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WFZER R OB E (F30) - FFER R OMEEE (J30) : In multivariate analysis, it is important to
develop the statistical method to analyze the high-dimensional data when the number of
variables 1s large. In this study, we have also constructed a high-dimensional asymptotic
theory for the traditional method when the number of variables is smaller than the number
of observations. The aim of our study is to develop the introduction of high-dimensional
method and the method of high-dimensional asymptotic theory when the number of
variables is greater than the number of observations. We also applied our method and the
statistical development of high-dimensional asymptotic theory in economics.

More specifically, the challenges of the following, we have achievements.

(1) Development of traditional multivariate methods for high-dimensional data

(2) Development of modern multivariate methods for high-dimensional data

(3) Development of high-dimensional modeling techniques

(4) Research and the applications based on statistical simulation

(5) Development and applications of high-dimensional statistical econometric
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