Subsampling Winner Algorithm for heteroskedastic variance data

h-SWA

h-SWA as a three-stage procedure:

{ SWA Algorithm:
| 1. Generate of features

Estimates observation-specific
variances through subsample residual
aggregation.

si
1 :

i 2. Analyze each subsample in parallel |
i 3. Compute weights for each feature H
i 4. Select semifinalist features

i5. Fit final model on semifinalists

6. Apply testing and select finalists |
7. Summarize results H

Refines estimates via smoothing
methods.

Uses the estimated variances to weight
the data and transform the
heteroskedastic problem into a
homoskedastic one, allowing standard
SWA to be applied.
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Offline Simulation Online Learning

OSOL

The OSOL algorithm is an online parameter
estimation method that combines
inexpensive low-fidelity model information
with expensive high-fidelity simulation data
through online generative updates, enabling
efficient simulation budget allocation
while maintaining statistical accuracy.
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