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Abstract. The discovery of the Higgs boson(s) is the major goal of the LHC which will start taking data
in 2008. In this work a data driven extraction of the background and statistical signal significance in the
H → ZZ → 4� decay channel is presented. The background for Higgs masses as low as 130 GeV can be ex-
tracted with an error of 20%, using a sideband measurement from a single 30 fb−1 experiment. The predicted
background distribution is best described by a double asymmetric Gaussian. An analytic formula is intro-
duced which provides an accurate p-value that a Higgs discovery claim is consistent with a background
fluctuation. The formula can be used in a single real measurement at LHC using as input the measured back-
ground and the profile likelihood asymmetric errors of this measurement. The method presented here can be
applied to the general case of extrapolating from a signal-free data region to a candidate signal region. This
is the case of supersymmetry searches at the LHC.

PACS. 14.80.Bn; 06.20.Dk

1 Introduction

The discovery of the standard model (SM) Higgs boson is
the major goal of the Large Hadron Collider (LHC). The
first proton–proton LHC data at 14 TeV center of mass en-
ergy are expected in 2008. The Higgs boson mass is a free
parameter in the SM, however there is strong expecta-
tion motivated by precision electroweak data [1] and direct
searches [2] that a low mass Higgs (114.4–199GeV, 95%
confidence level) should be discovered at the LHC.
The experimentally cleanest signature for the discovery

of the Higgs is its “golden” decay to four leptons (elec-
trons and muons): H → ZZ → 4�. The excellent energy
resolution and linearity of the reconstructed electrons and
muons leads to a narrow 4-lepton invariant mass peak
on top of a smooth background. The expected signal to
background ratio after all experimental cuts depends on
the Higgs mass itself. The major component of the back-
ground consists of the irreducible pp→ ZZ → 4� decays.
The most challenging mass region is between 120–150GeV
where one of the Z-bosons is off-shell giving low trans-
verse momentum leptons. In this region backgrounds from
pp→ Zbb̄→ 4� and pp→ tt̄→ 4� are significant requiring
tight lepton isolation cuts which reduce these backgrounds
to levels well below the pp→ ZZ background. As an ex-
ample, in the 130GeV mass region a S/B� 3/1 is expected
with 5–7 events expectation on the background and 12–15
events expectation on the signal after 30 fb−1 of integrated
luminosity which corresponds to 3 years of LHC running.
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For lower masses closer to the LEP limit (114.4GeV) both
S/B and signal yield decrease even further, thus minimiz-
ing the potential of the 4-lepton channel in that region.
From these S/B expectations it is clear that in order to

maximize the Higgs discovery potential using the golden
channel, the most accurate achievable knowledge of the
background and its associated error is essential. The main
characteristic of the 4� final state at the LHC is the pres-
ence of a background continuum dominated by pp→ZZ→
4� decays. This background can be estimated by (i) the-
oretical predictions, (ii) by a combination of theoretical
predictions and subsequent constraints using experimen-
tal LHC data, or (iii) by performing a sideband measure-
ment and subsequently extrapolating to the signal region
(SR). As discussed in [3], the first two methods suffer from
theoretical uncertainties, the luminosity measurement un-
certainty (5%–10% only for method (i)) and systematic
uncertainties such as lepton reconstruction efficiency. In
addition, for low Higgs mass, the Zbb̄ contribution is sig-
nificant with a theoretical error ranging from 20%–50% [4]
(ideally it should be experimentally controlled with early
LHC data). For these reasons a data-driven background
extraction using the sideband measurement (iii) may pro-
vide the most accurate determination of the background.
This method is not as sensitive to theoretical and lumi-
nosity uncertainties, and errors due to lepton and isolation
efficiencies, but is limited by the statistics in the sideband.
A background prediction based on a subsidiary meas-

