
●

●

●

●

●
●

●
●

50 100 150 200

2
4

6
8

12

0.05

sample size

m
ea

n 
sq

ua
re

d 
er

ro
r

●

●

●
●

●
●

●
●

●

●

shrinkage
lasso
adalasso
pls
ridge

●
●

●
●

●
●

●
●

50 100 150 200

0
20

0
40

0

sample size

si
gn

ifi
ca

nt
 e

dg
es

●

●
● ● ●

● ●
●

●

●

●

●

●

●
●

●

50 100 150 200

0.
0

0.
4

0.
8

sample size

po
w

er

●

●

●

●
● ●

● ●

●
● ● ● ● ● ●

50 100 150 200

0.
0

0.
4

0.
8

sample size

tr
ue

 d
is

co
ve

ry
 r

at
e

●
●

●

●

●

●
●

●


