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ABSTRACT: 
 
Explosive growth in the size of modern data sets is found not only in the number of records but 
also in the number of variables each record carries.  Building any kind of predictive or 
explanatory model from such a data set presents a novel challenge.  We present a method of 
building an explanatory model based on David Scott's parametric L2E criterion.  The empirical 
evidence suggests that the method exhibits a feature which enables presence of outliers to be 
easily detected and can also be used to select explanatory variables with (very much counter-
intuitively) less ambiguity when the outliers are present than otherwise. We apply the method to 
develop plan evaluation metrics through analyses of simulation runs of an urban combat 
scenario. 
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