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During the period of this research project, we primarily conducted studies
related to large-scale factor models and vector autoregressive models. The research outcomes
obtained are as follows: (1) We proposed a weak factor model induced by sparsity, which had not been

considered before, and its efficient estimation method. (2) We proposed a statistical inference
method to verify the sparsity. (3) We proposed a statistical inference method to detect Granger
causality networks in large-scale vector autoregressive models.
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