(®)
2015 2019

Multivariate normality test, and inference for variable selection in
high-dimensional model and its applications

Enomoto, Rie
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In this study, tests for multivariate normality (MVN) of Jarque-Bera type,
based on skewness and kurtosis, have been considered. Simulation results have been compared to the
Henze-Zirkler®s test. In the Monte Carlo simulations, we calculated empirical Type I errors of tests

under consideration, and empirical power against different alternative distributions.

In this study, we derived consistency properties for variable selection methods based on model
selection criteria in growth curve model. The model selection criteria treated includes AIC
criterion, BIC criterion and Cp criterion, or their modified criteria. The properties were derived
under a high-dimensional asymptotic framework and a large-(q;n) asymptotic frame work such that the
ratio of the number of group to the sample size tends to afixed number less than 1.
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