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Abstract: We derive expressions for the finite-sample distribution of the
Lasso estimator in the context of a linear regression model in low as well as
in high dimensions by exploiting the structure of the optimization problem
defining the estimator. In low dimensions, we assume full rank of the regres-
sor matrix and present expressions for the cumulative distribution function
as well as the densities of the absolutely continuous parts of the estimator.
Our results are presented for the case of normally distributed errors, but
do not hinge on this assumption and can easily be generalized. Addition-
ally, we establish an explicit formula for the correspondence between the
Lasso and the least-squares estimator. We derive analogous results for the
distribution in less explicit form in high dimensions where we make no as-
sumptions on the regressor matrix at all. In this setting, we also investigate
the model selection properties of the Lasso and show that possibly only a
subset of models might be selected by the estimator, completely indepen-
dently of the observed response vector. Finally, we present a condition for
uniqueness of the estimator that is necessary as well as sufficient.
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1. Introduction

The distribution of the Lasso estimator (Tibshirani, 1996) has been an object
of study in the statistics literature for a number of years. The often cited paper
by Knight and Fu (2000) gives the asymptotic distribution of the Lasso in the
framework of conservative model selection in a low-dimensional (fixed-p) frame-
work by listing the limit of the corresponding stochastic optimization. Pétscher
and Leeb (2009) derive explicit expressions of the distribution in finite samples
as well as asymptotically for all large-sample regimes of the tuning parameter
(“conservative” as well as “consistent model selection”) in the framework of or-
thogonal regressors. More recently, Zhou (2014) gives high-level information on
the finite-sample distribution for arbitrary designs in low and high dimensions,
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geared towards setting up a Monte-Carlo approach to infer about the distribu-
tion. In Ewald and Schneider (2018), the large-sample distribution of the Lasso
is derived in a low-dimensional framework for the large-sample regime of the tun-
ing parameter not considered in Knight and Fu (2000). Moreover, Jagannath
and Upadhye (2018) consider the characteristic function of the Lasso to obtain
approximate expressions for the marginal distribution of one-dimensional com-
ponents of the Lasso when these components are “large”, therefore not having
to consider the atomic part of the estimator.

In this paper, we exactly and completely characterize the distribution of the
Lasso estimator in finite samples in the context of a linear regression model
with normal errors. In low dimensions, we give formulae for the cumulative dis-
tribution function (cdf), as well as the density functions conditional on which
components of the estimator are non-zero. We do so assuming full column rank
of the regressor matrix. Our results do not hinge on the normality assump-
tion of the errors, but can easily be extended to more general error distri-
butions. We also exactly quantify the correspondence between the Lasso and
least-squares (LS) estimator, depending on the regressor matrix and tuning pa-
rameters only.

In a high-dimensional setting, we make absolutely no assumptions on the
regressor matrix. We give formulae for the probability of the Lasso estimator
falling into a given set and exactly quantify the relationship between the Lasso
estimator and the data object X'y. Through this relationship, we also learn
that the Lasso may never select certain models, this property depending only
on the regressor matrix and the penalization weights and being independent of
the observed response vector. In fact, we can characterize a so-called structural
set that contains all covariates that are part of a Lasso model model for some
response vector. This structural set can be identified by how the row space of
the regressor matrix intersects a cube centered at the origin whose side lengths
are determined by the penalization weights. The set may not contain all in-
dices, in which case the Lasso estimator will rule out certain covariates for all
possible observations of the dependent variable. This is related to the idea of
so-called SAFE rules (Tibshirani et al., 2012) that can discard covariates for
Lasso solutions for a fixed value of the dependent variable.

Finally, we present a condition for uniqueness of the Lasso estimator that is
both necessary and sufficient, again related to how the row space of the regres-
sor matrix intersects the above mentioned cube. Previously, only a sufficient
condition for uniqueness has been known (see e.g. Tibshirani, 2013; Ali and
Tibshirani, 2019). The results quantifying the relationship between the Lasso
and the LS estimator or X'y, respectively, are in fact completely independent
of the error distribution and merely utilize the given values of the dependent
variable and the regressor matrix. The results on model selection properties and
uniqueness use the regressor matrix and penalization weights only.

The paper is organized as follows. We introduce the setting and notation in
Section 2 and state basic results used throughout the paper. The low-dimension
case is treated in Section 3, whereas we consider the high-dimensional case in
Section 4. We conclude in Section 5.
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2. Setting, notation, and basic results

Consider the linear model
y=XB+e, (1)

where y is the observed n x 1 data vector, X is the n X p regressor matrix which
is assumed to be non-stochastic, 5 € RP is the true parameter vector and ¢ the
unobserved error term. We assume that X'e follows a N (0, 02X’ X)-distribution
with ¢2 > 0, which, for instance, is the case when the components of ¢ are
independent and identically distributed according to a N(0,o?)-distribution.
Our results depend on the distribution of X’e only, and we chose the normal
distribution for presentation purposes.!

We consider the weighted Lasso estimator BL, defined as a solution to the
minimization problem

P
min L(P) = juin ly = XBI* +2> AnjlBsl, (2)

BeRrr =

where ), ;, are non-negative user-specified tuning parameters that will typically
depend on n. To ease notation, we shall suppress this dependence for the most
part and write A, ; = A; for each j. Note that if A\; = 0 for all j, the weighted
Lasso is equal to LS estimation, and that A\; = --- = A, > 0 corresponds to the
classical Lasso estimator as proposed by Tibshirani (1996), to which case we
also refer to by uniform tuning. For later use, let A = (A1,..., ;)" and define
Mo = {j : A\j = 0}, the index set of all unpenalized coefficients. If M, # &, we
speak of partial tuning. Note that Mg contains the indices of covariates that
will be part of any model chosen by the Lasso. We stress dependence on the
unknown parameter 8 when it occurs, but do not specify dependence on X, y
or A as these quantities are available to the user.

The following notation will be used throughout the paper. Let ¢, 5 denote
the Lebesgue-density of a normally distributed random variable with mean u
and covariance matrix ¥, and let ® be the cdf of a univariate standard normal
distribution. For a vector m € R? and an index set I C {1,...,p}, the vector
m; € RUI contains only the components of m corresponding to the elements of I.
We write |I| for the cardinality of I, and I for {1,...,p}\ I, the complement of
I. The 1-norm of m is denoted by ||m||; whereas the 2-norm is simply denoted by
[m]. For x € R, let sgn(z) = 1,50} — L{z<0} Where 1 is the indicator function.
For a set A C RP, the set m+ A = A+ m is defined as {m + z : z € A}, with a
analogous definitions for A —m and m — A. We denote the Cartesian product
by [] and the kernel, column space, and rank of a matrix C' by ker(X), col(C),
and rk(C'), respectively. The columns of C' are denoted by C; whereas C7, for
some index set I, is the matrix containing the |I| columns of C' corresponding
to indices in I only. For a quadratic matrix C, |C| denotes the determinant of
C. We use Ry for the positive, and R>( for the non-negative real numbers.

