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We have developed and applied new statistical procedures in the field of
high-dimensional statistics, which studies data whose number of variables is relatively high. More
precisely, we conducted the following three research projects: (1) statistical inference of
high-dimensional multivariate linear regression model, (2) non-negative matrix factorization and
filtering with regularization, and (3) instrumental variable estimation of factor model. Then, we
obtained many results, one of which is a novel desired model selection criterion for possibly
high-dimensional multivariate linear regression model. We have published most of the results of our
research projects in international refereed journals.
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