
Volume 5, Issue 4J Biom Biostat 2014

ISSN: 2155-6180, JBB an open access journal
Biostatistics-2014

October 20-21, 2014

October 20-21, 2014 DoubleTree by Hilton Baltimore - BWI Airport, USA

3rd International Conference & Exhibition on

Page 38

Biometrics & Biostatistics

S Ejaz Ahmed, J Biom Biostat 2014, 5:4
http://dx.doi.org/10.4172/2155-6180.S1.020

Big data analysis: Big biases

In high-dimensional data settings where the number of variables is greater than observations, many penalized regularization 
approaches were studied for simultaneous variable selection and estimation. With the existence of covariates with weak 

effect, however, many existing variable selection methods, including Lasso and its generations, cannot distinguish covariates 
with weak and no contribution. Thus, prediction based on a submodel of selected covariates may not be trust worthy. In this 
talk, a high-dimensional shrinkage estimation strategy to improve the prediction performance of a submodel is proposed. 
Such a high-dimensional shrinkage estimator (HDSE) is constructed by shrinking a weighted ridge estimator in the direction 
of a predefined candidate submodel. Under an asymptotic distributional quadratic risk criterion, its prediction performance is 
explored analytically. It is shown that the proposed HDSE performs better than the weighted ridge estimator. More importantly, 
it significantly improves the prediction performance of any candidate submodel generated from most existing Lasso-type 
variable selection methods. The relative performance of the proposed HDS strategy is demonstrated by both simulation studies 
and the real data analysis.
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