1In fact, some of the following results are completely independent of the error distribution.
These are Lemma 1 and Corollary 2, Theorems 8 and 12, Corollary 13 as well as Theorems 14
and 15.
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Let {D_, Dy, D1} be a partition of {1,...,p} into three sets, some of which
may be empty. It will be convenient to also describe this partition by a vector
d € {-1,0,1}? with dj = 1yjecp,} — Ljep_}- For such d, we denote by 04 =
{z €eRP :sgn(zj) =djforj=1,....p} ={z € RP : z; < 0forj € D_,z; =
0 for j € Dy, z; > 0 for j € D4 }. Note that m + § € 04 is short-hand notation
for my < =B for j € D_, m; = =3, for j € Dy and m; > —p3; for j € D,.. We
write Dy for D_ U Dy.

Finally, we state the conditions that characterize solutions to (2), known as
the Kuhn-Karush-Tucker (KKT) conditions for the Lasso (see e.g. Tibshirani,
2013, with the slight adaptation that we use componentwise tuning) which form
the basis of most proofs and will be used throughout the article.

Lemma 1. We have that

P
beargminL(B) < X'ye X'Xb+ HBj(b )
BeRP i=1
where
B, (b;) = {sen(b)A;} b; #0
ALA] b =0,

Plugging in y = X5 + u, we rewrite this as

Corollary 2.
beargmin L(B) < X'e € Az(b)
BERP

with Ag(b) = X'X (b — )+H Bj(b;).

3. The low-dimensional case

Throughout this section, we assume that X has full column rank p, implying that
we are considering the low-dimensional setting where p < n. This assumption is
used in the following through the fact that W = X’e follows a non-degenerate
normal distribution on R? in the distributional statements on 3, (Theorem 3,
Corollary 5). Tt is additionally used through the fact that the true parameter
is properly identified in the distributional statements concerning the estimation
error BL — B (Corollary 4, Proposition 6, Theorem 7). We also rely on this
assumption in Theorem 8 through the invertibility of X’X and the existence of
the LS estimator.

Theorem 3. Let z € RP and let d = sgn(z) with {D_, Dy, Dy} being the
corresponding partition of {1,...,p}.

P(Bu; <z for j € D_, Bu; =0 for j € Do, Br; > z; for j € D)

/ / / / / /¢(0 o2 X' X) XXm/3+S>\)|XDiXDi|de dsp,dmp,,

m>zi—Bj s;E€[-Xj,N;] m;<z;
J€D+ JEDO JED
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where mg and sy € RP are given by (mg)p, = mp,, (mg)p, = —Bp, and
(sx)p_ = —Ap_,5D, = Ap,, (8x)D, = 5D, respectively.

Proof. We need to compute the probability of the event {BL € B.} where B, =
{beRP:b; <zjforje D_,bj =0forje Dy, b; >z forje Di}. By
Corollary 2, this event is equivalent to the event {WW € Ag(B,)} with Ag(B,) =
Upen. Ap(b) and Ag(b) as defined in Corollary 2. As W = X'e ~ N(0,0°X'X),
the probability we are looking for is therefore given by

/ b0,02x" x) (w)dw.
Ap(B:)

We now look at the structure of the set Ag(B,) more concretely. Since sgn(b) =
sgn(z) for all b € B,, we get

p
Ap(B.) = X'XB.-X'XB+ ][] B)(z)
j=1
= {X'X(b-pB):bj<zforjeD_,b;=0for j € Dy, b; >z for j € D}
+{s:s;=—\jfor je D_,|s;| < \jfor j€ Dy, s; =M\ for jeD,},

which, after applying the substitution w = X' Xmg + sy, yields the claim. O

Theorem 3 gives the distribution of B.. The dependence on the unknown
parameter § arises in the shift (mg)p, = —fp, as well as in the limits for the
variables of integration mp, and mp_. In case the regressors are orthogonal,
more concretely, if X’X = I,,, the probability expression in Theorem 3 can be
written as

P zj—Bj Aj
11 <1{jep} / $(0,02) (M — Aj)dm + Lijep,y /A $(0,02) (s — Bj)ds

o0
+1jeny} / D(0,02)(m + Aj)dm)
z

TR

p
H (1{]ED }P Z +5J < Zj — Aj )+:ﬂ-{jeD0}P(_)\j < Zj —‘rﬁj < )\])
j=1

+1yep P(Zj + Bj = 2 + Aj)),

where Z; ~ N(0,02), which is consistent with the well-known fact that the
Lasso is equivalent to componentwise soft-thresholding in this case, also treated
in Potscher and Schneider (2009).

The distribution of the estimation error @ = BL — 8 can now be derived from
Theorem 3 as a corollary.

Corollary 4. Letz € RP. Letd = sgn(z+8) € {—1,0,1}? and let {D_, Dy, D4}
be the corresponding partition of {1,...,p}. Then

P(t; < zj forj € D_, 4; = z; for j € Do, U; > zj for j € Dy)
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:// // /-~~/¢(0,02X’X)(X/Xm£+5)\)|X/DiXDi|de7d5Dode+v
<z

my>z; s;€l-XjA;] my<

JEDY j€Dg jED_
where mg and sy € RP are given by (mg)p, = mp,, (mg)p, = —Bp, and
(sx)D_ = —=Ap_.,sp, = Ap,, (8x)D, = 5D, respectively.
Proof. Apply Theorem 3 using z + ( rather than z. O

Another direct consequence of Theorem 3 is a concrete formula for the prob-
ability of the extreme event of the Lasso setting all components equal to zero.

Corollary 5.

. Ap A1
P(B,=0)= / ¢(X/Xﬂ,o2X'X)(w) dw.
—Xp —A1

Proof. Apply Theorem 3 using z = 0. O

Remark 1. To illustrate the structure behind the proof of Theorem 3, note that
the equivalence of the events { € B.} and {W € Ap(B,)} is shown through
through Corollary 2. The equivalence holds due to the structure of the optimiza-
tion problem defining BL and does not depend on the distribution of W = X'e.
In this sense, the distributional results do not hinge on the normality assump-
tion of the errors and can easily be generalized to other error distributions. The
relationship and shape of the sets B, and Ag(B.) is illustrated in Figure 1. Note
that Ag depends on \, whereas B, does not.

