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Study on construction and applications of high-dimensional
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TR OBEE (330) : In this study, we considered to derive model selection criteria for
various multivariate models under high-dimensional situations where the dimension is
smaller than the sample size, but both of them tend to infinity. Concretely we derived
high-dimensional AIC for additional information models in discriminant analysis, CAIC
criterion for parallelism models in MANOVA and modified Cp criterion for selection of ridge
parameters in multivariate regression model. Further, we derived high-dimensional
asymptotic distributions of the roots in MANOVA, canonical correlations, etc.
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