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Exploring new horizons in statistical inference theory in multivariate analysis
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The results include the following.(1) Accuracy evaluation of the estimator
in the problem of simultaneous estimation of the mean vector in a complex multivariate normal model
when the covariance matrix is unknown.(2) Examine the problem of parameter estimation in
meta-analysis in the framework of the common mean estimation problem, propose a reduced estimator,
and numerically evaluate its accuracy.(3) Proposal of a new low-rank estimator for estimation
problems when the mean matrix of a matrix-type multivariate normal distribution model with a common

unknown variance-covariance matrix is low-rank.
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