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Ito, S. * and Shinano, Y., Nonlinear integer programming formulations for calculating clinch/elimination numbers in league
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ERry5 T i

1T — 5 O 7 5 OBEISHRRAT 5 DRI

AR, THMET— 4 | 2 RO~ MVEBITIRETICIED & AR VT — & AU L TV b, A
1, 7)o BT — 8 B35 TV A I LIEATIC 0 2 DEISIENT | &) ke s L7,

HLSETOLERER
Imaizumi, M. * and Hayashi, K., Tensor decomposition with smoothness, The International Conference on Machine
Learning, ¥ F=—, 4 —2Z b Z ) 738k 2017.08.07

LIk folE * MR i Tensor decomposition with smoothness, {/JRARERATORHSS, B, HZR, 2017.08.09

Imaizumi, M. * and Hayashi, K., Tensor decomposition with smoothness, Seminar in Data6l, ¥ ¥ > X7 F—ZA } F )
7 HFR, 2017.08.15

Imaizumi, M. * and Fujimaki, R., Factorized asymptotic Bayesian policy search for POMDPs, 27th International Joint
Conference of Artificial Intelligence, X VKL >, 4 —Z b F1) 7 I, 2017.08.23

AR OHS * KB MG, BORAAREEHC LS VT A Y v 7 ZHEARE  (Nonparametric Regression for
Manifold Data via Embedding Distance), #tatBdsramaRes, AHE, HA, 2017.09.04

S I * Kaul M., / 787 X MU v 7 R, IBIS2017, # 5, HZA, 2017.11.10

Imaizumi, M. * and Yano, K., Invariance selection for manifold regression, ISI-ISM-ISSAS Joint Conference Tokyo 2017,
I, B, 2017.12.01

Imaizumi, M. * Maehara, T. and Hayashi, K., On tensor train rank minimization: Statistical efficiency and scalable
algorithm, Neural Information and Processing Systems, U > 7' ' — -, 7 X J 71 & %[E, 2017.12.05

Imaizumi, M. * and Kato, K. * A simple method to construct confidence bands in functional linear regression, Joint
Meeting of 10th Asian Regional Section of the International Association for Statistical Computing and the NZ Statistical
Association, ¥ —72 7V F, Za2——75 ¥ F,2017.12.13

Kato, K. * and Imaizumi, M., A simple method to construct confidence bands in functional linear regression, CMStatistics,
0 » K, 3R, 2017.12.17

L0 SR * RIESEIC X B IR O AR B OMEE, 15 R Winter Festa, #5{, HZ, 2017.12.25

AR JOHR % I BE, BT — 8 R OB N Y PRERE, B Y AR Ty A [Hdy - BARREAICBIT S
BHBISHEH O 720 OfEH 7 7a—F 1, ZHR, HA, 2018.02.17

Imaizumi, M. * and Fukumizu, K., Statistical estimation for non-smooth functions by deep neural networks, Workshop on
Functional Inference and Machine Intelligence, ¥ 5{, H7, 2018.02.21

Imaizumi, M. * and Fukumizu, K., Statistical estimation for non-smooth functions by deep neural networks, AIP-IIS-MLGT
Workshop 2018, 7 ~ 5 >~ %, 7 A Y #1&%E, 2018.03.07

Imaizumi, M. * and Fukumizu, K., Statistical estimation for non-smooth functions by deep neural networks, Workshop on
Deep Learning: Theory, Algorithms, and Applications, ¥ 5, H7<, 2018.03.22

FOHERE

Imaizumi, M. and Fujimaki, R., Factorized asymptotic Bayesian policy search for POMDPs, Proceedings of 27th
International Joint Conference of Artificial Intelligence, 4346-4352, doi:10.24963/ijcai.2017/607, 2017.08

Imaizumi, M. and Hayashi, K., Tensor decomposition with smoothness, Journal of Machine Learning Research Workshop
& Conference Proceedings (ICML 2017),70, 1597-1606, 2017.08

Imaizumi, M., Maehara, T. and Hayashi, K., On tensor train rank minimization: Statistical efficiency and scalable algorithm,
Advances in Neural Information and Processing Systems, 30, 3930-3939,2017.12

Imaizumi, M. and Kato, K., PCA-based estimation for functional linear regression with functional responses, Journal of
Multivariate Analysis, 163, 5-36,2018.01

