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摘要：

A general task in high-dimensional data analysis is dimensional reduction and a general strategy is to find a graphical model encoding dependence independence between the variables. A criteria is then needed to choose the graphical model. If the known data consists of means and correlations the maximum entropy model has the form of an Ising model from statistical hysics: finding such a model is known as an "inverse Ising problem". I will survey the main trends on this problem and report on recent results from my group.
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