urement is best motivated in searches where an alternate
hypothesis is lacking. This is the example of supersymme-
try (SUSY) searches at the LHC. In the case of the Higgs
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search discussed here, there is a clear alternate hypothesis,
the prediction of a standard model Higgs. Inclusion of the
signal hypothesis in the case of a low massH → 4� requires
special attention. While a measurement of the M4� back-
ground is possible from the data itself, the signal must be
modelled and uncertainties in its distribution must be con-
sidered. In the low massM4� case, we have two flavours of
leptons (electrons andmuons) coming fromon-shell and off-
shellZ-boson decays.While the on-shellZ can bemeasured
with data, the off-shell Z is reconstructed by lower energy
leptonswith large uncertainties in the linearity, energy scale
and resolution.The effects of these uncertainties in theM4�
modelling for the signal must be considered in the calcula-
tion of confidence levels, but given the very low expected
statistics for a SMHiggs, it is presently unclear if this inclu-
sion brings any gains. For these reasons, we chose to study
the problemfirst with the background-onlyhypothesis, and
the extension of the method presented here to include the
signal hypothesis is the subject of future work.
The importance of the discovery of the Higgs boson ne-

cessitates a rigorous study of the background extraction
and the calculation of the significance of a candidate sig-
nal observation. In this work we report on a data driven
method for reliably predicting the Higgs background and
accurately calculating the confidence level that an observa-
tion is consistent with a background fluctuation. The main
results of the method are: (i) the predicted background
using the sideband is practically unbiased and can be well
described by a double asymmetric Gaussian. The uncer-
tainty on the background prediction can be extracted using
the error obtained by the profile likelihood method; (ii) an
analytic formula (9) which provides the correct probability
that an observation is consistent with a background fluc-
tuation. This formula uses the value of the predicted back-
ground and its associated asymmetric uncertainty from
a sideband fit; (iii) the formula can be applied during a real
single experiment by using the profile likelihood errors
from a fit to the sideband. Equation (9) can be easily ex-
tended to include arbitrary systematic uncertainties.
The method presented here can be applied on ATLAS

and CMS analyses to provide an accurate estimate of the
significance of an observation. It can also be used in the
general case of extrapolating from a signal-free data region
to a signal region as in the case of SUSY searches.

2 Background extraction

The lowmassH→ 4� search at the LHC focuses on narrow
Gaussian-like bumps on top of a smooth background domi-
nated by the pp→ ZZ → 4� continuum. The width of such
a bump at low masses is dominated by the detector energy
linearity and resolution.Measurement of the non-negligible
background in the signal-free region and prediction of the
background in a candidate signal region is a method that
has been considered by both ATLAS [5] and CMS [3].
In this section we study the performance of a back-

ground extraction method which exploits the presence of
a signal-free sideband-region. The two quantities of inter-

est are the bias (systematic uncertainty) and the uncer-
tainty on the mean from the sideband measurement. At
this point it is important to define the above uncertainties.
First the shape of the background is not a priori known
and hence an assumption must be made. We define the
assumed shape as L(B; δ), where B is the number of back-
ground events in the signal region and δ a number of pa-
rameters which define the shape of the background. For
a particular background shape choice, predictions ofB and
δ can be made by fitting the data in the sideband. The re-
sult of such a fit will produce:

– Bpred: the predicted background in the SR;
– σBpred : the fit error in the predicted background;
– SBpred : the syst. uncertainty (shift) on Bpred.

While the predicted background Bpred is a measurement
given a single experiment, the uncertainties are unknown.
However there are procedures based on Monte Carlo (MC)
pseudo-experiments which allow for estimation of the
above uncertainties. These procedures typically involve
studies of all different assumed background shapes which
are consistent with the data.
To explain what these uncertainties involve we will take

two ideal limiting cases: (i) in the case of infinite statis-
tics in the sideband and knowledge of the true shape of the
background we have:

Bpred =Btrue , σBpred = 0 , SBpred = 0, (1)

which means that the uncertainties vanish, and (ii) in the
case of finite statistics in the sideband and knowledge of the
true shape of the background, the σBpred is the statistical
uncertainty from the sideband fit. The SBpred = 0 since the
background shape is known. In a real experiment the back-
ground shape is unknown and the statistics in the sideband
is finite. Thus, in general SBpred does not vanish and σBpred
should also receive contributions from uncertainties due to
the unknown shape. The experimental challenge is how to
estimate these uncertainties given a single experiment and
this will be the subject of the rest of this section.
Several existing LHC studies of the Higgs discovery po-

tential assume arbitrary systematic uncertainties [6]. Here
we will determine the expected level of bias in the back-
ground estimation and we will argue that the uncertainty
σBpred can be estimated using the profile likelihood error
of the fit. For the case of H → 4� this uncertainty is dom-
inated by the statistics in the sideband. The systematic
bias SBpred can only be studied for a particular background

shape through running MC pseudo-experiments.

