


all models with p some regressors? How many models in total are weighted? It
is unclear how the choice of λ’s was done. It would be useful to state the details
of how the weights were chosen, even if it was stated somewhere else before.

(3) Some discussion of the simulation results would be useful as well. What different
choices of α and β mean? Are some cases more sparse/dense than some others?
When gains from ridge is more pronounced?

Overall, I enjoyed reading Alena Skolkova’s thesis. I congratulate her on successful
finishing her dissertation.

Sincerely,
Anna Mikusheva

Professor of Economics, MIT
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