Remark 2. Theorem 3, Corollary 4, Corollary 5, Proposition 6 and Theorem 7
do not rely on the normal distribution, as just mentioned. Indeed, the results
equally hold for any other absolutely continuous distribution of X'e (with respect
to Lebesgue measure), only the expression ¢ ,2x'x) would have to be replaced
by the corresponding density function of X'e. Moreover, the results also hold for
discrete X'e in which case the integral would have to be replaced by a sum, and
the density function by the corresponding probability mass function.

Theorem 3 now puts us into a position to fully specify the distribution of
the Lasso estimator. In case A; > 0 for all j, one easily sees from the preced-
ing corollary that this distribution is not absolutely continuous with respect to
the p-dimensional Lebesgue-measure, and thus no density exists. One can, how-
ever, represent the distribution through Lebesgue-densities after conditioning
on which components of the estimator are negative, equal to zero, and positive,
which we shall do in the sequel.

Proposition 6. The distribution of u = BL — B, conditional on the event {BL €
0%, can be represented by a ||d|;-dimensional Lebesgue-density given by

_ ]]_{Zngﬂ € Od}

d
f (ZD:(:) P(,BL c Od)

/ ¢(0702xlx) (X/X,Zﬁ +S)\) |X/Dj:XDj:|d5DO’

sE[=X;5.75]
J€Dg
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A w
p
i xX(z - p}+(7)
(a) 21,22 >0
Z xx(z )
B
w
(b) 21,22 <0
A )

>

N e

(c) z1=0and 22 >0

F1G 1. The sets B, are displayed on the left-hand side, the corresponding sets Ag(B:) are
displayed on the right-hand side. Illustration for p = 2 and various values of z, see Remark 1

for details.

where zg is defined by (23)p. = zp., and (23)p, = —Pp, and sy is defined
by (sx)p_ = —Ap_, (8\)p, = Ap,, and (sx)p, = sp,. Note that the constants

P(BL € 0% can be calculated using Corollary 3.
Proof. Observe that

0 R
d — (= P(a; <z forjeD o
f(zpy) (azj)jeDi (Ua < z; for j € DBy € )7
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and note that by Corollary 4, for any z € R? with z + 3 € O? we have
P (aj < ziforje D i; >z for j € DylfL € od) P(B. € 0%

:P(ﬂjgzjfoerD_,BLj:OforjEDo, @ >z forjeD+)P(BLe0d)

/ // / / / ¢(002X’X) XXmﬁ+S)\)|XDiXDi|dSDdeD de+,
mj2zj
jEDY

st[AA

JeD(J
where mg € RP is defined by (mg)p, = mp_up,, and (mg)p, = —Bp,, and
sy € RP is defined by (sx)p. = —Ap_, (sx)p, = Ap,, and (sx)p, = 5D,-
Differentiating with respect to z; with j € D4, and taking the absolute value
gives the density, thus completing the proof. O

Besides the conditional densities, we can also specify the full cdf of 4 = BL -8
which is done in the following theorem.

Theorem 7. The cdf of 4 = BL — [ is given by

F(Z) = P('LAtl S 21y - ,’lALp S Zp) = Z / / mDi dVHdHN
de{-1,0,1}7 7, <.
jeDf

where vy, denotes k-dimensional Lebesque-measure, and where

hd(mDi) = 1{mpg+p € Od} / .. / ¢(0,02X’X) (X/Xmg + s)) |XbiXDi|d5Dov

Sje[—xj,/\j]

Jj€Dg
with mg € RP given by (mg)p, = mp,, (mg)p, = —Bp,, and sy € RP given
by (S)\)D_ = 7)\D_} (SA)DO = SDO, and (S)\)D+ = )\D+~

Proof. 1t is easily seen that

Pty <z, iy <z)= BLeOd/ /f (mp,) dvja, -
de{—1,0,1}» mj<z;
J€D+

Plugging in the formula for f¢ completes the proof. O

For illustration of Proposition 6 and Theorem 7, consider Figures 2 and 3
which display an example of the distribution of &« = S, — 8. One can see that
the Lasso estimation error follows a shifted normal distribution, conditional on
the event u; # —p; (BL,;‘ # 0) for each j, with the shift depending on the signs
of BL, as can be seen in Figure 2. Figure 3 displays the mass which lies on the set
{2 € R? : 2 = —f31, 22 # 0}, that is, the density functions A(®!) and h(%~1) on
their corresponding domains. The mass on the set {z € R? : 21 # 0,20 = —f32}
looks qualitatively similar to Figure 3. Note that we also have point-mass at
—pf, as is pointed out by Corollary 5.
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Fic 2. The contour lines of the absolutely continuous part of the distribution of ,BL -3
with respect to 2-dimensional Lebesque-measure, for X'X = (0‘15 015), A = (0.75,0.75)’, and
B = (0,—0.25)". Note that the blue lines as well as the blue point also carry probability mass.
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Fic 3. The functions h(0:—1) (in blue) and RO’ (in red) for X'X = (J5%°), A =

(0.75,0.75)" and B = (0,—0.25)’, corresponding to the absolutely continuous part.

3.1. Shrinkage areas

Using the conditions for minimality from Lemma 1, we can establish a direct
relationship between the LS and the Lasso estimator in the following sense. For
any b € RP, there exists a set S(b) C RP, such that the Lasso estimator assumes
the value b if and only if the LS estimator lies in S(b). We refer to the set
S(b) as shrinkage area since the Lasso estimator can be viewed as a procedure
that shrinks the LS estimates from the set S(b) to the point b. Note that by
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shrinkage, we mean that ||b||; < ||z]|1 for each z € S(b), but |b;] > |z;| could hold
for certain components. The explicit form of S(b) is formalized in the following
theorem.

Theorem 8. For each b € RP there exists a set S(b) C RP, such that
B =b <= fus € S(b).
Moreover, for b € O, the set S(b) is given by
Sb) ={z e R? :(X'Xz); = (X'Xb); +sgn(bj)\; forj € Dy,
(XX (2~ )] < Ay for j € Dy},
Clearly, the sets S(b) are disjoint for different b’s.

