
The lasso, persistence, and
cross-validation

Darren Homrighausen

Department of Statistics

Colorado State University
http://www.stat.colostate.edu/∼darrenho

Joint work with:

Daniel J. McDonald
Indiana University, Bloomington



The Setup

Suppose we have data

Dn = {(Y1, X>
1 ), . . . , (Yn, X

>
n )}

where

Xi = (Xi1, . . . , Xip)
> ∈ Rp are the features (covariates)

Yi ∈ R are the responses
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The lasso




