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Oracle 1nequalities for sign constrained generalized

linear models
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— Lasso (Tibshirani [1996])

—SCAD (Fan and Li [2001])

— MCP (Zhang et al. [2010])

—000000 (Frank and Friedman [1993])
— Elastic net (Zou and Hastie [2005])

el UULNDODOOOUOUDLODLODOUOODOULODDLODOOUODUODLODDOO
Juoooduoootdgood

— [Lasso A
8= argﬁmimuy — X85+ AlBIIh) (1)
— FElastic net
B=argﬂmin(\ly—XﬁH%+A2HﬁH2+A1IIBII1) (2)
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L(fy) = g;i% L(f3).
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o ¢*(L,S) =min{|S|6 '8 : |85l =1, [ 85| < L}
o 3* = argmingyq L(f3).
o $70s(X) = min{|| f5l1* : |8l = 1, 8 = 0}
o Zy = supg.||g—p+||,<m [(B) — v(57)]
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