BHrESE (fRFEH)

KR LHEEE TN DO T — 32V idEE V72 ZHEE (BRI B 28E%) 2017.04~2020.03

T — Y RN & 2R T, S OBMREE R o SREFET VARV O D . AIFTEIX, F—%
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F—A T THEIS T EbEEITo7,  (2017.08.12~2017.08.18)

F—AF7) THE  ERFRTHEEEZIT 7. (2017.08.18~2017.08.25)

Za—TU—=F R EBREETERET o7 (2017.12.11~2017.12.15)

MREXFORME

Workshop on Functional Inference and Machine Intelligence 2018 (AR @ #RTEEIIZERT), 2018.02.19~2018.02.21,
MR e T

Wu, Stephen

F W 5ERRE

Data driven Polymer design using machine learning methods

Using state-of-the-art machine learning and data mining methods to automatically extract patterns for designing polymers
that have a high thermal conductivity.

HLSETOERER

Wu, S. * fiizk JULF, RWE 15, B8 A, FA FAT, AW MR, AR S #—, FH 5% Whole neural
network analysis of C. elegans using an automated image processing pipeline, International Workshop on Quantitative
Biology 2017 (Keio University), ¥, HZ, 2017.04.15

Wu, S. * B A, ik A, Jang M. S, KIL #, & BE&EE LW 18, PR FAT, Al MEs, A fE AR
¥ jfi—, &M 3¢ Whole neural network analysis of C. elegans using an automated image processing pipeline, HKBU —
ISM Joint Workshop for Mathematical Data Science, 37JII, HZK, 2017.05.23

Wu, S. * I ST, &5 L), Lambard, G., A48 WFK, ) T, #& —ul, FH 52 From small data to big
data: Integrating machine learning, physical model and uncertainty quantification for efficient polymer design, FHUF%#: > >
KT o [HEatE, BWFE OB L 2oloH ], EfE, HZ, 2017.09.21

Wu, S. * T ST, 55 ), Lambard, G, A WK, H) &7, 1 —®, M &, Exploiting machine
learning methods for efficient polymer design, The 38th Japan Symposium on Thermophysical Properties, FLi, H7R,
2017.11.08

Minson, S., Wu, S. * Heaton, T. and Beck, J., Real-time integration of multiple rupture models for earthquake early
warning (EEW), HiBWIFZE44s, Wi, HA, 2018.01.12

Wu, S. * IE ST iR HEBH, %5 ), Lambard, G, A48 WEK, 4 —®, I &7, FH 52 Inverse design
of new materials with Bayesian machine learning techniques, /77 /0¥ —t ¥ —&F I+ —, KK, HAX,
2018.02.09

Liu, Y., Ng, M. K. -P. and Wu, S. *, C. elegans neural network analysis using multi-domain clustering, The 2018 HKBU-ISM
Joint Workshop for Mathematical Data Science, 7%, ¥ A\ RILAIE, 2018.03.09

Wu, S. * TiE BAC T, Al HEBH, 25 I), Lambard, G., A48 WPk, & —wk, ) &, FHH 5¢, Integrating
prior knowledge and machine learning for efficient design of high thermal conductivity polymers, 255th ACS National
Meeting & Exposition, New Orleans, U.S.A., 2018.03.20
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Minson, S., Wu, S., Heaton, T. and Beck, J., Combining multiple earthquake models in real time for earthquake early
warning, Bulletin of the Seismological Society of America, 107(4), 1862-1882, doi:10.1785/0120160331, 2017.06

Wu, S., Angelikopoulos, P., Papadimitriou, C. and Koumoutsakos, P., Bayesian annealed sequential importance sampling:
an unbiased version of transitional Markov Chain Monte Carlo, ASCE-ASME Journal of Risk and Uncertainty in Engineering
Systems, Part B: Mechanical Engineering, 4(1),011008, doi:10.1115/1.4037450, 2017.09
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4 —A T F1) 7#FE © Annual Conference on Neural Information Processing Systems (NIPS 2017) (ZZ L 72
Earthquake early warning collaboration|Z B9 A W8T &5 2 4T> 720 (2017.12.03~2017.12.17)

