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Multivariate methods are used routinely in particle physics research to classify objects or to discriminate signal from background. They have also been used successfully to approximate multivariate functions. Moreover, as is evident from this conference, excellent easy-to-use implementations of these methods exist, making it easy to deploy these methods in data analysis. However,
these methods are sophisticated. Therefore, from time to time, it is helpful to step back and reflect on what is being done. That is the aim of this paper. I begin with a review that places these
(supervised learning) methods into a broader context and follow this with a survey of a few of the
most promising recent developments. I end with an enumeration of what I consider to be the most
pressing issues.
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1. Introduction
A multivariate method is any statistical technique that manipulates multiple variables simultaneously. Such methods find application in many tasks that arise in data analysis including
• object classification,
• function approximation,
• probability density estimation,

• variable selection,
• optimization,
• model comparison and hypothesis testing.
Most interesting data are multidimensional. A topical example in particle physics is the data that
were searched recently for evidence of the creation of single top quarks in proton-antiproton collisions [1, 2, 3]. In these data, the final state of a typical single top quark event, comprising an
electron or a muon, 2, 3 or 4 jets of hadrons, and missing transverse momentum, is characterized
by about 20 measured quantities, which are simple functions of the underlying degrees of freedom
of these events. For example, in an event with one electron, 2 jets, and missing transverse momentum, the number of degrees of freedom (taking each object as massless) is 3 + 2 × 3 + 2 = 11.
Another example arises in the correction of jet transverse momenta (see, for example, Ref. [4]). A
typical correction function depends on the transverse momentum of the jet, its direction, and perhaps on variables that characterize how the jet energy has been distributed in the various particle
calorimeters. Today, it is hard to find a topic at the frontier of particle physics research for which
a single measured quantity is an adequate basis for analysis. There is no reason to expect this situation to change in the era of the Large Hadron Collider (LHC). On the contrary, it is quite clear
that for the problems of tomorrow, the use of multivariate methods will be a necessity. A particularly interesting example of the benefits of a fully multivariate approach to a problem is the recent
development, by the NNPDF Collaboration, of a promising technique to model parton distribution
functions using neural networks with their parameters determined using a genetic algorithm [5].
Until relatively recently, data analysis using multivariate methods required familiarity with the
details of a disparate collection of software tools and methods, rendering it difficult for the nonexpert to deploy these methods. However, today with the advent of tools such as TMVA [6] anyone
with modest software skills can make use of such methods in his or her data analysis. This is a
good thing because practitioners are now freed from the need to get mired in technicalities and
may, instead, focus on the problem being addressed. But there is a danger: the very simplicity of
these tools encourages the view of multivariate methods as “black boxes”, to treat them as such,
and to use them with insufficient reflection on what is being done. A thing remains a black box,
however, only if one refuses to peer inside. My goal here is to place these methods into a broader
context and take a peek inside one or two of them, focusing on the problem of binary classification.
2
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The paper is organized as follows. I begin with a discussion of classification in theory in the
context of supervised learning, that is, the construction of classifiers using a representative sample
of objects whose identity is known. (This is not a serious restriction because the overwhelming majority of applications in particle physics are of this kind. ) Next, I discuss practical implementations
of that theory. I end with an enumeration of outstanding issues and a summary.

2. Multivariate Methods: In Theory

2.1 Machine Learning
In this approach, the construction of an approximation to the function y = f (x) is viewed as
a problem of optimization; that is, one arrives at the approximation by minimizing an appropriate
functional. The basic ingredients are:
• a class of parameterized functions F = { f (x, w)}, where the parameters w are to be found by
the optimization procedure;
• a constraint C(w) on the class of functions, and
• a loss function, L(y, f ), that quantifies the loss incurred by a poor choice of the function
f (x, w) from the function class F.
In practice, because one wants the selection of the function f (x, w), from the function class, to be
robust with respect to the choice of training data it is better to average the loss function over the
training data. This defines the empirical risk function R(w)
R(w) =

