
0.00

0.25

0.50

0.75

1.00

0.25 0.50 0.75 1.00
Signal Strength a

H
am

m
in

g 
Lo

ss
Support Recovery

0.00

0.25

0.50

0.75

1.00

1.25

0.25 0.50 0.75 1.00
Signal Strength a

F
N

R
 +

 F
D

R
 L

os
s

Sparse Multiple Testing

Dimension p=10 p=100 p=1000 p=10000


