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Orthogonal Matching Pursuit (OMP)

Find a* = arg min,cge || X — y||2 + s|la1
Forward Subset Selection:

Orthogonal Matching Pursuit

Set r =y.

fori=1to t do
Set Xj = arg maxx, ex |(r, Xj)|.
Set oj = arg ming ||r — Xja|| + s|a.
Set r = r — Xja.

Return S where §; = ~; (or 0).
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Lasso lllustration

Find o = argmin,cpa || Xa — yl]2 + s|lafl1
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\lc, Po&ahﬁS =

Important:

Pr (observation | hypothesis) = Pri;poth??/ob/seryf{n) :t

The probability of observing a result given tha;éome hypothesis
is true is not equivalent to the probability that a hypothesis is true
given that some result has been observed.

Using the p-value as a “score” is committing an egregious logical error:
the transposed conditional fallacy.
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A p-value (shaded green area) is the probability of an observed
(or more extreme) result assuming that the null hypothesis is true.
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1. Multiple Hypothesis Testing
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Why Most Published Research Findings
Are False

JohnP.A.loannidis PLOS 2:8, 2005
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Summary some corollaries thereof. vary a lot depending on whether the
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