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Theoretical Statistics and Mathematics Unit

Seminar

Date: December 23, 2019                        Time: 12 Noon

Venue: L-infinity, Stat-Math Unit (5th Floor, A.N. Kolmogorov Bhavan)

Subhabrata Sen
Harvard University

Minimax exponents of sparse testing

Abstract

We consider exact asymptotics of the minimax risk for global testing against sparse alternatives in the context of high dimensional linear regression. Although asymptotic consistency in this framework has been precisely characterized, almost no results exist regarding the behavior of the risk with respect to the 0/1 loss-- which in turn allows a decision-theoretic comparison between consistent tests. We take the first steps in filling this gap by exploring several new phase transitions that appear in understanding the exact minimax risk.

This is a joint with Rajarshi Mukherjee (School of Public Health,
Harvard University).
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