Proof. Using Lemma 1, we find that B. = b holds if and only if X'X Bis €
X'Xb+ 15—, B;(b;), which, for b € O, holds if and only if

(X'XBis); = (X'XB.); —N; forjeD_
‘(X,XA(ﬂLS*ﬂL))ﬂ ;AJ fOI‘jGDO
(X/XﬁLs)j = (X/XﬁL)j —+ )‘j fOI‘j S D+,

or, Buis € S(b), as required.

The sets are disjoint since, in case rk(X) = p, all Lasso solutions are unique.
If S(b) N S(b) # @ holds for some b # b, we can find y € R™ such that Bus =
(X'X)"1X'y € S(b) N S(b) implying that both b and b are Lasso solutions for
the given y, yielding a contradiction. O

Remark 3. Clearly, if b € R satisfies b; # 0 for all j =1,...,p, then S(b) is
the singleton B
S(b) = {b+ (X'X)"'\},

where S\j =sgn(b;)A; for j =1,...,p. This implies that, in case BLJ %0 for all
7, the Lasso estimator is given by

BL = BLS + (X/X)_lj\-
Note that aside from b, S(b) depends on X and X\ only.

Given Theorem 8, we can identify areas in which components of the LS
estimator are shrunk to zero by the Lasso. For p = 2, it leads to the image
displayed in Figure 4. Clearly, the shrinkage areas are related to the polyhedral
selection areas developed in Tibshirani and Taylor (2012) and employed for
instance in Lee et al. (2016), but yield a different kind of information. Our
results identify the regions of the LS estimator that lead to a particular value
b of the Lasso estimator. The polyhedral regions in the above articles identify
the regions of the dependent variable y that correspond to a particular Lasso
model with specific signs of the active coefficients. Naturally, our regions are
subsets of RP, while the polyhedral regions are subsets of R™ (the latter ones
also allowing to interpret the Lasso fit as a projection, and not depending on
full column rank).
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3 2 -1 0 1 2 3

Fic 4. The shrinkage areas from Theorem 8 for p = 2. The blue parallelogram equals the set
S(0). The dark gray area consists of lines parallel to the adjacent edge of the parallelogram,
where each line equals a set S(bOQ) for ba # 0. Analogously, the light gray area consists of

lines parallel to the adjacent edge of the parallelogram, and each of those lines equals a set
S(bol) for by # 0. The yellow areas contain all singletons S(Z;), with b1, b2 # 0 as described

in Remark 3. In this ezample, X'X = ()} %°), and A = (0.75,0.75)".

4. High-dimensional case

We now turn to the main case of this this article, the high-dimensional set-
ting where p > n. We make no assumptions on the regressor matriz X in this
section. Using similar arguments as in the case p < n, we can again start by
characterizing the distribution of the Lasso, albeit in a somewhat less explicit
form. Note that we have rk(X) < p and that the true parameter is not identified
without further assumptions. We denote by By the set of all 8 € R?P that yield
the model given in (1), that is, By = {8 € R? : X3 = E(y) = p}. Furthermore,
it is important to note that the Lasso solution need not be unique anymore. We
give necessary and sufficient conditions for uniqueness later in Section 4.3.

All findings in this section also hold when p < n, but more explicit results
for this case are found in Section 3. We start with a high-level result on the
distribution of ,, which immediately follows from Corollary 2.

Theorem 9. For any set B CR?P and any 8 € By, we have

P(arﬁgegiinL(B) NB # @) = P(W € Az(B)),

where W ~ N(0,0°X'X), and Ag(B) = Uyep Ap(b), with Ag(b) = X'X (b —
B) +11j= Bj(b;), and

) {sen(bj)N;} by #0
Bylbs) = {[—Aj,kj] bj = 0.
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In particular, the distribution of the estimator BL does not depend on the choice

of B € By.

To derive the analogue of the distribution of the estimation error in high
dimensions for a fixed 8 € By, define the function Vz(u) = L(u + 5) — L(5)
given by

Vs(u) = L(u+ B) — L(B) = v/ X' Xu — 2u'W + 2> X [lu; + B — |81, (3)

j=1

which is minimized at 8, — 3, and where /3, may be any minimizer of L(B). The
high-dimensional version of Corollary 4 can now be formulated as

Theorem 10. For any set M C RP and any B € By, we have

P(argmin Vz(u) N M # @) = P(W € Ag(M)),
u€RP
where W ~ N(0,02X'X) and Ag(M) = U,,cps Ap(m) with Ag(m) = X' Xm +
[1j=1 Bs.j(m;) and

Byj(m;) — {sen(m; + B;)A;} m;+5; #0

(=X, A4 mj + f; = 0.
Proof. As stated above, m € R? is a minimizer of Vg if and only if m + g is a
minimizer of L(B). Corollary 2 then yields

m € argmin Vz(u) < W € Ag(m+ B) < W € Ag(m). O
uERP

Remark 4. Note that, just as for the low-dimensional case discussed in Re-
mark 2, the statements in Theorem 9 and Corollary 10 do not hinge on the
normal distribution of W = X'e. In fact, the both results equally hold for arbi-
trary distributions of W.

While the distribution of BL — 3 depends on the choice of 5 € By, the distri-
bution of BL does not, as it is determined by y ~ N(u,0%1,). This is further for-
malized in the following corollary. As mentioned before, BL need not be unique.
Also remember that /3, itself minimizes the function L(B) defined in (2).

As the random variable W = X'e has singular covariance matrix, some care
needs to be taken when computing the probability from Corollary 10 through
the appropriate integral of the corresponding density function.

Corollary 11. Let the columns of U form a basis of col(X'). The probability
that a Lasso solution lies in the set B C RP can be written as

P(argmin L(B)NB # @) = 1{col(X')NAsz(B) # o} b(0,0207 x' x 0y (W) dw.
BERP U’Ag(B)
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Proof. Note that U'W ~ N(0,02U’X’XU) and that U’X’'XU is invertible.
Let N be a matrix whose columns form a basis of col(X’)1, so that N'W
has covariance matrix 0?N’X’'XN = 0, yielding N'W = 0 almost surely. We
therefore have

W e Ag(B) < (U,N)W € (U,N) Az(B)
<= U'W e U'Ap(B) and 0 € N'Az(B)
<= U'W € U'Ag(B) and col(X') N Ag(B) # @,

which proves the claim. O

4.1. Selection regions and model selection properties

In the low-dimensional case, Theorem 8 gives what we call shrinkage areas of
the Lasso with respect to the LS estimator. As the latter is never uniquely
defined in the high-dimensional case, we instead look at the object X’y and and
consider so-called selection regions with respect to this quantity: for any b € RP,
we provide a set T'(b) such that a Lasso solution is equal to b if and only if X'y
lies in the set T'(b). The corresponding result turns out to be a restatement of
Lemma 1, which we list again in the following for the sake of completeness.