2.1 Fitting procedure

In this section we study the distribution of Bpred as ex-
tracted from sideband fits of toy MC experiments. Each
experiment corresponds to an LHC integrated luminosity
of 30 fb−1 (about 3 years of running).
For our studies a distribution for the H → 4� back-

ground is assumed based on Monte Carlo. The simula-
tion includes all three major background components pp→
ZZ,Zbb, tt̄, and has gone through certain analysis cuts
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Fig. 1. The 4-lepton invariant mass for a 30 fb−1 pseudo-
experiment at the LHC. A 130 GeV Higgs has been added. The
sideband fit uses an unbinned extended likelihood method and
does not include the signal region 127–133 GeV

using a simple fast simulation algorithm. The resulting
distribution which corresponds to one 3-year LHC ex-
periment contains on average Btrue = 7 events in a cho-
sen candidate signal region 127–133GeV. The background
extraction method is evaluated over a large number of
such background-only experiments. For each experiment
we perform an unbinned extended likelihood fit of the side-
band from 120 to 170GeV, excluding the signal region. All
fits were performed using MINUIT [7]. The result of the fit
for each experiment is Bpred the predicted background in
the sideband, and its associated fitting errors. For each ex-
periment we also perform a measurement of the events in
the signal region,Nobs, which follows the Poisson distribu-
tion: P(Nobs;Btrue).
Biases coming from uncertainties in the shape distri-

bution of the background, are taken into account because
the model parameters are allowed to float in these fits.
In order to check the effects of the parametrization it-
self, a series of background shapes (and normalizations)
were assumed, ranging from the true shape distributed as
(M − δ1) exp(−δ0

√
M) to such shapes as a straight line

and exp(−δ0M) which although inconsistent with the true
shape, they would still provide a good fit to the sideband
data. An example of such a sideband fit in the presense of
an average signal of 15 Higgs events is shown in Fig. 1.
In Fig. 2 the predicted background Bpred in the SR is

shown for the Btrue = 7 case. The deviation from the true
mean is very small (∼ 0.003 events) i.e. Bpred is practically
unbiased and the RMS = 1.52 events. The distribution is
best described by a double asymmetric Gaussian which
gives the correct probability content in the tails.

2.2 Background uncertainty from profile likelihood

The sideband fits we performed in the previous section led
to a distribution ofBpred, best described by a double asym-
metric Gaussian. We expect that this distribution must

Fig. 2. The distribution of the predicted background from the
sideband fit with respect to the true mean background. The
mean of the distribution is unbiased and the RMS = 1.524
events. A double asymmetric Gaussian fit provides a good de-
scription of the distribution

be closely related to the error obtained from the fit. The
aim of this section is to study this connection. Since dur-
ing a real single experiment we will perform a single final
fit to the data, we would like to investigate to what extend
the resulting error from the fit can be used to reproduce
the distribution of Bpred in Fig. 2. As we will see the asym-
metric fitting error on Bpred as obtained using the profile
likelihood method, provides a powerful prior to the distri-
bution of Bpred.
In this section we use the profile likelihood method to

obtain estimates of the distribution of our background pre-
diction in the signal region. The background likelihood
function is defined as L(B; δ) where B is the parameter of
interest (the background events in the signal region) and δ
the rest of the parameters of the problem (the parameters
that describe the background function). If the maximum
likelihood is Lmax = L(B∗; δ

∗), then the profile likelihood
function is the reduced likelihood obtained by maximiz-
ing over the parameter δ at δ∗0 : Lprof(B) = maxδ L(B; δ).
The profile likelihood error is found by determining the
values of B =B±1σ which shift the profile (log) likelihood
by a half-unit:

2(lnLprof(B)− lnLprof(B
∗)) = 1 . (2)

The profile likelihood error on Bpred from a single fit is cal-
culated numerically for each experiment using the MINOS
algorithm of the MINUIT program [7]. The distribution
of these asymmetric errors for our pseudo-experiments are
shown in Figs. 3 and 4. The immediate observation is that
the mean of the profile errors

