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A common challenge in estimation of parameters of multivariate probabil-
ity density functions is the intractability of the normalizing constant. For
continuous data, the score matching method of Hyvärinen (2005) provides
a way to circumvent this issue and is particularly convenient for graphical
modeling. In this talk I will present regularized score matching methods for
high-dimensional and possibly non-Gaussian graphical models. In particular,
I will discuss generalizations of score matching for non-negative data.
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