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Concepts of depth and depth trimmed regions are considered, their main properties and 
classification are presented. 5 notions of data depth and results of investigating their correspondence 
with requirements, imposed on depth and regions, are discussed. One of the latest forms of depth 

 

zonoid depth and algorithms for depth computation and constructing regions are outlined. These 
mathematical tools for nonparametric data analysis can be applied in location and dispersion 
estimation, cluster analysis and risk estimation. 
Keywords: data depth, depth trimmed regions, zonoid, multivariate sample.      
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