ErrorHigh+ErrorLow

2
=
1.407+1.625

2
= 1.516 , (3)

is very close to the true error given by the RMS spread
of Bpred shown in Fig. 2. The spread of the profile er-
rors is quite small, of order 10%. Assuming an exponential
background shape exp(−δ0M) to fit the true (M − δ1)×
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Fig. 3. The distribution of the lower profile likelihood error
σlowBpred on the background from the sideband fit. A Gaussian fit
gives a mean error of 1.407 which in combination with the up-
per error from Fig. 4 is very close to the RMS = 1.52 shown in
Fig. 2

Fig. 4. The distribution of the upper profile likelihood error
σ
up
Bpred

on the background from the sideband fit. A Gaussian fit

gives a mean error of 1.625 which in combination with the lower
error from Fig. 3 is very close to the RMS= 1.52 shown in Fig. 2

exp(−δ0
√
M) shape, leads to practically the same error

in the background. However, in that case a small bias ap-
pears of SBpred = 0.15, due to the difference in the shape.
In conclusion the impact of background shape differences
relative to the effect of the background error coming from
the statistics in the sideband, are small and they do not
affect the results presented here.

3 Calculation of the p-value

Accurate calculation of the p-value and the significance
of an observation in the signal region, requires knowledge

of the background prediction distribution shown in Fig. 2.
However during a single experiment and a single meas-
urement from a low statistics sideband as in Fig. 1, the
background prediction distribution is unknown. The asym-
metric uncertainty estimates σupBpred and σ

low
Bpred

obtained in

the previous section are also not known, however a single
experiment will provide an estimate of them with a 10% ac-
curacy as shown in Figs. 3 and 4. Here we will use these
asymmetric uncertainty estimates σupBpred and σ

low
Bpred

on the

predicted background Bpred to evaluate certain H → 4�
discovery criteria. After some necessary definitions, we in-
troduce an analytic expression to calculate the p-value in
the presence of the background uncertainties extracted in
the previous section. Then we discuss how to apply the
method in a real experiment given a single measurement.
Finally we study the performance of the analytical cal-
culation and the Cousins–Highland method [8] in obtain-
ing the true p-value (i.e. we study the coverage of these
methods).

3.1 Definitions

The chance thatweclaimadiscovery inthepresenceofback-
ground only is called the rate of type I error,α. In the case of
a Poisson fluctuating background and in the absence of any
uncertainties on the background,α is given by:

α=
∞∑

N=Ncrit

P(N ;Bpred) , (4)

where Ncrit is the critical event number above which we
would claim a discovery. While (4) defines a critical Ncrit
that corresponds to a discovery, in a real experiment where
a Nobs number of events is measured, we define the p-value
as the probability, under the background only assumption,
to measure Nobs events or more:

p=
∞∑

N=Nobs

P(N ;Bpred) . (5)

This p-value can be turned to a significance of an observa-
tion (number of σ, S = nσ) as follows:

p=

∫ ∞

S

1
√
2π
e−x

2/2dx . (6)

In this paper we are concerned with the calculation of the
p-value p in the presence of uncertainties in the background
prediction from a low statistics subsidiary measurement
(the sideband fit).
In the presence of an uncertainty on the background

(systematic and statistical due to the sideband), bothNobs
and Bpred in (5) are distributed and the problem becomes
2-dimensional. Since the distributions depend on the un-
known background parameters Btrue and δtrue, we define
a function L(Nobs, Bpred|Btrue, δtrue) [9, 10]. In this case
the criterion for discovery given by the type I error (and
consequently the p-value) is modified:
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α′ =

∫

W

L(Nobs, Bpred|Btrue, δtrue)dNobsdBpred , (7)

where the regionW on the (Nobs, Bpred) plane is defined by
cuting beyond some critical line

Nobs ≥Ncrit =Ncrit(Bpred|Btrue, δtrue) , (8)

which in general depends onBpred givenBtrue and the true
background shape. Equation (7) defines an α′ for every
set of the unknown (nuisance) parameters Btrue and δtrue.
The challenge is to define a method to calculate the correct
confidence levels and significance of an observation in the
presence of these parameters [9].

