國立中山大學應用數學系
(Dept. of Applied Math., National Sun Yat-sen University)
Talk
Speaker：Prof. Yuhong Yang
School of Statistics, 
University of Minnesota, U.S.A.
Title：Adaptive model selection: How far can we go?
Time：2009/05/20（Wednesday,星期三）16：10 ~ 17：00

Place：理學院4樓理4009-1室(教室設備：白板、固定單槍、固定電腦)
(Room 4009-1, Dept. of Applied Math, NSYSU)
Abstract
Efforts have been made to combine the strengths of different model selection criteria that are derived for distinct goals. Successes include adaptive MDL (minimum description length) criteria, empirical Bayes and other methods. In this talk. we will present on both positive and negative results on the problem of constructing model selection criteria that, unlike AIC or BIC, can work well adaptively for multiple scenarios. In particular, we will discuss a fundamental conflict between finding the true model and estimating the underlying unknown function, which cannot be overcome by model selection nor model averaging.
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