¥ 2018 HKBU-ISM Joint Workshop for Mathematical Data SciencelZZ Il L 726 ProfNg (FikiZ&kaE) LRI
DWTOMEFI b &b EIT o720 (2018.03.07~2018.03.11)
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72,
FRETOOEER
Ueno, G. * Data assimilation and optimal error covariance, 2nd ISM-ZIB-IMI MODAL Workshop, Berlin, Germany,
2017.09.25
F¥ TR x RETFHOHEE: v Iab—vare7 ¥y 7, RERFEFMBEEY VRV YA 15 H
7%, 2017.10.08
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HEEMEORIIZ &1 T, KRFR2017TFEERT RS, LI, B, 2017.11.01
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Rt EELR) 7 70 —F |, AR, HAR, 2017.12.22
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PR EIERS [Ty b e 7— Z ST o], R, HA, 2017.12.28
BB TR K T Uy IOV E SR AHEE, H81ICAVENTZES, A, HK, 2018.02.06
Ueno, G. * Bayesian estimation of the observation error covariance matrix in ensemble-based filters, 6th International
Symposium on Data Assimilation (2018), Munich, Germany, 2018.03.05
Kawabata, T. * and Ueno, G., Development of a storm-scale particle filter for investigating predictability of convection
initiation and development, 6th International Symposium on Data Assimilation (2018), Munich, Germany, 2018.03.07
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I’ A v #FEALFIE - 6th International Symposium on Data Assimilation (2018) (ZZNB L IR % 1T - 72, (2018.03.
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4 %) 7THHE  YUIMAY7 O Y =7 MZBET2¥Tb6bE, RU'T—2 3 3 v 7 "Computational Aspects of
Simulation and Inference for Stochastic Processes and the YUIMA Project” 2 HIE - 56K %17 572, (2018.03.23~2018.03.30)

Ames, Matthew Christopher (4F#8& - #TB8h%)

F W 5ERRE

Commodity price modelling

Developing novel Hybrid Multi-factor stochastic differential equation modelling framework. This approach allows
observable, interpretable economic factors to be consistently incorporated into the term structure of commodity futures prices.
Thus furthering our understanding of the dependence structure in prices and facilitating more robust risk management.

FRETOOEER

Ames, M. C. *, Which risk factors drive oil futures price curves? Speculation and hedging in the short-term and long-term,
Hitotsubashi University Seminar, Graduate School of International Corporate Strategy, Tokyo, Japan, 2017.05.29

Ames, M. C. * Short lecture course on decision theory, inference and hypothesis testing, Nagoya University, Nagoya,
Japan, 2017.12.10

Ames, M. C. *, Which risk factors drive oil futures price curves? Speculation and hedging in the short-term and long-term,
CFE Conference, London, United Kingdom, 2017.12.18
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Ames, M. C., Peters, G., Bagnarosa, G., Shevchenko, P. and Matsui, T., Forecasting covariance for optimal carry trade
portfolio allocations, ICASSP Proceedings 2017,5910-5914, doi:10.1109/ICASSP.2017.7953290, 2017.06
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Ames, M. C., Bagnarosa, G., Peters, G. and Shevchenko, P., Understanding the interplay between covariance forecasting
factor models and risk-based portfolio allocations in currency carry trades, Journal of Forecasting, 1-27, doi:10.1002/for.2505,
2018.02
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United Kingdom : Research collaborations (2017.12.13~2017.12.28)
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FRREFIER

Omae, K., Komori, O. and Eguchi, S., Quasi-linear score for capturing heterogeneous structure in biomarkers, BMC
Bioinformatics, 18, 308, doi:10.1186/512859-017-1721-x, 2017.06

Koda, S., Eguchi, S. and Nishii, R., Diurnal transcriptome and gene network represented through sparse modeling in
brachypodium distachyon, Frontiers in Plant Science, 8, 2055, doi:10.3389/1pls.2017.02055, 2017.11

Komori, O., Eguchi, S., Saigusa, Y., Ichinokawa, M. and Okamura, H., Robust bias correction model for estimation of
global stock status in fishery, Ecosphere, 8(12) 02038, doi:10.1002/ecs2.2038, 2018.03