3.2 Analytical calculation

We will now introduce, and examine the validity of, an an-
alytic expression to calculate the p-value in the presence
of background uncertainties. This approach requires as in-
put the distribution of the predicted backgroundBpred and
its goal is to return an accurate p-value. The basic idea is
that the presence of an uncertainty in the predicted back-
ground always reduces the significance. For a certain meas-
ured number of events Nobs in a signal region, downward
fluctuations on Bpred would lead to an apparent larger ex-
cess of signal events, thus leading to an overstimate of
the significance. Upward fluctuations have the opposite
effect. The resulting p-value, p′ given all possible fluctu-
ations is always greater than p given by (5), leading to
an overestimate of the significance (undercoverage). This
is demonstrated in Fig. 5 where the Bpred vs. Nobs plane
is shown for an assumed mean predicted background of 7
events: Bpred = Btrue = 7. The red vertical line Ncrit = 25
in Fig. 5 corresponds to an approximate 5σ true statisti-
cal fluctuation. The underestimate of the p-value is shown
in green and occurs for background predictions below the
Bpred = 7. The overestimate is shown in red. The correct
p-value can be recovered by adding/subtracting the cor-
responding probabilities of any possible fluctuation of the
predicted background: in Fig. 5 we would add the green
portions and subtract the red. This is analytically possible
only when the distribution of the predicted background
events Bpred is known.
The analytic formula which calculates the p-value in the

presence of a backgroundBpred that is distributed as a dou-
ble Gaussian with σBup

pred
, σBlow

pred
is given by

p′ = 1−

Nobs−1∑

N=0

P(N ;Bpred)

−
∞∑

i=1

Gupi

⎛

⎜⎝
B
high
i,max−1∑

N=Nobs

P(N ;Bpred+ i)

⎞

⎟⎠

+

Bpred∑

i=1

Glowi

⎛

⎜⎝
Nobs∑

N=Blow
i,max

P(N ;Bpred− i)

⎞

⎟⎠ , (9)

Fig. 5. The distribution of the predicted background from
the sideband fit with respect to the observed events in the
signal region, for a mean Bpred = 7. The vertical red line de-
notes the critical number of events Ncrit = 25 corresponding to
a true 5σ (Gaussian equivalent) fluctuation. The ellipses rep-
resent contours of L(Nobs, Bpred|Btrue, δtrue) with eccentricity
ε= σBpred/σNobs (7). For example the solid ellipse corresponds
to the contour corresponding to σBpred = 5 and σNobs = 33
events. For a certain observation of Nobs = 25 events, down-
ward fluctuations on Bpred would give an apparent extra excess
of signal events, thus leading to an overestimate of the signif-
icance (an underestimate of the p-value). Upward fluctuations
have the opposite effect. The coloured regions show the level of
overestimation of signal for downward fluctuations (green) and
the level of underestimation for upward fluctuations (red). Tak-
ing into account all possible fluctuations of Bpred leads to an
overestimation of the significance

where

GlowN =

∫ (N+1)/2

N/2

G(Bpred, σBlow
pred
)dBpred ,

GupN =

∫ (N+1)/2

N/2

G(Bpred, σBup
pred
)dBpred ,

are the Gaussian probability weights for each possible
value N = Bpred of the predicted background. These
weights are different for N > Bpred (up) and N < Bpred
(low). Equation (9) gives the p-value taking into account
the distribution of the predicted background Bpred. It
simply adds/subtracts to the p-value of (5) terms corres-
ponding to the different possible values of the prediction
Bpred. When Bpred = Bpred we get the 0th term; when
Bpred = Bpred+1 then the excess of signal events is un-
derpredicted and the Poisson probabilities correspond-
ing to this underprediction must be subtracted (the 1st
term). This subtraction continues until a critical Bhighmax
that corresponds to the same nσ test as the Nobs given
Bpred = Bpred (the black vertical lines in Fig. 5). Similarly
when Bpred =Bpred−1 the excess of signal events is over-
predicted and their probabilities are added. Every term
must be weighted by the distribution of the background
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prediction which is very close to a double asymmetric
Gaussian (see Fig. 2).
Equation (9) can be easily generalized to include the

systematic bias uncertainty which is relatively small over
a wide choice of background parametrizations tried for the
H → 4� case.

