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Pavel Shevchenko =E#4S

I am very happy to visit the Institute of Statistical Mathematics during February-March 2020 to
collaborate with Prof Tomoko Matsui on a project about developing/adapting reinforcement
learning methods to solve optimal stochastic control problems calculating carbon emission
mitigation strategies and social cost of carbon. We have successfully collaborated with Prof
Matsui before, in particular our joint paper on state-space modelling of commodity futures was
just published in Energy Economics (A*-ranked journal) in January 2020. I am sure that our
collaboration with Prof Matsui in the area of climate change applications will also produce
influential research outputs. I enjoy everyday life and working environment in Japan and I am
very interested to visit ISM again.

Juan Carlos Jiménez Sobrino ZE%us

I am very glad to return to ISM after six years. I greatly appreciate the new ISM’s invitation to
come because working here is always an exciting and gratifying experience for me. In this
occasion, I will join the research project of Prof. F. Miwakeichi on the identification of models
describing the time evolution of leukemia from actual data for different states of the disease.
Finally, I would like to send my warmest greetings to all my colleagues and friends in ISM.
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Research Memorandum (2020.1~2020.5)

No0.1209: Mochihashi, D., Unbounded Slice Sampling
No0.1210: Kumon, M., Invariant Information Geometrical Structures on System Spaces
(ATATBZEE)
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Annals of the Institute of Statistical Mathematics
Volume 72, Number 2 (April 2020)

John Copas and Shinto Eguchi

Strong model dependence in statistical analysis: Goodness of fit is not enough for model choice -+------+--eeeeveeees 329
Tung Duy Luu, Jalal Fadili and Christophe Chesneau

Sharp oracle inequalities for loOW-COMPIEXILY PIHOLS «+++++«+++ssrreesstreattemttartitait et 353
Georgios Afendras, Nickos Papadatos and Violetta E. Piperigou

On the limiting distribution of sample Central MOMENES «+++««++«++sreertemrertrtaiittaiiai e 399
Feng Zou and Hengjian Cui

Error density estimation in high-dimensional sparse linear model «-««««-«««+-seeerrreauremiiieniiiiiie, 497

Hammou El Barmi

A test for the presence of stochastic ordering under censoring: the k-sample case «-+--+--veoereeerneneie. 451
Joydeep Chowdhury and Probal Chaudhuri

Convergence rates for kernel regression in infinite-dimensional Spaces ««+«-+--ervreeemermreremmrnii, 471
Yasuhito Tsuruta and Masahiko Sagae

Theoretical properties of bandwidth selectors for kernel density estimation on the circle «----ereeeeeeeeeieeeeennes 511
Tung-Lung Wu

Conditional waiting time distributions of runs and patterns and their applications «-«-«-c-coeeeerrereenerneiennen. 531

Jimmy Olsson and Johan Westerborn Alenlov
Particle-based online estimation of tangent filters with application to parameter estimation in nonlinear state-space models
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Laurent Delsol and Ingrid Van Keilegom

Semiparametric M-estimation with Non-Smooth Crterion fUNCHONS «++++«++++xteessrreesrmmreemiiinitaiieaie e 577
Fabrizio Durante, Juan Fernandez Sanchez and Wolfgang Trutschnig

Spatially NOMOZENEOUS COPULAS ++++++reevrrrermmrtertnttit ittt 607
Ben Jones and Andreas Artemiou

On principal components regression with Hilbertian predictors «««-«««««-«ssseessresmmmtamiamitaiitaiiiie e 627
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