1 N
∑ L(yi , fi ),
N i=1

(2.1)

where fi ≡ f (xi , w) and N is the size of the training sample. The practical task is to minimize the
empirical risk, subject to the constraint C(w), that is, to minimize the objective function
E(w) = R(w) + λC(w),
3
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In many applications, the fundamental multivariate task can be construed as follows: given
training data T = {(y1 , x1 ), (y2 , x2 ), · · ·}, where yi ∈⊂ R—either R itself, [−1,1], [0,1], or the discrete sets {−1, 1} or {0, 1}—and xi ∈⊂ Rd , approximate the function y = f (x). If y is continuous
the task is called regression; if y is discrete we are engaged in classification or discrimination. The
jet energy correction problem is an example of regression, while the search for single top quark
production [1, 2] is a recent example of the use of multivariate methods to discriminate signal
events from background events. The values yi are generally referred to as targets, while the values
xi are variously referred to as inputs or feature vectors.
Multivariate methods fall into two broad approaches, machine learning [7, 8] and Bayesian
learning [9], each with its own community of researchers. The methods, jargon, and even theory,
of each camp appear very different at first sight. However, upon closer inspection they are not as
different as they seem. The key point is that both approaches are ultimately grounded in statistical
theory.
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where λ is a tuning parameter that determines the severity of the constraint. By minimizing E(w),
a function f (x, w∗ ) will be selected from the function class, which in the limit N → ∞ converges to
the one that would have been selected were it possible to minimize the true risk [7]. A well-known
example of empirical risk minimization is a constrained χ 2 fit.
2.2 Bayesian Learning
In the Bayesian approach, an approximation to the function y = f (x) is constructed by casting
the problem as one of inference [9]. This requires the specification of

• a prior density π( f ) over the space of functions, though in practice it is easier to use a prior
π(w) defined over the space of parameters, and
• a likelihood function, p(y|x, w), proportional to the probability that the value of the function
f (x) is y given inputs x.
A significant advantage of the Bayesian approach is that all inference problems are solved the
same way [10]. For the task at hand, the problem is to infer plausible values of the parameters
w, and therefore plausible choices for the function f (x, w), given the training sample T . This is
done by computing the posterior probability p(w|T )dw, that is, the probability that the choice w is
compatible with the training data T . The standard way to effect this calculation is to use Bayes’
theorem
p(T |w)π(w)
,
p(T )
p(y, x|w)π(w)
,
=
p(y, x)
p(y|x, w)p(x|w)π(w)
=
,
p(y|x)p(x)
∼ p(y|x, w)π(w),

p(w|T ) =

(2.3)

where we have made the reasonable assumption that p(x|w) = p(x), that is, that the probability
density of the inputs is independent of the parameters of the function to be inferred. The function
p(w|T )dw assigns a probability to the functions f (x, w) in the neighborhood, [w, w + dw], of the
point w. Larger values of p(w|T ) imply functions, f (x, w), that are better matched to the training
data.
Given the posterior density p(w|T ), the natural quantity to compute, in the Bayesian context [10], is the predictive distribution
Z

p(y|x, T ) =

p(y|x, w)p(w|T )dw,

(2.4)

that is, the probability density that the value of the function is y, given input values x. Often,
however, one wants a definite estimate of y = f (x). This can be achieved by minimizing the
following risk function
Z
y = argy min

L(z, y)p(z|x, T )dz,

4
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with respect to y, where L(z, y) is some loss function of which a common choice is the quadratic
loss defined by
L(a, b) = (a − b)2 .
(2.6)
With this choice of loss function the optimal estimate of the function y = f (x) is given by the mean
of the predictive distribution,
Z
y=

zp(z|x, T )dz.

(2.7)

2.3 Machine versus Bayesian Learning

R(w) ∼ ln p(y|x, w),
N

=

∑ ln p(yi |xi , w),

(2.8)

i=1

λC(w) ∼ ln π(w),

(2.9)

then it becomes clear that the machine learning approach can be viewed as providing a maximum
a posteriori (MAP) estimate of the function y = f (x). In other words, minimizing the constrained
empirical risk, Eq.(2.2), is equivalent to maximizing the posterior density, Eq.(2.3), to find a single
best estimate f (x, w∗ ) of the function y = f (x), while in the Bayesian approach one assigns a
probability to all possible choices for f (x, w).
2.4 Regression and Classification
In both approaches, regression (for example, curve fitting) and classification differ by the
choice of targets y and the loss functions, L. For regression, the targets are continuous functions of
the inputs and the loss function most commonly used is the quadratic loss, given in Eq.(2.6). This
choice leads to the following empirical risk
R(w) =

1 N
∑ [yi − f (xi , w)]2 ,
N i=1

(2.10)

or, equivalently, the likelihood function
p(y|x, w) = exp(−NR(w)/2σ 2 )/σ

p
(2π).