Okamura, H., Ichinokawa, M. and Eguchi, S., Target-based catch-per-unit-effort standardization in multispecies fisheries,
Canadian Journal of Fisheries and Aquatic Sciences, 999, 1-12, doi:10.1139/cjtas-2016-0460, 2018.03
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Eguchi, S. and Omae, K., Information Geometry of Predictor Functions in a Regression Model, Springer, Paris, 561-568,
doi:10.1007/978-3-319-68445-1_65,2017.10
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Hirose, K. and Fujisawa, H., Robust sparse Gaussian graphical modeling, Journal of Multivariate Analysis, 161, 172-190,
2017.07

Kawashima, T. and Fujisawa, H., Robust and sparse regression via gamma-divergence, Entropy, 19, 608,2017.11

£

R TR, TN MRREF - SMUEAN ORI AT -, S ARAAL, R 2017.07

i}

v 7, B, B,

B
J
[
N
\\‘ 2
w

91



RS (RFEH)

A R FB AL 34 UNA MEEITFEORSE (RIFERIEEIIZE(C)) 2017.04~2023.03

ONA MRETCER G T v~ - 43— = AR L 7202813 F M2 R — BRI L TiTh i Tw iz,
FNEFEIRETFT NV EEALIEVET VW L TR T 2, HICE Y 77— 7 120 BT T RE 2 R 2 8 ik %
B8,

HE G

WG DRECERRIRS: - TRk - Be LRI - Kk A

Wt R S L B FEE OEWIZOWT [HRT 7 F 27 —4]

NaETN—=T €y 77— 0iisea] 183 58E (FiifsE) [~ 3 & BEEskat]

FTH Y AT LOBNEENI 5 BERATFICE T A 0F7eieE (AirfeE) [EIRgER s AT miZemst
B SE A ]

WIFE4E S5 OB
Rt~ —t 3 — (EbER - FEHEEFZERT), 2017.08.05~2017.08.08, #iAE H T
BT D TEE)

NOEE R FH¥EEH LR % R

7 v X4 ZE H 45/ Chief Editor
booL WPy REEE s - Rlvr s — R
e X o N = oY N =

KR DI &)

B - e Anige D s

B - e Anige s
SRR S =
R SR &
WMETRIFE R EMEERE S RIEEERE
IR EE s e A =

BAERF RIS EER

mEIl BRAF

F W gE A

RS T — R

BT — RN O THEB LT A V2OV THFZE 21T o

PP RS (RFH)

FERE T — & fRAT O FE IR (B 58 (C)) 2017.04~2022.03

BEONGED SEER O E & OB L7287 — 7 IS AT RO S5 2 538RY HIE T 5, H
CHEHIZIR AR E T & OISR T — & BT O RIL 24TV, e R T — YT L2 s L, #F
B — & @S %o

Fx - BITEANOWT)

HARGHRAY S R GBI, f$H L B

BT DG E)

e S |
WM HFEERRESR &R
MENHRER S &R

ER B

R BFEE

et BOHERR DB IR

FEEFET N D/8T A —F 2B L CIRM AR i B HRF8 SN 2 i &, ZDIRIRBA kS L ¢
TUCREE L 7 b CHE R OME 2o W, ekt & MR 0 Bl 2 5 £82 712,

92



LS TOERER

Henmi, M. *, Statistics of the generalized maximum likelihood estimation in deformed exponential families, International
Conference on Statistical Physics (SigmaPhi2017), Corfu, Greece, 2017.07.12

Henmi, M. * Statistical manifolds admitting torsion, Pre-contrast functions and estimating functions, 3rd International
Conference Geometric Science of Information (GSI2017), Paris, France, 2017.11.09

FRREEIER

Henmi, M., Statistical manifolds admitting torsion, Pre-contrast functions and estimating functions, Lecture Notes in
Computer Science, 10589, 153-161,2017.11

Yoneoka, D. and Henmi, M., Meta-analytical synthesis of regression coefficients under different categorization scheme of
continuous covariates, Statistics in Medicine, 36,4336-4352,2017.11

P EE (RFEH)

MERTBHERR O TE AT OHr LR (BHIF# 24T 4E(C)) 2015.04~2018.03

AWFETIE, ARAEREGAESCIETESHEEEBOEIRMA 2 Lo E CORRFPFIETE SN HEE D
EU, AR B 2 IEHRMOEEZ S HIRESE L2 L2 HNE T4,

SHENIR - WS TRTT

Greece : [EIFE453 [International Conference on Statistical Physics (SigmaPhi2017) ] 12&0 L i 2 17 - 72,
(2017.07.08~2017.07.14)