Theorem 12. For each b € R? there exists a set T(b) C R? such that

beargmin L(B) < X'y € T(b).
peR

Moreover, T'(b) is given by

T(b) = X' Xb + f[ B;(b;)

j=1

with

_ ) {sen(bj)A;} by #0
Bilby) = {[—)\j, Al by =0.

Remark 5. Analogously to the low-dimensional case, the sets T(b) are single-
tons if b € RP satisfies b; #0 for all j=1,...,p:

T(b) = {X'Xb+ A},

where S\j =sgn(b;)\; for j=1,...,p. Also, aside from b, the sets T'(b) depend
on X and X only.

Inspecting the sets T'(b) from Theorem 12 more closely, we see that they are,
in general, not disjoint for different values of b € RP. This illustrates the fact
that, in contrast to the low-dimensional case, the Lasso solution need not be
unique in high dimensions anymore. Indeed, we can have T(b) N T(b') # @,
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as long as b — ' € ker(X) and {sgn(b;),sgn(b;)} # {—1,1} for all j. This
also makes apparent that b and ¥ may be Lasso solutions not corresponding
to the same model, which has been noted by Tibshirani (2013) for the case
of Ay = -+ = X, > 0. We get deeper into the issue of (non-)uniqueness in
Section 4.3.

Theorem 12 also sheds some light on which models M C {1,...,p} may
in fact be chosen by the Lasso estimator, where the Lasso model is given by
{j: BL,j # 0}. We find that some models will, in fact, never be selected by the
Lasso. This is illustrated in Figure 5 below, where the Lasso always sets the
first component to zero, independently of y. This leads to the question on how
to determine whether a particular model M may or may not be chosen.

Along these lines, define By = {b € R : b; # 0 if and only if j € M}. Then
there exists a y € R™ such that a corresponding corresponding Lasso solution
chooses M if and only if there exists y € R™ such that X'y € T(Baq). In other
words, this is the case if and only if col(X') N T(Bym) # @ with T(Buym) =
Uses,, T(b). Looking at the definition of T'(b) in Theorem 12, and noting that
X'Xb € col(X’), we can deduce the following corollary.

Corollary 13. Let X € R™*? and A € RY be given. There exist y € R™ such
that a corresponding Lasso solution selects model M C {1,...,p} if and only if

col(X' YN B # 2,

Fig 5. The selection regions with respect to X'y from Theorem 12, with X = (1,2) and
A = A2 =1 from Ezample 1. Displayed in red is col(X'), the area on which the probability
mass of X'y is concentrated. The set T(g) is displayed in blue, while the parallel light gray

lines represent the sets T(b02) with ba # 0, and the parallel dark gray lines are the sets T(bol)
with by # 0. The yellow lines consist of the singletons T(l,;;) with bi,ba # 0. Note that the
red line does not intersect any of the sets T(bol) or T(Z;) with by, b2 # 0.
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where

By = ﬁ {2 A} deM
j=1 [_Aj’)‘j] ] ¢ M7
which satisfies B C B for M C M.

A model that may be chosen by the Lasso is called accessible in Sepehri and
Harris (2017). (This reference who also provides a condition for when this is the
case. The difference is that uses geometric considerations in R™ under a unique-
ness assumption, whereas our approach operates in R”? with no assumptions on
X))

The sets % are made up of the faces of the A-cube. If Mg = &, By is
the p-dimensional A-box, By;y is the union of two opposite facets of the A\-box,
and for 1 < |[M]| < p, rq is a union of (p — | M|)-dimensional faces of the
A-box. Finally, %1, . ) simply contains the corners of the A-box. These sets
are illustrated in Figure 6 below.

For partial tuning with Mo # @, By is (p — | Mo|)-dimensional and we have
B C Bp, for all M CA{1,...,p} as well as

{0} C col(X') N B, # 2,

so that, not surprisingly, there always exist y such that the non-penalized com-
ponents will be part of the model chosen by the Lasso solution.

F1a 6. Illustration of some of the sets B for p=3 and A1 = A2 = A3 = 1. The set P12 3y
is given by the eight corners of the unit cube, whereas 5@9{173} contains the four parallel edges
shown. %1y is the union of the two parallel 2-dimensional facets highlighted by a grid. The
sets B1,2y and By 3y are not depicted, but contain the four parallel vertical and horizontal
edges of the cube, respectively. The sets Boy and B3y, which are not shown either, each
consist of the remaining two parallel vertical and horizontal facets.
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Example 1. Suppose X = (1,2), so thatn =1, p =2 and let Ay = Ag = A3
(uniform tuning). As can be learned from Figure 5,

COI(XI) N %{1} =0

for all X > 0, so that by Corollary 13, BLJ = 0 for any value of y, independent

of By and o®. The distribution of the remaining component B2 is now given by
a soft-thresholding rule (also see the paragraph following Theorem 3).

Example 2. To look at a more complex example, suppose now that
2 01
X = (1 2 O) ’
sothatn =2, p=3. Let A\ = Ay = A3 = \ (uniform tuning). We have
CO](X/) N @{3} =0
for all X > 0, so that by Corollary 13

P(Buz=0)=1.

To say something about the distribution of the remaining components, note that
the estimator is equivalent to the low-dimensional procedure using the matriz
X = X{1,2), which contains the first and second regressor only. Let 3 € R? be

such that X8 = X3, where X3 = E(y), and let
V= (Vi,Va) ~ N(B— (X'X)'X, 0*(X'X) 7Y,

where \ will be specified below. We can now use Theorem 3 to find the follow-
ing. The absolutely continuous parts of the distribution of (Bv1,Pu2)’ can be
determined by

P(BL,l <z, BL,Q < 2o, BL,3 =0)
za—B2  pri-pr - o
-/ ) [ G (K Xm X)X X dmydm,
=P(V1 <21,V2 < 29)
for 21,20 <0 and A = (=X, —\)'. Analogously, we get
P(BL,I > 217BL,2 > Zz,BL,B =0)=P(Vi > 2,Va > 2)
for 21,22 >0 and A = (X, A). Moreover,
P(BL,I < Zl»BL,Q > ZQ;BL,?) =0)=P(Vi <z1,Va > 29)
for z1 < 0,20 >0 and A = (=X, \), as well as

P(BL,l > Zl»BL,Z < ZQ;BL,B =0)=P(Vi > z,Va < z)
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for z1 > 0,20 <0 and A= (A, =N

This shows that the absolutely continuous parts of the estimator follow a
normal distribution with the same covariance matrix as the LS estimator and a
shift in expectation that depends on the regressor matriz as well as the tuning
parameters. These findings are in line with Remark 3.