(2.11)

For classification, a better choice for the likelihood function (and therefore the empirical risk)
is [9]
N

p(y|x, w) = ∏ f (xi , w)ωi yi [1 − f (xi , w)]ωi (1−yi ) ,

(2.12)

i=1

where 0 < f (xi , w) < 1 and the targets yi take on the discrete values 0 and 1. For classification,
f (x, w) is interpreted as the probability that the feature vector x belongs to the class with target
y = 1. In Eq.(2.12), we have introduced an optional weight ωi for each feature vector xi . In
particle physics, Monte Carlo models of the data are typically weighted, event-by-event, to correct
5
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different as they seem. If we are prepared to make the following identifications
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for deficiencies in modeling. For building a classifier using such data, the likelihood function in
Eq.(2.12) would be the most appropriate. The corresponding risk function for classification is
R(w) =

1 N
∑ ωi [yi ln f (xi , w) + (1 − yi ) ln(1 − f (xi , w))].
N i=1

(2.13)

where p(1) and p(0) are the prior probabilities for the classes labeled by 1 and 0, respectively,
and p(x|1) and p(x|0) are the corresponding probability densities of the feature vectors. In a signal/background discrimination problem, the signal class is typically labeled by 1 and the background class by 0 (or sometimes −1). In this case, p(1)/p(0) would be the prior signal to background ratio.
Given the probability p(1|x), we may now define the Bayes classifier:
Bayes classifier: if p(1|x) > q, accept x as belonging to the class labeled by 1,
where the quantity q is a threshold chosen by the analyst 1 . The Bayes classifier is optimal in the
sense that it achieves the lowest misclassification rate. For example, if one’s goal is to distinguish
real electrons from fake ones and to do so with the fewest errors, then one should use the Bayes
classifier. In practice, however, we usually do not know the prior probabilities p(1) and p(0);
indeed, this is often what we are trying to measure. It would therefore appear that we cannot use
the Bayes classifier. Happily, this is not so. For classification, it is sufficient to approximate the
discriminant
p(x|1)
D(x) =
,
(2.15)
p(x|1) + p(x|0)
because D(x) and p(1|x) are related one-to-one as follows
p(1|x) =

D(x)
,
D(x) + [1 − D(x)]/A

(2.16)

where A = p(1)/p(0). Classification using D(x), with a given threshold, is equivalent to classification using p(1|x), albeit using a threshold that is unknown.
The function p(1|x) is optimal in another sense [12]. If one weights an admixture of signal
and background events by the weight function W (x) = p(1|x), then the signal strength can be estimated with zero bias and the smallest possible variance, provided that the weight’s dependence
on x has been accurately modeled and the ratio A is equal to its true value. Since we do not
know the true value, it may be possible to iterate: start with an estimate of A—perhaps based on
a prediction—estimate the signal strength, and therefore A, and repeat the procedure until convergence is achieved. It would be interesting to see if this works.
I end this section, with a few points that should be borne in mind.
1 Formally,

this choice is arrived at by minimizing a suitable loss function.
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It is readily shown (see for example, Ref. [11]) that the optimal choice of the function f (x, w)
is the one that approximates the probability p(1|x) that the feature vector x belongs to the class
with label 1
p(x|1)p(1)
p(1|x) =
,
(2.14)
p(x|1)p(1) + p(x|0)p(0)
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• If your goal is to classify objects with the fewest errors, then the Bayes classifier is the
optimal solution. However, if that is not your aim—perhaps, you wish to measure the Higgs
mass with the smallest uncertainty—then the Bayes classifier is not necessarily optimal.
• But if classification is your goal and you have a classifier known to be close to the Bayes
limit, that is, it is known to be close to p(1|x)—or equivalently, D(x), then any other classifier,
however sophisticated it may be, can at best be only marginally better than the one already
in your possession.

