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LASSO

In these series of talks we would discuss different issue around 
complex models. In particular, regression models in which the 
number of unknowns is larger than the number of observations. 

The key to the feasibility of estimation is a search for a solution is an 
almost compact set. The standard assumption is that the solution is 
with a relatively small number of non-zero coefficients, and can be 
obtained using a convex penalty function, in particular the L1 norm 
of the vector of coefficient: The so-called Lasso. 
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