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TOOL

ÍNO EXPERT KNOWLEDGE REQUIRED

ÎSomething that makes decisions for you blindly
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Î

independent
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Î encourage
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Do better with less

Improve what you have

Are you ready to do your best analysis?
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Variable selection

Variable reduction
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Useful for :
Variable Selection 
Classifier Improvement

Useful for :
Variable Reduction
Classifier Selection
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ÎDefinition:  

ÍOne possible goal: separation of signal and background

Î

ÎGiven: 
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Amount of classifier performance loss (or gain) 

if variable i is removed
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ÎRulefit: 

Í

Í

ÎVariable Importance: 

Í

(similar to RVI)

Í

Í

Í
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Î RULEFIT 
Î RVI  

Important 

but NOT in a 

good  wayRULEFIT

RVI
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Î interact with others 

Í

RULEFIT

PARADIGM

Î
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After the removal of the 

adverse variable

Remove

Before the removal of the 

adverse variable

After the removal of the 

adverse variable
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