3. Multivariate Methods: In Practice
In this section, I provide a brief review of two interesting recent developments in multivariate
methods, with a focus on signal/background event discrimination: ensemble learning, in particular, boosting, and Bayesian neural networks. For the important task of signal/background event
discrimination, many multivariate methods are available, many of which are implemented in the
TMVA package. Here is an incomplete list.
• Random Grid Search
• Linear Discriminants
• Quadratic Discriminants
• Support Vector Machines
• Naïve Bayes (Likelihood Discriminant)
• Kernel Density Estimation
• Neural Networks
• Bayesian Neural Networks
• Decision Trees
• Random Forests
I do not include genetic algorithms in this list because they are best viewed as one of several
effective methods for minimizing complicated empirical risk functions 2 . In principle, a genetic
algorithm can be used to minimize any objective function. An excellent recent example of their
effectiveness is the work of the NNPDF Collaboration [5] mentioned in the introduction.
2 In

genetic algorithms they are called fitness functions.

7
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• All classification methods, such as the ones in TMVA [6], are merely different numerical
approximations of some function of the Bayes classifier.
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3.1 Ensemble Learning
One of the most interesting recent developments in machine learning is the realization by
Freund and Schapire [13] that powerful classifiers can be built by averaging over an ensemble of
weak classifiers, that is, classifiers that perform only marginally better than random guessing. Their
specific (extremely successful) algorithm, called AdaBoost—to which we shall return shortly,
has been embedded in a general framework, called ensemble learning, developed by Friedman and
Popescu [15]. In this framework, a classifier with better performance than any individual within
the ensemble can be represented by the weighted average
(3.1)

i=1

Ensemble methods have been developed most extensively using decision trees. A decision tree
(see, for example, Ref. [14, 2] for recent applications in particle physics) can be visualized as an
n-dimensional histogram in the space of feature vectors x. In a binary classification problem, each
bin would be associated with some value f , typically, −1 if the majority of points in a bin are of
one class and 1 if they are mostly of the other class. The classification of an object is determined
by the bin in which it falls. The clever aspect of a decision tree is the manner in which the ndimensional histogram is constructed: it is done by recursive binary partitioning of the feature
space. At each step, and for every bin, one determines along which axis and where on that axis
a bin should be split. Typically, each bin is split in such a way as to yield sub-bins with purity
greater than parent bin. The partitioning of bins ends when some well-defined criterion has been
reached, such as a minimum number of entries per bin. A virtue of decision trees is that the path
to each bin can be represented as a sequence of if then else statements. Consequently, one
knows what sequence of decisions yielded a given classification. Another practical advantage is
that decision trees can be built rapidly. Therefore, they are ideally suited to ensemble methods,
which can require the construction of a large number of classifiers.
The three most popular ensemble methods, bagging [16], random forest [17], and boosting [13] differ by their choice of weak classifiers, f (x, wk ), and their choice of weights ak :
• Bagging: (Bootstrap aggregating) this is a simple average over trees, with each tree f (x, wk )
trained on a different bootstrap sample 3 drawn from the training sample;
• Random Forest: this is bagging, in which each tree is randomized in some way, for example,
by selecting a random subset of features at each binary split within the tree, and
• Boosting: this is a weighted average over trees, each trained on a different weighting of the
full training sample.
These methods are not necessarily tied to decision trees. Bagging can be applied to any classifier, while random forests can be applied to classifiers for which some randomization in their
construction can be introduced. Boosting can be applied to any classifier that can make use of
event-by-event weights.
3A

bootstrap sample is one drawn with replacement.

8
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f (x) = ∑ ak f (x, wk ).
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3.1.1 AdaBoost
AdaBoost [13] (Adaptive Boosting) is one of the most successful, and still not fully understood, ensemble methods. The algorithm, in its original form, is based on decision trees f (x, w)
with output values ±1 and targets y = ±1. Consequently, the product f (x, w)y is positive for a
correct classification and negative for an incorrect one. With this in mind, the algorithm proceeds
as follows.
repeat K times:

2. compute its error rate εk on the training sample
3. compute ak = ln[(1 − εk )/εk ]
4. scale the weight of the nth training event by the factor
N