The pointmass part of (BLJ, BLQ)' at (0,0)" has weight

PO
P(Br1=Pr2=PLz=0)= / ) / %2025 (W) dwidws.
“xJ-x

For the remaining “mized” terms, let
X’X _ a b
b ¢

2
Z = (Zy,Z5) ~ N(u,0°%) with ¥ = ("1 0) .

and

0 o2

After some calculations, it can be shown that

P(BL,l =0, BL,Q < 29, BL,S =0)

22—32 5\ o ~

= / /- ¢(0,U2X/)2)(XIX(—517m2)/ + (s1,—A)) cdsidma
—00 _A

=P(-A<Z1 <N Zy<2)=P(-A<Z1 < AN)P(Z3 < 29)

for z3 < 0 and p1 = (| X'X|Br — bA) e, 02 = |X'X|/c, pa = (bB1 + N)/c + Ba,
and 03 = 1/c.

We get an analogous expression for P(BLJ = 0,,3%2 > ZQ,BL73 = 0) for
29 > 0, but with X replaced by —\ in py and py. Moreover,

P(Bua < 21,Puo =Pz =0)=P(Z < 21)P(~A< Zy <))

for z1 < 0 and py = Bi + (B2 + N)/a, 02 = 1/a, py = (|X'X|B2 — bA)/a,
o2 _ X' X|/a.

Finally, we get an analogous expression for P(BL,I > Z1,BL,2 = BL,?, =0)
for z1 > 0, but with X replaced by —X in 1 and ps. It might be interesting to
note that in this example, the probabilities for the distribution that are made up
of both a pointmass part and absolutely continuous parts can be represented by
independent (normal) random wvariables.

In both examples above, the distribution of BL is the same as the one of
a Lasso estimator in a smaller model. This fact is, of course, only valid for
the specific forms of X and A considered here. The models considered by the
Lasso do not depend on 8 and ¢ in the sense that certain values of X and A
may immediately rule out certain models, completely independently of y. (The
choice between the accessible models does, of course, very much depend on [
and €.)
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Sparked by Examples 1 and 2, this suggests that in the high-dimensional
setting, model selection by the Lasso estimator may possibly not be a purely
data-driven procedure insofar as there is a structural model or structural set
A C {1,...,p}, determined by X and X only, that satisfies BLJ— = 0 for any
Jj & M for all observations y € R™. In particular, the true parameter 5 € By,
as well as the distribution of € do not have any influence on this set. In other
words, some models are never considered by the model selection procedure,
completely independently of the data vector y. Put yet differently again, for
a given regressor matrix X, one can restrict or choose this class of models by
choice of A.

Given all the considerations above, one might ask whether such a struc-
tural model .# always satisfies |.#| < n under certain conditions. Clearly,
uniqueness would be a meaningful requirement in this context, as then all Lasso
solutions will choose models of cardinality of at most n, as has been shown
in Tibshirani (2013).2 In that case, the Lasso estimator would be equivalent
to a low-dimensional Lasso procedure, restricted to this structural model .Z,
and we could employ results from low-dimensional settings also for inference in
high-dimensional models, such as Ewald and Schneider (2018) for constructing
confidence regions.

In Examples 1 and 2, the Lasso solutions are always unique. It is not difficult,
however, to construct an example where the solutions are not unique anymore.

Example 3. Again, take the model from Ezample 1 with X = (1,2). This time,
choose A = (1,2) (non-uniform tuning). It can easily be seen using Theorem 9
that for each y < —1,

Bu=("81), Bu= (1), and B =(¥¢) for (y+1)/2<c<0
all are Lasso solutions for the same value of y. Similarly, for y > 1,
BL = (yal) ) BL = (é) , and BL = (y+1c_2c) for 0<e<(y+1)/2

all are Lasso solutions for the same value of y. (Note that BL =0 for all y with
ly| < 1.) The corresponding selection regions are illustrated in Figure 7.

Example 3 shows an already known property of the Lasso from another per-
spective: The solution to the Lasso problem is, in general, not unique. Moreover,
if the solution is not unique, then, by convexity of the problem, there exists an
uncountable set of solutions.®> The example moreover shows that the set of y
which yield non-unique Lasso solutions is not a null set. In fact, in this example,
it occurs with probability 2&(—1).

Of course, this problem could be overcome by slightly altering the choice of
the tuning parameters, even though this would imply to make a choice of the
class of models under consideration, as pointed out previously in this section.

2Note that this fact alone does not imply that the structural set has cardinality of at most
n since the active sets may certainly vary over y.

3This fact has been pointed out by Tibshirani (2013) in Lemma 1 for the case of uniform
tuning.
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o
o

3 2 -1 0 1 2 3

Fig 7. The selection regions with respect to X'y from Theorem 12, with X = (1,2) and
A1 =1, A2 = 2 from Ezample 3. Displayed in red is col(X'), the area on which the probability
mass of X'y is concentrated. The set T(g) is displayed in blue, while the parallel light gray
lines represent T(bOQ) with ba # 0, and the parallel dark gray lines are T(bol) with by # 0. The
yellow lines consist of the singletons T(Z;) with b1,b2 # 0. The red line passes through T(g)

where the solution is unique but also through the line where the light gray, the dark gray and
the yellow areas intersect.

4.2. Structural sets

Clearly, Example 3 shows that the structural set may be equal to the entire set
of explanatory variables. It is easy to see that for n = 1 and p = 2, the Lasso
estimator will always have a structural set with cardinality n = 1 whenever we
have uniqueness. The question is, of course, whether the same can be said in
more generality. Before answering this question, we show how the structural set
can be determined given X and A, by counting how many sets of parallel facets
of the A\-box Ay are intersected by col(X').

