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In this research project, we have develoEed new Bayesian econometric models
for analyzing high-dimensional economic data. Specifically, we have developed Bayesian models based

on covariance regression and proposed variable selection methods by aﬁplyin the stochastic
variable selection and shrinkage priors. For the proposed models, we have also developed efficient
simulation-based methods. We have investigated the performance of the proposed approaches by
conducting simulation studies and real data analysis.
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