3.3 Application to a real experiment

Although (9) provides an accurate analytic way of calculat-
ing the p-value, it assumes the knowledge of the predicted
background distribution. The crucial argument that ap-
plies in the case of the H→ 4� channel is that we can still
use (9) by replacing Bpred by the measured background
from the sideband BMeas and the systematic uncertainty
σupBpred by σ

up
BMeas

, and σlowBpred by σ
low
BMeas

without a signifi-

cant loss of accuracy. This is a central result which may
allow use of this method at the LHC.
For a single experiment at the LHC, a single fit on

the sideband will yield a prediction of the background in
the signal region, BMeas, and two asymmetric MINOS er-
rors σupBMeas and σ

low
BMeas

. Equation (9) can then be used

to obtain the p-value given a measurement of the events
in the signal region. Although systematic effects from the
shape of the background are already taken into account
(the model parameters are floating in the fit), a family of
different parametrizations that can still describe the back-
ground can be used to study the stability of the p-value on
such shape effects.

Table 1. For a mean number of background events in the signal region Btrue (column 1) and given critical number of
events Ncrit (column 2) which corresponds to a Poisson probability given in column 3 and an equivalent Gaussian Nσ sig-
nificance shown in column 4, the table gives the true p-value for claiming a discovery for background-only experiments (col-
umn 8). The extracted significance using the Cousins–Highland method and (9) are shown in columns 9 and 10 respectively

Btrue B0
1 Prob2 Approximate Bpred Sideband errors4 True Nσ (MC)5 CH Nσ (MC)6 Calculated

Gaussian Nσ 3 lower upper Nσ 7

4 12 9.20×10−4 3 4 1.036 1.253 2.41 2.32 2.44

5 14 7.00×10−4 3 5 1.164 1.382 2.43 2.37 2.48

6 16 5.10×10−4 3 6 1.299 1.517 2.48 2.48 2.52

7 17 9.60×10−4 3 7 1.407 1.625 2.53 2.49 2.56

8 19 6.50×10−4 3 8 1.505 1.723 2.57 2.53 2.60

9 20 10.0×10−4 3 9 1.614 1.832 2.59 2.54 2.61

10 22 7.00×10−4 3 10 1.700 1.918 2.59 2.56 2.61

11 23 10.4×10−4 3 11 1.798 2.016 2.58 2.55 2.61

5 17 1.97×10−5 4 5 1.164 1.382 3.32 3.07 3.24

7 21 1.45×10−5 4 7 1.407 1.625 3.26 3.17 3.26

7 25 1.07×10−7 5 7 1.407 1.625 3.91 3.71 3.88

Explanation of table columns:
1 Critical number of events in the signal region beyond which a discovery is claimed (Nobs ≥Ncrit).
2 Corresponding Poisson probability that the background will fluctuate above the Nobs events in column 2.
3 Corresponding approximate Gaussian Nσ’s equivalent used in the coverage study.
4 Upper and lower profile likelihood MINOS errors in the background from the sideband measurement (mean values).
5 True Nσ significance in the presence of the background error extracted by throwing pseudo-experiments.
6 Cousins–Highland Nσ using the sideband profile likelihood MINOS error from the fit as the error on the background.
7 Calculated Nσ significance using the sideband error as the error on the background, based on (9).

3.4 Results

A widely used approach to calculate confidence intervals
in the presence of systematic uncertainties on the back-
ground is the Cousins–Highland (CH) method [8], in which
the pure statistical fluctuations of the background are con-
voluted with systematic uncertainties. Here for comparison
we also use the CH method by considering the profile like-
lihood error on the background and throwing MC pseudo-
experiments. The performance of (9) in providing the cor-
rect p-value is summarized in Table 1. The results of the
CH method and (9) are given in the last two columns in
terms of the significance. The two methods are tested for
several values of the true mean background (first column)
for variousNσ tests (fourth column). The results should be
compared with the true p-value (eighth column). An imme-
diate observation is a dramatic drop in the significance due
to the presence of the background uncertainties. The last
line shows that a 5σ observation in the signal region, actu-
ally corresponds to a 3.91σ significance. This reduction can
be reasonably accurately estimated by plugging the pro-
file likelihood errors from the fit (columns 6 and 7) to the
CH method (upper error) or (9) (both errors). This allows
for a single experiment at the LHC to accurately estimate
the significance using the measured BMeas and σ

up
BMeas

and

σlowBMeas from a single fit to the data. The proposed method

performs better than the CH method for which we have
used the upper MINOS error. The clear advantage of (9)
is that no MC experiments have to be thrown. This al-
lows studies of more general situations where the unknown
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systematic bias in the background has to be included and
a whole range for this bias has to be scanned.

