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Abstract.

The construction of a histogram from real-valued data is a well-known and 'simple’ task. We
put this task, as well as other ones such as nonparametric regression, into the general
framework of model selection, considering criteria such as AIC, BIC, MDL, Cross-validation,
Hellinger-distance as well as new criteria. It will be shown that there is no overall best
procedure for histogram construction nor for other tasks. The results of several simulation
studies will be presented, showing merits and deficiencies of selected methods.
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