exp(−ak f (xn , wk )yn /2)/ ∑ ωi exp(−ak f (xi , wk )yi /2),
i=1

that is, increase the weight of incorrectly classified events relative to those that are correctly
classified.
This rather puzzling algorithm is remarkable. Figure 1 shows the results of this algorithm applied to
the separation of mSUGRA events at the focus point [18] from t t¯ events, at LHC energies. When the
boosted classifier is applied to the training sample, the error rate is seen to go to zero exponentially
as the number of trees increases; that is, with a sufficient number of trees every event would be
classified perfectly! Such behavior is usually a sure sign that a classifier has been fit too tightly to
the training data, that is, that the classifier has been over-trained. It is therefore remarkable that
when applied to an independent testing sample, the error rate of the AdaBoost classifier remains
essentially constant showing that the AdaBoost algorithm is highly resistant to over-training. This
feature of AdaBoost classifiers has been observed repeatedly, but is yet to be fully understood (but
see, for example, Ref. [19]).
It might be argued that the resistance to over-training is irrelevant because nothing is to be
gained using more trees than are strictly necessary for classification. Not so if one desires a smooth
approximation to the optimal classifier f (x). As noted above, a decision tree is an n-dimensional
histogram; consequently, it provides only a piece-wise constant approximation to the desired classifier f (x). However, if one averages over many such histograms, each with a differing set of bins,
then one will achieve a much smoother approximation to f (x). Therefore, averaging over a larger
number of trees than is strictly necessary may be still be useful, if only to achieve a sufficiently
smooth approximation.
3.2 Bayesian Neural Networks
Bayesian neural networks (BNN) [9], which were introduced into particle physics recently [20],
have been successfully deployed, for the first time, in the search for single top quark production [1, 2]. In general, a BNN is simply the predictive distribution, Eq.(2.4), in which the function
9
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class is the class of feedforward neural networks with a fixed structure. However, as used by particle physicists [20], a BNN designed for classification is the mean of the predictive distribution,
that is, it is the function
Z

y(x) =

z p(z|x, T )dz,
Z

=

f (x, w)p(w|T )dw.

(3.2)

The second line follows from the form of the likelihood function p(y|x, w) = f (x, w)y [1− f (x, w)]1−y
and the use of a binary-valued target y ∈ {0, 1}. The function class used in Refs. [1] and [2], available by default in the Flexible Bayesian Modeling (FBM) software by Neal [9], is
f (x, w) =

1
,
1 + exp[−g(x, w)]

(3.3)

where
H

n

g(x, w) = b + ∑ v j tanh(a j + ∑ u ji xi ).
j=1

(3.4)

i=1

n is the dimensionality of the feature vectors, that is, the inputs, and H is the number of hidden
nodes. In neural network-based applications, the parameters w = (b, v, a, u) are generally referred
to as weights.
For realistic applications, the dimensionality of the parameter space of the functions f (x, w)
is typically in the hundreds. Therefore, about the only feasible way to approximate the integral
10
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Figure 1: This shows the event classification error rate as a function of the number of decision trees over
which the boosted classifier has been averaged. It is striking that the error rate on the training sample goes
exponentially to zero, while the error rate on an independent testing sample remains essentially constant.

