
For favour of posting 

DEPARTMENT OF STATISTICS AND ACTUARIAL SCIENCE 
THE UNIVERSITY OF HONG KONG 

Departmental Seminar 

Dr. Zemin ZHENG 
Department of Statistics and Finance 

School of Management 
University of Science and Technology of China 

China 

will give a talk 
entitled 

 
REPRODUCIBLE LEARNING IN LARGE-SCALE 

GRAPHICAL MODELS 
 

Abstract 
 

Learning the conditional dependence structures in high dimensional graphical models is of fundamental 
importance in many contemporary applications. Despite the fast growing literature, a practical issue of 
reproducibility remains largely unexplored as most of existing methods for graph recovery do not 
guarantee the false discovery rate (FDR) control. In this talk, we propose a new procedure called 
uniform knockoff filter that controls the overall FDR in graph recovery via control variables, regardless 
of the magnitudes of signal strength and regularization parameters. Compared with controlling the FDR 
in a nodewise way, the proposed procedure enjoys not only theoretical guarantee and robustness of 
FDR control but also significantly higher power by utilizing a uniform threshold for the statistics 
generated from a large-scale mixture of penalized regressions. The strict FDR guarantee is established 
by a novel sequentially conditional independence argument to deal with the correlations between test 
statistics generated from different nodes. Our new methodology and results are evidenced by 
simulation and real data examples. 

on 

Monday, July 29, 2019 

(Refreshments will be served from 2:15 p.m. outside Room 301 Run Run Shaw Building) 

2:30 p.m. – 3:30 p.m. 

at 

Room 301, Run Run Shaw Building 

Visitors Please Note that the University has limited parking space.  If you are 
driving please call the Department at 3917 2466 for parking arrangement. 

All interested are welcome 
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