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Title : “A consistent model selection criterion even when the dimension and the number of

candidate models are large in GMANOVA models”
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Summary:

In this talk, we derive a consistent model selection criterion for selecting variables of
within-individual design matrix in GMANOVA models proposed by Potthoff and Roy (1964). We
consider the high-dimensional (HD) asymptotic framework such that the dimension or the number of
candidate models may be large but do not exceed the sample size for evaluating the consistency of a
model selection criterion. The large sample framework such that the only sample size tends to infinity is
included in the HD asymptotic framework as a special case. So, it is expected that our consistent model
selection criterion has high selection probability regardless of the sizes of and the number of candidate
models.



