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Abstract

Conditional calibration is an approach to controlling the false discovery rate (FDR) under fully or partially known
dependence, by separately calibrating a data-dependent rejection rule for each hypothesis. I will discuss the
approach in general and describe three concrete applications: (1) the dependence-adjusted Benjamini-Hochberg
(dBH) procedure, which uniformly dominates the BH procedure under positive regression dependence and
provably controls FDR under general dependence, (2) a calibrated knockoff procedure that uniformly dominates
knockoffs, yielding especially large power and stability gains in contexts where knockoff methods underperform,
and (3) a conservatively biased estimator for the FDR of a generic model selection algorithm such as the lasso,
graphical lasso, or forward stepwise regression. This talk is based on joint work with Lihua Lei and Yixiang Luo.

Information about building access for persons with disabilities may be obtained in advance by calling Shannon Kokesh, Department
Secretary, at 773-702-8333. If you wish to subscribe to our email list, please visit the following website:
https://lists.uchicago.edu/web/info/statseminars.
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