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Development of new high-dimensional statistical analysis to deal with skewness
of sample distribution
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Many approximate tests based on normal aﬁproximation have been proposed for
hypothesis testing in high-dimensional statistical analysis. It has been revealed that these tests
have sufficient accuracy when the dimension p is very large, such as 1000 to 10000. On the other
hand, there is a problem that normal approximation does not work for data with medium dimension p,
such as 10 to 500, because the distribution of test statistics is distorted. To address these
problems, we proposed a new approximation test method that deals with distribution distortion by
applying several analytical methods.
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