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I gave a second lecture about high dimensional regression.

I discussed penalized least squares including LASSO, ridge regression and
SCAD.

I discussed the Karush-Kuhn-Tucker conditions for recognizing a potential
minimizer of the penalized ESS.

I motivated the particular conclusion by thinking about right and left
derivatives at places where there is no derivative.

I discussed the role of standardization of the predictors and emphasized
yet again the importance of units.

I derived the formula for the first knot on the LASSO path as the tuning
parameter A shrinks.

I tried to motivate the use of extreme value theory and gave a very vague
introduction to what that sort of theory says.

There are handwritten slides for this lecture.


http://www.sfu.ca/~lockhart/richard/830/20_3/Summaries/L23/slides.pdf

