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The LASSO for sparse inverse problems
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The LASSO estimator:
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Results
» If we have tight bounds on the
backprojected residuals of the form
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then using these weights within the
weighted LASSO can perform
nearly as well as a support oracle.

» When there is significant variation among the s, the
weighted LASSO can perform significantly better than the
typical unweighted LASSO.

» We have examined two example systems:
» Bernoulli ensembles for compressive imaging: we see similar
rates as in earlier minimax analyses
» Random convolution in genetic motif analysis earlier analyses
could not address this!




Motif rate results
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i is the number of parent
events (blue dots)




