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Abstract

High-dimensional problems often appear in several studies, such as in medical
studies in which the number of samples is less than the number of characteristics.
In this case the corresponding design matrix is said to be high-dimensional. The
solution of these problems is not unique and it is of great interest the way that
a solution can be found. A usual choice is to keep the corresponding solution
with the minimum norm. There are cases in which this solution is not a good
one and regularization techniques have to be considered. A major issue is the
classification of specific cases for which regularization is required or not. An
analytical comparison among existing methods for estimating the coefficients of
the model which corresponds to design matrices with correlated covariates is
presented.
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