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In this program, | mainly conducted the following two research topics in the

fast statistical analysis for large spatial or spatio-temporal datasets. First, | proposed a new
fast computation method of the Kalman filter for large spatio-temporal datasets, which was referred
to as a multi-resolution filter via linear projection, by using a multi-resolution approximation via

linear projection which was proposed in the previous Grant-in-Aid for Early-Career Scientists.
Furthermore, 1 extended the proposed method to nonlinear and non-Gaussian state-space models.
Second, 1 considered a modification of the multi-resolution approximation via linear projection by
using the covariance tapering, which can resolve the artificiality in the prediction surface. |

evaluated the modified method through the real data analysis. 1 also conducted other researches
related to spatial statistics.
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