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Hastie(2020) 4.1 simulation 2, n=100
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Hastie(2020) 4.1 simulation 4(correlated features), n=1
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4.4 Limiting /> norm

Corollary 3. Assume the conditions of Theorem 3. Then as n,p — oo, such that p/n — ~, the squared €5 norm of the
min-norm least squares estimator (4) satisfies, almost surely,

r?+o2ym(0)  forvy <1,

E[|4]3] X
(13121 X] {-rz%f +aym(0)  forvy > 1,

where we abbreviate m = mp,, | for the Stieltjes transform of empirical spectral distribution Fy ., and we write m(0)
to denote m/(0) = lim, _,o+ m(—z), which exists under our assumptions.

3: Corollary 3
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Hastie(2020) 4.4 simulation, n=100
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K 4: 4.4 simulation
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Corollary 3. Under the assumptions of Theorem IE. further assume |\3’3||2 — 12, and let ey = co(H, ) be
defined as there. Then as n,p — oo, such that p/n — v, the min-norm least squares estimator @ satisfres,
almost surely,

5
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f%dH(s) for v <1,

1513 — (18)

f 1 _:_0::_)5 dG(s) + coyo?  fory > 1,

Kl 5: Corollary 3(arxiv ver.)
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