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Abstract

A classical statistical idea is to introduce data perturbations and examine their impacts on a
statistical procedure. In the same token, the knockoff methods carefully create “matching” fake
variables in order to measure how real signals stand out. | will discuss some recent investigations
we made regarding both methodology and theory on a few related methods applicable to a wide
class of regression models including the knock off filter, data splitting (DS), Gaussian mirror (GM),
for controlling false discovery rate (FDR) in fitting linear, generalized linear and index models. We
theoretically compare, under the weak-and-rare signal framework for linear models, how these
methods compare with the oracle OLS method. We then focus on the DS procedure and its variation,
Multiple Data Splitting (MDS), which is useful for stabilizing the selection result and boosting the
power DS and MDS are stralghtforward conceptually, easy to |mplement algorlthmlcally, and

Y % % & % All are welcome * % % # %

For enquiries please contact Miss Esther TAM (Tel: 3943 7931)
http://www.sta.cuhk.edu.hk/Events/UpcomingEvents.aspx




