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Abstract:

Big Data arise trom many frontiers of scientitic rescarch and technological developments. They hold arcat
promise for the discovery of heterogeneity and the scarch for personalized treatments. They also allow us to
find weak patterns in presence of large individual varations. Salient features of Big Data include experimental
variations, computational cost, noise accumulation, spurious cotrelations, incidental endogeneity, and
measurement errors. These issucs should be seriously considered in Big Data analysis and in the development
of statistical procedurces. As an example, we otfered here the sparcst solution in high-confidence sets as a
generie solution to high-dimensional statistical inference and we derived a useful mean-square error bound
This method combines naturally two picees of usceful information: the data and the sparsity assumption.
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