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Nonparametric Statistical Learning in High Dimensions

Machine learning is a synthesis of computational and statistical thinking. The field has emerged as an academic
discipline in its own right, through a confluence of statistics and computer science during the last decade. This talk
presents an overview of some of our recent work in statistical machine learning that attempts to tackle high dimensional
data using nonparametric methods, which roughly means that we don't impose strong assumptions. In particular, we
present new methods for learning sparse functions in high dimensional data with scalable, practical algorithms. Under
appropriate assumptions, these methods are able to overcome the computational and statistical curses of dimensionality
when there is low dimensional structure in the data. The talk is based on joint work with Larry Wasserman, Martin

Wainwright, Pradeep Ravikumar, and Han Liu.
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