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Taylor, Loftus and Tibshirani (2016, AoS)

• Taylor, Loftus and Tibshirani (2016) derive an exact p-value for testing a global

null hypothesis in a general adaptive regression setting and provide a framework

for constructing valid tests across a wide class of regularized regression problems.

• Taylor, Loftus and Tibshirani (2016) use the Kac-Rice formula 1 applied to the

problem of maximizing a Gaussian process.

• The resulting test statistic has a known distribution in finite samples, assuming

Gaussian errors.

• Taylor, Loftus and Tibshirani (2016) examine this test statistic in the case of the

lasso, group lasso, principal components and matrix completion problems. 2

1as described in Random Fields and Geometry (2007, Springer, New York)
2For the lasso problem, the test relates closely to the covariance test of Lockhart, Taylor, Tibshirani

and Tibshirani (2014).
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