Theorem 14. Let X € R™*? and X\ € RY,, be given. Let .4 be the so-called
structural set of X and \ that contains all j € {1 .., D}, such that there exist
y € R™ so that a corresponding Lasso solution B, satisfies B i # 0, that is, A
contains all regressors that are part of a Lasso solution for some observation y.
This set is given by

M= M(X,N)={je{l,....p}:col(X) N B, # D}

Proof. By Corollary 13, there exist y € R™ such that the corresponding Lasso
solution chooses model M if and only if col(X’) N By # @. For any {j} C M,
we have, by Corollary 13 also, Zy C %yjy, so that B3 Neol(X') # @ also. O

Theorem 14 shows that in order to determine the structural set, only the
intersection of col(X’) with the (p — 1)-dimensional faces, the so-called facets of
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the A-cube, have to be considered. A strategy how to determine the structural
set for a given X might be the following. Note that col(X’) = ker(X)® and
find vectors Vi, ...,V € RP that span ker(X), where k = p — rk(X). Let V =
(Vi,..., Vi) € RP** and check whether V's = 0 is solvable for s € #jy, where

Biiy = A, M) XX =N N X X =, Al

If this is the case, then j € .#, otherwise j ¢ .# . So, determining the structural
set amounts to identifying a basis of ker(X), and solving a linear system in
k = p—rk(X) equations and p unknowns. After that, we have to check whether
the resulting solution set contains any elements of %; for j = 1,...,p. This
approach is employed in Example 5 in the subsequent section.

We would like to point out the difference between the idea of a structural
set and results concerning SAFE rules, such as Ghaoui, Viallon and Rabbani
(2012), Tibshirani et al. (2012) and Ndiayee et al. (2017). Based on a SAFE rule,
a regressor will be discarded by a Lasso solution for a given observation y. In
contrast, if a covariate is not contained the the structural set, it will be excluded
from the Lasso model for all observations y. This, on the one hand, implies that
the result of Theorem 14 is much cruder than a safe rule, excluding (if any) less
regressors. On the other hand, since the structural set is entirely independent
of y, the corresponding Lasso problem can equivalently be viewed as a Lasso
problem using covariates from .# only, also regarding distributional results and
inference. In particular, if |.#| < n, we can consider the low-dimensional Lasso
problem using X 4 as regressor matrix. If X 4 has full rank, we can then use
results from Ewald and Schneider (2018) to construct confidence regions. One
has, of course, to be aware that inference is now on the parameter 3 satisfying
XB =X 4B, as exemplified in Example 2.

Remark 6. As indicated in Theorem 1/ and as discussed above, the structural
set M depends on X and X only. Moreover, it can easily be seen that it depends
on the tuning parameters A only through the penalization weighting in the sense
that whenever A\ = \w for some A > 0 and w € RY ), 4 (X,\) = M (X,w)
follows. This implies that, in particular, in the common case of uniform tuning
with A=\ =+ = Ap, the structural set only depends on X/

Coming back to the conjecture whether the structural set always satisfies
|-#| < min{n,p} in case the solutions are unique, using Theorem 14, we can
list the following simple example with n = 2 and p = 3 to show that this cannot
be the case in general. However, note that Theorem 14 allows to compute the
structural set and that whenever |.#| < n, the resulting Lasso estimator is, in
fact, just equivalent to a low-dimensional procedure.

110
X‘(011>

and A = (1,1,1)". Then the structural set is clearly given by

Example 4. Let

M =1{1,2,3},
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Fia 8. The intersection of col(X') (in gray and yellow) with the unit cube (in orange) for
AM=XA=A3=1land X = ((1) % (1)), see Example 4. The upper left edge is contained in %’{1,2}:
whereas the upper back edge is contained in B3 3y . (Each Bi,zy contains four parallel edges.)
To view this figure in terms of selection regions, note that the areas corresponding to single-
regressor models are displayed in gray, while the selection regions that correspond to two-
regressor models are displayed in yellow. The intersection of the A-cube with col(X'), which
corresponds to the zero estimator, is displayed in blue.

as (1,1,0)" € col(X')N A1 2y and (0,1,1)" € col(X')NHBya3y, and By € By
for any j € M by Corollary 13, see Figure 8 for illustration. Yet the Lasso
solutions for this X and A are always unique which can be checked on the basis
of Theorem 15 in the subsequent section.

Finally, it is important to note that Theorem 14 also reveals that .# contains
all regressors if the columns of X are scaled to have unit length and the compo-
nents are tuned uniformly: For s = AX'X ; € col(X"), by the Cauchy-Schwarz
inequality, we have s € %) also, leading to j € .Z.

Example 2 (continued). If we rescale the columns of X from Example 2, we

obtain
)
V5
Since the first row is an element of %3y, and the second row is an element of
Bay, clearly {2,3} C . To see that {1} C .4 also, note that the first row

plus /5 — 2 times the second row lies in Hy — yielding a full structural set.

The above observation may be seen as an argument for rescaling the regressors
before using the Lasso. It may, however, not always be desirable to so, such as in
case the explanatory variables are observed in the same units, or in the presence
of dummy variables. Also, rescaling the columns may result in changing whether
or not the solutions are unique, an issue addressed in the following section.
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4.3. A mnecessary and sufficient condition for uniqueness

We now turn to some results revolving around uniqueness of the Lasso estimator,
which can be obtained with the same geometric approach, that is, studying the
intersection of the A-cube with col(X’). Note that by uniqueness, we mean that
for a given X € R™*P and a given A € RP, the Lasso solutions are unique for
all observations y € R™.

Tibshirani (2013) showed that for a given regressor matrix X, Lasso solutions
are unique in the above sense, if the columns of X are in general position,* which
occurs when no k-dimensional affine® subspace for k < min(n, p) contains more
than k41 elements of the set {£X7,...,£X,}, excluding antipodal pairs (see p.
1463 in Tibshirani, 2013). In fact, the solutions are then unique for all choices of
the tuning parameter, provided that all components are tuned equally. As this
condition is sufficient, one may ask whether it is also necessary. The answer to
this question is, in fact, no, as can easily be seen from the example below.

When can non-unique solutions exist? For a given X € R"*P and A € RP,
this occurs if and only if there exist b,b € R? with b #* b and

col(XYNT(b) NT(b) # 2.

More concretely, by Theorem 12, and since the Lasso fit Xb is always unique,®
this means that ~
X'Xb+v=X'Xb+v,

where v € col(X’) N B for some M C {1,...,p}, and bame = bage = 0.
Moreover, for j € M\ My, we have sgn(b;) = sgn(v;) whenever b; # 0, as well as
sgn(b;) = sgn(v;) whenever b; # 0. Note that we therefore have Xb = X b =
X b = Xb, implying that the columns of X ; must be linearly dependent.
So non-uniqueness occurs only if col(X') N By # @ for M C {1,...,p} with
linearly dependent columns in X 4. The following example now immediately
shows that the columns of X being in general position is not necessary for

uniqueness.