Morocco : [EIFE437# [61st World Statistics Congress (IS12017) ] IZE 01 LIEFRINEZFT - 720 (2017.07.15~2017.07.23)

France : [EF$437% [3rd Conference on Geometric Science of Information (GSI2017)] \2&N L #E % 1T - 72,
(2017.11.06~2017.11.10)

United Kingdom : 7—% ¥ 3 v 7 [Shape analysis and computational anatomy | (ZZ/ LIEHRINE % 1T - 72,
(2017.11.11~2017.11.19)

United Kingdom : 77— % 3 3 v 7 [Statistics of geometric features and New data types] (2 LIEHIE L 1T > 720
(2018.03.18~2018.03.24)

Germany : EIBE4:5% [9th International Conference on Gided Self-Organisation] (221 LIEHRINE % 17 - 72,
(2018.03.25~2018.03.29)

HHEIEH

AMEDAEWIFFIR M BERZIBREEIRDLIHE D) ¥ 27 & - B [HHEERFRFBEE SR L £ fe e
FXeaiEhe Ny

Fr P DG E)
7 F IV ARER B S Associate Editor
IR DG ED

il

R A BBEM R RE R &
WERTRHAR EBIZE N .

\

S

AIE BE

E e HE

HEBEDOEREPEIFRD LLB DT

HEWEDOEBIZH2-> T, BEHEHENOEEDT— 5 DI, W ODOMNBET 2 HMRENIGT 52 LT
b0 TONFITHEE— FICL DA TH 205, SEEIICAPITR, TERMmEFEE X, Webill kT A 2R
i D BY G- 2K 2 FLBhET L 720

FRETOOESER

Maeda, T. * and Inagaki, Y., Analysis of response time data in a CAPI survey : Case study with SSP2015 survey in Japan,
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Tsukuda, K. and Mano, S., A reversal phenomenon in estimation based on multiple samples from the Poisson-Dirichlet
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Statistical Analysis and Modeling of Seismicity constrained by Geologic and Geodetic Information

We analyze and model Japanese seismicity, using geologic and geodetic constraints, to understand the underlying physical
processes, like static and dynamic triggering, slow-slip events and fluid migration. This information is integrated into
forecasting models to better assess the seismic hazard of large earthquakes.
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In this research we worked on modelling of cyber risk, mortality, optimal stochastic control applications for optimal
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Statistical Signal Processing

In this research we develop efficient Bayesian statistical models and advanced computational methods, such as
Monte-Carlo methods, for the estimation and the prediction of complex spatial and temporal random fields.
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Nishino, J., Kochi, Y., Shigemizu, D., Kato, M., Ikari, K., Ochi, H., Noma, H., Matsui, K., Morizono, T., Boroevich, K. A,
Tsunoda, T. and Matsui, S., Empirical Bayes estimation of semi-parametric hierarchical mixture models for unbiased
characterization of polygenic disease architectures, Frontiers in Genetics, 9, 115,2018
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Tsumoto, S. and Hirano, S., Incremental rules induction based on rule layers and its application to clinical datasets,
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132



FRMA & (x8)
F A R SRR
FEIREERMTEARICE T 2BRRHBRERERDIBER UHEIENAERORRICET 2R
K& - WFIEEHICBW TS Y AL =2 a ) —F (FBIELIIZE) 233835700 EEMHITH L &

YT, ek EEFAM B 5 A ORI R O % BT,

SLETOOERER
TFRIA B * N ZGEREER T A >, Mt dEyaia ke, 4iE, HA 2017.09.05
FRIA B+ EEEME IE L RIS 5 72012, Ml BEmseit) A 7 Mgt o & — @S, 1l HA,

2017.10.02
FR - BITENOWT)
HAES2/ WEER
HAGI=AY ¥,

2
=
i
N
A

BH @M xs)

B Ll

N=UTATORNARETY LT

WHEFBHOBELS 2503 IARMERE LTOV =2 v VAT A TOFFA MEHDSS MYy 7 2 S
EEMML T =714 ¥ S EF NS S W57 70

Doucet, Arnaud (SlEAZEE)

T W gE A

Development of a novel class of non-reversible Markov chain Monte Carlo schemes

Most available Markov chain Monte Carlo (MCMC) schemes are discrete-time reversible processes. I have been
developing novel continuous-time non-reversible processes which enjoy better theoretical properties. These methods rely on
piecewise deterministic Markov processes which can be simulated exactly for a wide class of interesting statistical problems.

