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Development and Application of Statistical Estimation and Simulation for Super
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In this study, we aimed to develop (1) generic and robust principles of
statistical estimation and scenario generation against super high dimensionality, (2) statistical
estimation methods using super high dimensional data, (3) probabilistic scenario generation methods
for super high dimensional space, (4) an application of these developed methods and simulation
techniques, and (5) an international research community.

Throughout this project, we developed techniques of similarity measure, density evaluation, robust
estimation, scenario search, retrieval and clustering, classification, anomaly detection, rare
scenario generation, and frequent pattern derivation. We also organized two international
conferences and seven international workshops/seminars.
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