4 Summary and conclusions

A data driven method for background extraction and p-
value estimation in the search for the Higgs boson in the
H → ZZ → 4� channel at the LHC was presented. For
Higgs masses as low as 130 GeV and integrated luminos-
ity of 30 fb−1, the background in the signal region is best
described by a double asymmetric Gaussian and can be
extracted with a very small bias. Given a single experi-
ment, the background uncertainty, which is dominated by
the statistics in the sideband, is about 20%. The presence
of this uncertainty on the background reduces the statis-
tical significance as shown in Table 1. This reduced sig-
nificance can be calculated by using the analytic formula
given by (9) with the upper and lower profile likelihood
(MINOS) errors of the fit as a background uncertainty. The
method presented here reproduces very well the true sig-
nal significance which means that it has excellent coverage
properties. It can be applied in the general case of extrapo-
lating from a signal-free region to a candidate signal region.
It can also be generalized for the case where the systematic
uncertainty (bias from the fit) SBpred on the background is
significant, by shifting the common mean of the Gaussians
in (9). The effect of not a priori knowing the position of the
signal peak (look elsewhere effect) to the significance can
be readily extracted.
A couple of final remarks: although a range of different

background parametrizations were studied without signifi-
cantly affecting the results presented here, a formal study
of their effects on the p-value is still needed. One could ex-
pect large effects in the case where the signal is close to
a turning point of the background and the two sidebands
are significantly different. In this case one must calculate
the p-value by arbitrarily varying the parameters δ of the

fit, and the parametrization itself. As stated in the in-
troduction a background prediction based on a subsidiary
measurement is best motivated in searches as SUSY where
an alternate hypothesis is lacking. The method presented
here can be extended to include an alternate hypothesis
(e.g. standard model Higgs signal). However since our fo-
cus is on the treatment of systematic effects on the es-
timation of the p-value, we postpone the inclusion of an
alternate hypothesis for a future paper.
In statistical terms the method is frequentistic (B and

δ are treated as nuisance parameters), but with a Bayesian
flavor (first we fit the data and then we calculate the signif-
icance in a separate step).

Acknowledgements. The authors would like to thank Kyle
Cranmer andMarkus Schumacher for their valuable input. This

work was supported in part by the EU FP6 Marie Curie net-
work Artemis grant MRTN-CT-2006-035657.

References

1. ALEPH, DELPHI, L3 and OPAL Collaborations, arXiv:
hep-ex/0612036

2. ALEPH, DELPHI, L3 and OPAL Collaborations, Phys.
Lett. B 565, 61 (2003)

3. CMS Physics Technical Design Report, Vol. 2, CERN/LHC
2006-021

4. J. Campbell et. al., Phys. Rev. D 73, 054007 (2006)
5. ATLAS Collaboration, ATLAS Technical Design Report,
Vol. 2, CERN/LHC 99-15

6. S. Asai et. al., Eur. Phys. J. C 32, 19 (2004)
7. F. James, MINUIT, D507, CERN (1978)
8. R.D. Cousins, V.L. Highland, Nucl. Instrum. Methods A
320, 331 (1992)

9. K. Cranmer, Phystat2003, arXiv:physics/0310108
10. K. Cranmer, Statistical Problems in Particle Physics, As-
trophysics and Cosmology, Proceedings PHYSTAT 05, ed.
by L. Lyons, M.K. Unel, Imperial College Press



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (None)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJDFFile false
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /SyntheticBoldness 1.00
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 524288
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveEPSInfo true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages false
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /ColorImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputCondition ()
  /PDFXRegistryName (http://www.color.org?)
  /PDFXTrapped /False

  /Description <<
    /ENU <>
    /DEU <>
  >>
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [5952.756 8418.897]
>> setpagedevice