H. B. Prosper

Multivariate Methods in Particle Physics

in Eq.(3.2) is by a Markov Chain Monte Carlo (MCMC) method, such as that implemented in the
FBM software [9]. In the FBM software, a MCMC method is used to generate a sample of points,
w1 , w2 , · · · , wM , from the posterior density p(w|T ). The integral, Eq.(3.2), is then approximated by
the average
1 M
y(x) ≈
(3.5)
∑ f (x, wm ),
M m=1
where M is the number of points sampled from p(w|T ). In practice, since the correlation between
adjacent MCMC points is very high, one does not use all sampled points but rather a sparse subset
thereof for which the point to point correlation is much lower than that of the full set of points. The
average in Eq.(3.5) is over the sparse set of points.
We have skipped over a rather important detail. In order to arrive at the posterior density it is
necessary to specify a prior density π(w) over the parameter space. To do so, in general, is a very
difficult problem. However, in practice one finds that a prior given by the product of Gaussians,
one for each parameter and centered at zero, yields very good results provided that the widths of
the Gaussians are appropriately chosen. The FBM package provides a mechanism for doing so.
The construction of BNNs is best illustrated by a simple 1-dimensional example. Figure 2
shows distributions of the sum of transverse momenta (HT ) for single top quark (signal) and background events with exactly 2 jets in the final state [2]. The sum of the distributions has been scaled
to have zero mean and unit variance and each distribution is normalized to the same area. A BNN,
based on neural networks with a single hidden layer of 20 nodes, was trained on a sample comprising 1000 signal plus 1000 background events. Five thousand points were sampled by MCMC
11
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Figure 2: Distributions of the sum of transverse momenta (HT ) for single top quark (signal) and background
events in the 2-jet final state (see Ref. [2]). The sum of the signal and background distributions has been
scaled to have zero mean and unit variance and each distribution is normalized to the same area.
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from the posterior density, p(w|T ). (Each point was obtained as the last point in a sequence of 100
deterministic steps through the 61-dimensional parameter space followed by a stochastic step at
the end.) To reduce the correlation between the points used to construct the BNN, a sparse subset
of 250 points, from the 5000, was selected of which the last M = 50 points were used in the average, Eq.(3.5). In Fig. 3 is plotted the 50 functions f (x, wk ), corresponding to the 50 points wk .
Since the training sample contains equal numbers of signal and background events, each function
f (x, wk ) approximates the discriminant D(x) = p(x|1)/[p(x|1) + p(x|0)]. Moreover, because this
is a 1-dimensional problem, the discriminant can be approximated directly by computing the ratio
H(x|1)/[H(x|1) + H(x|0)], bin-by-bin, where H(x|1) and H(x|0) are the signal and background
histograms, respectively, of the variable x. The large scatter at large values of x is due to the low
counts in the tails of the distributions. The ensemble of functions, depicted in Fig. 2, constitute the
predictive distribution, Eq.(2.4). The mean of the predictive distribution as a function of x, that is,
the BNN as it is defined in particle physics, provides a good overall estimate of D(x). Moreover, the
predictive distribution can be used not only to estimate the discriminant D(x), but also to estimate
how well it has been estimated.
12
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Figure 3: Each curve is a plot of f (x, wk ), where k indexes one MCMC parameter point, while the
thick curve is their average as a function of x. The points are calculated from the bin-by-bin ratio of
H(x|1)/[H(x|1) + H(x|0)], where H(x|1) and H(x|0) are the signal and background histograms, respectively. This ratio provides a direct approximation of the discriminant D(x) = p(x|1)/[p(x|1) + p(x|0)]. By
construction, so does each function f (x, wk ). It is evident, however, that their average provides a better
approximation to the discriminant D(x) than any of the individual functions.
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4. Outstanding Issues
Multivariate methods can be the basis of powerful analyses. They have been shown to be
indispensable at the Tevatron and this is likely to be true also at the LHC. But, like all powerful
tools, multivariate methods must be used with care. Below is a short list of what I consider to be
the most pressing issues for which progress is sorely needed.
1. Verification

• How can one find, characterize, and exclude, discrepant domains in n-dimensions automatically?
• How can one automate re-weighting of model data, event-by-event, in order to improve
the match between real data and the model?
• How can one verify that a classifier function is close to the Bayes limit?
2. Looking Beyond the Lamppost
• Is there a robust and useful way to quantify the information content of a sample of
n-dimensional signal and background data so that when it is compressed, say to 1dimension, one is able to assess how much information has been lost?
• Is there a sensible way to use multivariate methods when one does not know for certain
where to look for signals? In particular, is there a useful way to compress data even if
one does not know for certain what the signal should look like?

5. Summary
In this paper, we sought to shine a bit of light into methods that are often viewed as black
boxes. However, with perhaps the exception of boosting, I contend that multivariate methods are
only as mysterious as one wishes them to be. Moreover, all methods that deal with regression and
classification are governed by the same underlying mathematics. The fact that one method may use
a genetic algorithm to minimize an objective function while another uses back-propagation does
not negate this point. One should distinguish between the formal mathematical underpinnings of
these methods, which is essentially identical for all, from their necessarily approximate numerical implementations of which new methods are devised almost daily. Furthermore, the distinction
between machine learning and Bayesian learning is more one of emphasis: machine learning emphasizes the best fit while Bayesian learning emphasizes averaging. However, in our survey of a
couple of recent developments, we have seen that ensemble averaging is now a feature of both the
machine learning and Bayesian learning approaches.
Multivariate methods can be applied to many aspects of data analysis. Today, with the advent
of tools such as TMVA, they can be used by anyone with modest software skills. As emphasized
in this paper, for a given loss function, all methods approximate the same mathematical entities.
But no one method is guaranteed to be the best in all circumstances. Therefore, it is advisable
13
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• How can one confirm that an n-dimensional density is well-modeled?
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to experiment with a few of them. Several issues remain, the most pressing of which is the need
for sound methods, and convenient tools, to explore and quantify the quality of modeling of ndimensional data.
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