July 23, 2009

Dr. Dean,
Below are the plots you requested. They are all pretty self-explanatory.

Except for SCAD and two R? based GS procedures, the mAIC power on the x axisreferstok in
RSS
mAIC =n logT+ 2wk

where w is the number of effectsin themodel. k € {1,1.5,1.75, 1.9, 2}. When k = 0 then the old

. : _n RSS 2w?
version of mAIC was used (i.e. mAIC = ;log (T) + W)
For GS R? based procedures, there were no changes so we should see something close to the
straighthorizontal line.

For SCAD, the different values of k correspond to the different number of effects which are used
to estimate 0. Therefore

k = 1 corresponds to E[# Active Effecty + SD(# Active Effectg rounded to the nearest
integer.

k = 1.5 corresponds to E[# Active Effecty + 0.5* SD(# Active Effects rounded to the
nearest integer.

k=0, 1.75, 1.9, 2 corresponds to E[# Active Effectd + 0.25* SD(# Active Effecty
rounded to the nearest integer.

This means that for values of k =0, 1.75, 1.9, and 2 we should see roughly the same results for
SCAD.
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SCAD, f = 10, q_me = 0.05

All effects Main effects
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DS. f= 10, q_me = 0.05

All effects Main effects
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LARS, f = 10, q_me = 0.05

All effects Main effects

S Bl b E 1% b b '_.§g

o | [Co

o} o

© | © ]

o [}

= | = |

i} o}

o o

o} o

2 e
g = T T T T T = T T T T T
£ 0.0 05 1.0 158 20 0.0 05 1.0 125 20
o
23 Interaction effects
S 2

@, o |

o o

—e—  Sensitivity, N(12, 4)
© | - | |7® Sensitivity, N(24, 4)
= = —>%— FDR, N(12, 4)
—A— FDR, N(24, 4)

) +

o o

N ~

] o

= o |

o} o

T T T T T T T T T T
00 05 1.0 1.5 20 00 05 10 15 20

mAIC power



July 23, 2009

LASSO, f = 10, q_me = 0.05

All effects Main effects

S lm g 2w » » l<|\\=

o | [Co

o} o

© | © ]

o [}

= | = |

i} o}

o o

o} o

2 e
g = T T T T T = T T T T T
£ 0.0 05 1.0 158 20 0.0 05 1.0 125 20
o
23 Interaction effects
S 2

@, o |

o o

—e—  Sensitivity, N(12, 4)
© | - | |7® Sensitivity, N(24, 4)
= = —— FDR, N(12, 4)
—4— FDR, N(24, 4)

) +

o o

N ~

] o

= o |

o} o

T T T T T T T T T T
00 05 1.0 1.5 20 00 05 10 15 20

mAIC power



July 23, 2009

GSR2, f= 10, q_me = 0.05
All effects Main effects
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GSR2-r,f= 10, ¢_me = 0.05
All effects Main effects
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GSDS, f= 10, q_me = 0.05

All effects Main effects
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