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Study on robust statistical hypothesis testing procedures in high-dimensional
settings
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In this study, we discussed the statistical hypothesis testing for mean
vector and for covariance structure in high-dimensional settings. In particular, we derived some
results concerning with following 3 topics. 1. Statistical hypothesis testing for mean vector in
high-dimensional settings. 2. Multivariate multiple comparisons among mean vector for
high-dimensional data under non-normality. 3. Statistical hypothesis testing for covariance
structure in high-dimensional settings.
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