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                                     Abstract
Bounds for the bias of the Lasso are derived. These bounds are based on so-called worst possible sub-directions or surrogate versions thereof. Both random design as well as fixed design is considered. In the fixed design case the bounds for groups of variables may be different than the ones for single variables due to a different choice of the surrogate inverse. An oracle inequality for subsets of the variables is presented, where it is assumed that the ℓ
1-operator norm of the worst possible sub-direction is small. It is shown that the latter corresponds to the irrepresentable condition. It is furthermore examined under what circumstances variables with small coefficients are de-selected by the Lasso. To explain the terminology “worst possible sub-direction”, a section on the semi-parametric lower bound is added.
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