FLRETOOERSR

Doucet, A. * Non-reversible MCMC, ERCIM, London, United Kingdom, 2017.12.06
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Bouchard-Cote, A., Doucet, A. and Roth, A., Particle gibbs split-merge sampling for Bayesian inference in mixture models,
Journal of Machine Learning Research, 18(28), 1-39,2017.04

Bardenet, R., Doucet, A. and Holmes, C., On Markov chain Monte Carlo for tall data, Journal of Machine Learning
Research, 18(47), 1-43,2017.05

Linde, N., Ginsbourger, D., Irving, J., Nobile, F. and Doucet, A., On uncertainty quantification in hydrogeology and
hydrogeophysics, Advances in Water Resources, 110, 166-181, 2017.12

Tadic, V. B. and Doucet, A., Asymptotic bias of stochastic gradient search, The Annals of Applied Probability, 27(6),
3255-3304, 2017.12

Barbos, A., Caron, F., Giovannelli, J. -F. and Doucet, A., Clone MCMC: Parallel high-dimensional Gaussian gibbs sampling,
Advances in Neural Information Processing Systems (NIPS ), 30, 1-9,2017.12

Maddison, C. J., Lawson, D., Tucker, G., Hess, N., Norouzi, M., Mnih, A., Doucet, A. and Teh, Y. W.,, Filtering variational
objectives, Advances in Neural Information Processing Systems (NIPS), 30, 2624-2633,2017.12
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Tomita, M. *, Real situations on clinical research support and the role of biostatisticians in Japan, 61st ISI World Statistics
Congress, Marrakech, Morocco, 2017.07.17

Tomita, M. *, Genetic approach and statistical approach for association study on DNA data, Joint Meeting of 10th Asian
Regional Section (ARS) of the International Association for Statistical Computing (IASC) and the NZ Statistical
Association (NZSA), Auckland, New Zealand, 2017.12.11
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Tonda, T. *, Kamo, K. and Satoh, K., Gamma regression model with nuisance baseline for forest growth data, The
International Symposium on Sustainable Forest Ecosystem Management, SFEM2017, /M &, KR [E, 2017.08.30
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Negri, I. and Nishiyama, Y., Z-process method for change point problems with applications to discretely observed diffusion
processes, Statistical Methods and Applications, 26(2),231-250,2017.06

Negri, I. and Nishiyama, Y., Moment convergence of Z-estimators, Statistical Inference for Stochastic Processes, 20(3),
387-397,2017.10
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Hara, H. *, Identifiability of directed graphical models with a latent source, AMBNO17, K#5, HZA, 2017.09.20

Hara, H. * Data science education in the Faculty of Culture and Information Science of Doshisha University, Conference
on Education and Data Science, %5, HZ, 2017.11.01
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Hara, H. *, Identifiability of binary Bayesian networks with one latent variable, CMStatistics 2017, London, United Kingdom,
2017.12.16
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Statistical modelling and machinel learning for risk and insurance applications and methodology

I have been working on several projects: 1. Green bond finance and regulatory reporting; 2. spatial temporal weather
monitoring and modelling; Commodity modelling and the impact of weather variables; 3. Functional regression models and
diffusion models for multiple maximum exceedene for heat wave.
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Peters, G. W. * Robust probabilistic PCA for mortality modelling, London-Paris Bachelier Society, London, United Kingdom,
2017

Peters, G. W. * Incomplete correlation matrix completions: closed form results, ISM, Tokyo, Japan, 2017

Peters, G. W. * Commodity modelling and covariance regressions, Hitotsubashi University, Tokyo, Japan, 2017

Peters, G. W. * Commodity modelling and covariance regressions, Osaka University, Osaka, Japan, 2017

Peters, G. W. * Operational risk pros and cons of AMA vs SMA, Operational Risk: OpRisk North America, New York, U.S.A.,
2017

Peters, G. W. *, State space modelling for mortality, Leuven Le Neuve, Walloon Region, Belgium, 2017

Peters, G. W. * Non-independent increment alpha stable processes - new formulations, World Statistics Congress, Marrakech,
Morocco, 2017