Example 5. Let
11 20
X = <O 0 1 3> ’
Clearly, the columns are not general position, however, all Lasso solutions are
unique for any choice of the tuning parameter, when the components are tuned

uniformly: We have col(X') N By = @ whenever {1,2} C M or M| > 2.
This can easily be checked using the fact that v € col(X') if and only if v'w, =

4Note that general position does not mean that any selection of n columns of X is linearly
independent, as has sometimes been suggested in the literature, these two concepts are in fact
unrelated.

5In Tibshirani (2013), the word “affine” is missing, which has caused some confusion in
the literature.

6This has been shown in Lemma 1 in Tibshirani (2013) for uniform tuning and can easily
be extended to non-uniform and partial tuning.
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v'wg =0 for ker(X) = col{wy,ws}. Therefore, the columns of X are linearly
independent for any M that can be chosen by the Lasso, and all Lasso solutions
must be unique.

The example above illustrates the commonly known fact that, if a Lasso
solution is unique, it will contain at most n non-zero entries. We show that this
fact can be sharpened to yield a necessary and sufficient condition for uniqueness
of all Lasso solutions in the following way: first, we show that if the solution is
unique, it in fact has at most rk(X) < n non-zero components. Second, we prove
that this is not only a necessary, but also a sufficient criterion for uniqueness.

Theorem 15 (Uniqueness). Let X € R"*? and A € RY . The Lasso solution
is unique for all y € R™ if and only if B

col(X') N B =2 for all M C{1,...,p} with M| > rk(X).

Proof. (=) Assume the condition is not satisfied. Then there exists v € %
with |[M]| > rk(X) and v = X'z for some z € R". We show that there is a
y € R™ such that the corresponding Lasso problem is not uniquely solvable.

If X; = 0 for some j € My, we are done as the corresponding coefficient may
be arbitrary. Note that X; = 0 for j € M\ M, is not possible: since v € col(X’),
this would imply v; = 0, but that contradicts v € %. We therefore assume
that X; # 0 for all j € M.

Since |[M]| > rk(X), there is a column of X4, say X; (X; # 0), that can
be written as a linear combination of the other columns. In particular, we can

write
de = Z Clea
leM\{j}
where d = sgn(v;) if \; # 0 and d = 1 if \; = 0. Moreover, let ¢ =
max;e v\ {51 |¢i| > 0. Define b € RP by

d

2¢ b=
by =< sen(v;) e M\ {j}
0 ¢ M.

Then b is a Lasso solution for y = z + Xb since
Xy=X'Xb+X'2=X'Xb+veT(O).

We now construct b € RP, with b = b, that is also a Lasso solution for the same
y by
b — {sgn(vl) + e M\ {j}
0 l=jorl¢ M.

Clearly, b # b, sgn(b;) = sgn(b;) = sgn(v;) for [ € M\ {j} and

d ) 7
Xo=3 bXi= 3 bXi+g Xy= 30 (i+5)Xi=Xb
lem leM\{j} leM\{5}
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We therefore get
X'y=X'Xb+v=X'Xb+uve S(b)

also, implying that both b and b are Lasso solutions for the given .

( <= ) We now prove the other direction. Assume that there exists y €
R™ such that non-unique Lasso solutions b # b exist. As discussed above, this
implies the existence of v € col(X') N B for some M C {1,...,p} with
Xmbpm = XMBM and bpje = EMC = 0, entailing that the columns of X, are
linearly dependent.

If IM| > rk(X), we are done. If [M]| < rk(X), we do the following. Since we
have k(X ) < |[M| < rk(X), we can pick z € R such that z € col(X )t \
col(X pqe ). This is possible since

col (X)) \ col(Xpe)t = @ <= col(X )t C col(Xpqe)t
< col(Xpme) C col(X ) <= col(X ) = col(X g, Xpe) = col(X)
= k(X m) = rk(X),

which is not the case. This z satisfies (X'2)p = (Xm)'z2 = 0 and (X 2)pe =
(Xme)' z # 0, so that we can find ¢ € R such that

t=v+cX'ze ABy Ncol(X'),

with M C M and M| < |M|. As long as |[M| < rk(X), repeat the steps above
with v =0 and M = M. |

Note that just as for Theorem 14, the result from the above theorem de-
pends on A only through the penalization weights, meaning that for any M C
{1,...,p}, whenever A = dw for some A\ > 0 and w € RY , we have col(X’) N
PBam(N) = @ if and only if col(X’) N Bm(w) # @ (when indicating the depen-
dence of Zpq on the tuning parameters).

As mentioned in the preamble of Section 4, Theorem 15 does not require
p > n, so that it also covers the low-dimensional case. Clearly, the condition for
uniqueness is trivially satisfied if rk(X) = p.

5. Conclusion

We give explicit formulae regarding the distribution of the Lasso estimator in
finite-samples, assuming a Gaussian distribution of X’e. In the low-dimensional
case, we consider the cdf as well as the density functions conditional on “ac-
tive sets” of the estimator. Our results exploit the structure of the underlying
optimization problem of the Lasso estimator and do not hinge on the normal-
ity assumption. We also explicitly characterize the correspondence between the
Lasso and the LS estimator: It is shown that the Lasso estimator essentially
creates shrinkage areas around the axes inside which the probability mass of the
LS estimator is compressed into lower-dimensional densities that can be speci-
fied conditional on the active set of the estimator. As a result, the distribution
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looks like a pieced-together combination of Gaussian-like densities. Each active
set has its own distributional piece with dimension depending on the number of
nonzero components, resulting also in point mass at the origin and mass being
distributed along the axes.

The form of the distribution is even more intricate in the high-dimensional
case, in which the estimator may not be unique anymore. We quantify the
relationship between a Lasso solution and the quantity X’y (rather than the
LS estimator as in the low-dimensional case). We gain valuable insights into the
behavior of the estimator by illustrating that some models may never be selected
by the estimator: The so-called structural set, that contains all covariates that
are part of a Lasso solution for some response vector y, can be computed based
on a geometric condition involving the regressor matrix and penalization weights
only. In case this structural set has cardinality less than or equal to n, the
Lasso is equivalent to a low-dimensional procedure and results from the p < n-
framework can be used for inference. We also learn that in case of uniform
tuning and the columns of X scaled to unit length, the structural set contains
all covariates.

Finally, the previous insights allow us to close a gap in the literature by pro-
viding a condition for uniqueness of the Lasso estimator that is both necessary
and sufficient.
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