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Development of asymptotic theory for high-dimensional and non-normal data with
missing value and its application
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When the type of multi-dimensional data has a monotone gattern of missing
observations, the research achievements for the following three problems were obtained: (1) test for
multivariate normality, (2) test for mean vectors and test for covariance matrix, and (3) test for

adequacy in growth curve model. We assume that the data are missing completely at random (MCAR).

The main topics of (1) are the test statistic using multivariate sample kurtosis and the accuracy of
normal approximation, (2) the likelihood ratio test statistic and the modified likelihood ratio

test statistic for the covariance matrix, the test statistic for the sub-mean vector and the

derivation of their null distributions, and (3) the test statistic for adequacy in growth curve

model and F-approximation for its null distribution.



@



@

Rao

®

MJB

Rao U



6 5 2 1

Ayaka Yagi, Takashi Seo, Yasunori Fujikoshi 41

AIC for Growth Curve Model with Monotone Missing Data 2022

American Journal of Mathematical and Management Sciences 185 199
DOI

10.1080/01966324.2021.1946667

Ayaka Yagi, Takashi Seo, Zofia Hanusz 52

Testing equality of two mean vectors with monotone incomplete data 2023

COMMUNICATIONS IN STATISTICS - SIMULATION AND COMPUTATION 506 522
DOI

10.1080/03610918.2020.1861291

Eri Kurita, Takashi Seo, Zofia Hanusz 1

A Modified Normalizing Transformation Statistic Based on Kurtosis for Testing Multivariate 2023

Normality -Empirical Power-

Technical Report, Statistical Research Group, Hiroshima University 1 25
DOI

Eri Kurita, Takashi Seo 188

Multivariate normality test based on kurtosis with two-step monotone missing data 2022

JOURNAL OF MULTIVARIATE ANALYSIS

DOl
10.1016/j . jmva.2021.104824




Remi Sakai, Ayaka Yagi, Takashi Seo

18

Simultaneous Tests for Mean Vectors and Covariance Matrices with Three-Step Monotone Missing 2024
Data
Journal of Statistical Theory and Practice -
DOl
10.1007/s42519-023-00355-2
Yuichiro Saeki, Takashi Seo, Hiroto Hyakutake 52
Testing parallelism and confidence intervals of level difference in an intraclass correlation 2023
model with monotone missing data
COMMUNICATIONS IN STATISTICS-THEORY AND METHODS 6147-6160

DOl
10.1080/03610926.2022.2026961

29 0 3

Zofia Hanusz

A modified multivariate kurtosis test statistic for multivariate normality

2022

A test for multivariate normality based on kurtosis with three-step monotone missing data

2022




Multivariate pairwise comparisons among mean vectors with monotone missing data

2022

2-step

2022

2-step

2022

Approximate Null Distribution of the Test Statistic for Multivariate Skewness

2022




A Test for Adequacy in Growth Curve Model with Two-step Monotone Missing Data

2022

3-step

2022

2023

2023




On the test for adequacy in growth curve model with two-step monotone missing data

2023

2-step

2021

2-step

2021

2-step

2021




2-step Mardia

2021

2021

Tamae Kawasaki,Takashi Seo

T~2 type test statistic and simultaneous confidence intervals for sub-mean vectors in two-sample problem

14th International Conference of the ERCIM WG on Computational and Methodological Statistics (CMStatistics 2021)

2021

Eri Kurita,Takashi Seo and Zofia Hanusz

A test statistic based on normalized transformation for multivariate sample kurtosis

IASC-ARS2022 (The 11th Conference of the IASC-ARS)

2022




RIMS

2024

3-step "2

2024

An Asymptotic Expansion of the Null Distribution for Sphericity Test Statistic with Monotone Missing Data

RIST

2023

RIST

2023




Multivariate kurtosis test for multivariate normality with monotone missing data

2023

Modified multivariate Jarque-Bera test statistics for multivariate normality test

2023

Tamae Kawasaki, Takashi Seo

On the asymptotic distribution of mean slippage test statistic in multivariate normal data

The 2023 Joint Statistical Meetings (JSM2023

2023

2023




2023

An Asymptotic Expansion of the Distribution for Sphericity Test Statistic with Monotone Missing Data

2023

2-step 2

2023







