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Discover New Methods for Dealing with High-Dimensional Data

A sparse statistical model has only a small number of nonzero parameters or weights; therefore, it is much
easier to estimate and interpret than a dense model. Statistical Learning with Sparsity: The Lasso and
Generalizations presents methods that exploit sparsity to help recover the underlying signal in a set of data.

Top experts in this rapidly evolving field, the authors describe the lasso for linear regression and a simple
coordinate descent algorithm for its computation. They discuss the application of ?1 penalties to generalized
linear models and support vector machines, cover generalized penalties such as the elastic net and group
lasso, and review numerical methods for optimization. They also present statistical inference methods for
fitted (lasso) models, including the bootstrap, Bayesian methods, and recently developed approaches. In
addition, the book examines matrix decomposition, sparse multivariate analysis, graphical models, and
compressed sensing. It concludes with a survey of theoretical results for the lasso.

In this age of big data, the number of features measured on a person or object can be large and might be
larger than the number of observations. This book shows how the sparsity assumption allows us to tackle
these problems and extract useful and reproducible patterns from big datasets. Data analysts, computer
scientists, and theorists will appreciate this thorough and up-to-date treatment of sparse statistical modeling.
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From reader reviews:

Daria Gertz:

This Statistical Learning with Sparsity: The Lasso and Generalizations (Chapman & Hall/CRC Monographs
on Statistics & Applied Probability) book is absolutely not ordinary book, you have after that it the world is
in your hands. The benefit you will get by reading this book will be information inside this book incredible
fresh, you will get data which is getting deeper you read a lot of information you will get. This kind of
Statistical Learning with Sparsity: The Lasso and Generalizations (Chapman & Hall/CRC Monographs on
Statistics & Applied Probability) without we realize teach the one who studying it become critical in thinking
and analyzing. Don't end up being worry Statistical Learning with Sparsity: The Lasso and Generalizations
(Chapman & Hall/CRC Monographs on Statistics & Applied Probability) can bring when you are and not
make your bag space or bookshelves' turn out to be full because you can have it with your lovely laptop even
phone. This Statistical Learning with Sparsity: The Lasso and Generalizations (Chapman & Hall/CRC
Monographs on Statistics & Applied Probability) having excellent arrangement in word and layout, so you
will not experience uninterested in reading.

Scott Foust:

The particular book Statistical Learning with Sparsity: The Lasso and Generalizations (Chapman &
Hall/CRC Monographs on Statistics & Applied Probability) will bring someone to the new experience of
reading a new book. The author style to explain the idea is very unique. In the event you try to find new book
to learn, this book very ideal to you. The book Statistical Learning with Sparsity: The Lasso and
Generalizations (Chapman & Hall/CRC Monographs on Statistics & Applied Probability) is much
recommended to you to see. You can also get the e-book through the official web site, so you can quickly to
read the book.

Joel Newsom:

On this era which is the greater person or who has ability to do something more are more precious than other.
Do you want to become one among it? It is just simple method to have that. What you are related is just
spending your time almost no but quite enough to enjoy a look at some books. One of many books in the top
collection in your reading list is usually Statistical Learning with Sparsity: The Lasso and Generalizations
(Chapman & Hall/CRC Monographs on Statistics & Applied Probability). This book which can be qualified
as The Hungry Inclines can get you closer in turning out to be precious person. By looking way up and
review this reserve you can get many advantages.

Ronald Sadowski:

A number of people said that they feel bored when they reading a guide. They are directly felt this when they
get a half elements of the book. You can choose the actual book Statistical Learning with Sparsity: The



Lasso and Generalizations (Chapman & Hall/CRC Monographs on Statistics & Applied Probability) to make
your personal reading is interesting. Your own personal skill of reading proficiency is developing when you
just like reading. Try to choose straightforward book to make you enjoy to learn it and mingle the opinion
about book and looking at especially. It is to be initially opinion for you to like to wide open a book and go
through it. Beside that the publication Statistical Learning with Sparsity: The Lasso and Generalizations
(Chapman & Hall/CRC Monographs on Statistics & Applied Probability) can to be your brand-new friend
when you're really feel alone and confuse in what must you're doing of that time.
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