Peters, G. W. * Robust probabilistic PCA for mortality modelling, Heriot-Watt University, Edinburgh, United Kingdom, 2017

Peters, G. W. *, Cyber risk and insurance, Central Banking Conference, Emirates, Abu Dhabi, 2017

Peters, G. W. * Machine learning and data analytics for risk and insurance, ETH D-Math, ETH Zurich, Zurich, Switzerland,
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Peters, G. W. *, Long memory models in finance, HKUAST, Sai Kung District, Hong Kong, 2017

Peters, G. W. *, Cointegration models in commodities, Computational Financial Econometrics, London, United Kingdom, 2017

Peters, G. W. *, Quantile regression modelling and dynamic covariance regressions, Nomura Bank, London, United Kingdom,
2017

Peters, G. W. *, Stress testing and multiple interest rate curves, Bank of England, London, United Kingdom, 2017

Peters, G. W. * Regulation and most onerous correlation completions, Royal Statistical Society, London, United Kingdom,
2017

Peters, G. W. * State space modelling for mortality, Swiss Association of Actuaries, Lugano, Switzerland, 2017

Peters, G. W. * The advance measurement approach vs. standardized approach changes, OpRisk Europe, London, United
Kingdom, 2017

Peters, G. W. *, Stable limit theorems and Heavy tailed models, ISM, Tokyo, Japan, 2018

Peters, G. W. * Insurance modelling for multiple lines of business, Department of Statistics, Mahidol University, Bangkok,
Thailand, 2018

Peters, G. W. * Copula constrained sequential Monte Carlo for Swiss solvency test, Department of Mathematics and Statistics,
Thamasat University, Bangkok, Thailand, 2018

Peters, G. W. *, Stress testing and multiple interest rate curves, Central Bank of Thailand, Financial Stability Group, Bangkok,
Thailand, 2018

Peters, G. W. *, Capital allocation methods for risk and insurance, AIA Society of Actuaries Thailand, Bangkok, Thailand, 2018
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Georgescu, D. L., Higham, N. J. and Peters, G. W., Explicit solutions to correlation matrix completion problems, with an
application to risk management and insurance, Royal Society Open Science, 1-18,2018

Ames, M., Peters, G. W., Bagnarosa, G. and Shevchenko, P., Understanding the interplay between covariance forecasting
factor models and risk based portfolio allocations in currency carry trades, Journal of Forecasting, 1-25,2018

Zhang, P., Nevat, 1., Septier, F.,, Peters, G. W. and Osborne, M., Spatial field reconstruction and sensor selection in
heterogeneous sensor networks with stochastic energy harvesting, [EEE Transactions on Signal Processing, 1-28,2018
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Peters, G. W., Shevchenko, P. V., Cohen, R. and Maurice, D., Understanding Cyber Risk and Cyber Insurance Book chapter
in FinTech: Growth and Deregulation (Maurice, D., Freund, J. and Fairman, D. (eds.) ), Risk Books, London, 2018

Peters, G. W., Shevchenko, P. V., Cohen, R. and Maurice, D., Machine Learning Techniques in Event Case Studies for
Cyber Risk Book chapter in FinTech: Growth and Deregulation (Maurice, D., Freund, J. and Fairman, D. (eds.)), Risk
Books, London, 2018

HVE R - #EMIHME RTT

Belgium : Invited special seminar (2017.07)

Switzerland  Invited to deliver Nachdiploma Lecture series for Swiss Finance Institute (2017.08~2017.12)

Thailand : Guest Lecture (2017.09)

Abu Dhabi : Keynote seminar presenter (2017.09)
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Kim, J., Choi, K., Kim, S. and Fujii, S., How to promote sustainable public bike system from a psychological perspective?,
International Journal of Sustainable Transportation, 11 (4),272-281,2017
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Hatori, T., Fujii, S. and Takemura, K., How previous choice affects decision attribute weights: a field survey, Behaviormetrika,
44(2), 477-487,2017

Belgiawan, P. F., Schmocker, J. -D., Abou-Zeid, M., Walker, J. and Fujii, S., Modelling social norms: Case study of students’
car purchase intentions, Travel Behaviour and Society, 7, 12-25, 2017

Hsieh, H., Kanda, Y. and Fujii, S., Reducing car use by volitional strategy of action and coping planning enhancement,
Transportation Research Part F,47,163-175,2017.05
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