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We developed statistical methods for information integration that can learn
a structure between data and provide a predictive model based on the given structure simultaneously.
In particular, we presented a one-stage procedure for principal component regression and developed
various data analysis techniques based on sparse modeling and online learning. We also proposed a
procedure for selecting a value of tuning parameters in sparse modeling from the viewpoint of
information theory and Bayesian approach. We applied the proposed methods into various datasets
including mouse consomic strain data.
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