0 2 4 6 0 2 4

5 10 15

theta lambda

Risk: Hard

Single Coeff Risk: Hard Thresholding

0 2 4 6 0 2 4

5 10 15

lambda theta

Risk: Soft

Single Coeff Risk: Soft Thresholding

0 1 2 3 4 5 -4

-3

-2

-1

0

1

lambda = 0.5 lambda = 1

lambda = 1.5

lambda = 2

Difference in Single Coeff Risks

theta

Risk: Hard - Soft