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Change Detection in Graphical Model and Transfer Learning

We learn changes in interactions between two graphical models and investigate some applications. We also study the
changes of patterns in the context of transfer learning where a similar technique helps us to build a classifier incrementally.
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Liu, S. * and Fukumizu, K., Estimating posterior ratio for classification: Transfer learning from probabilistic perspective,
NIPS 2015, Transfer Learning workshop, Montreal, Canada, 2015.12.12
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Onsite Transfer Learning (Grants-in-Aid for Scientific Research (Research Activity Start-up)) 2015.10~2017.03

Develop an efficient transfer learning algorithm using an "onsite setting" where samples are scarce and transfer algorithms
has to run on devices with limited computing power.
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Geometric and algebraic methods in statistics: metric methods in data analysis and monomial ideal theory in
reliability

Two (joint) papers accepted by Bernoulli, one on the application of the theory of reflection groups to combinatorics and
the other on a general type if variance. Work with Professor K. Kobayashi on CAT(k) metrics and new work on application
of similar ideas in the correlation theory.

FRREEIER

Maruri-Aguilar, H. and Wynn, H. P., Algebraic method in experimental design, Handbook of Design and Analysis of
Experiments, 415-456, 2015.06

Enescu, Bogdan Dumitru (%8)

F W 5ERRE

Static and dynamic triggering of earthquakes in Japan

We investigate the triggering of seismicity following large teleseismic and local earthquakes in Japan and try to understand
the main triggering mechanism. In addition, we model seismicity off-shore Tohoku with the final aim of providing reliable
earthquake forecasts.
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Yagi, Y., Okuwaki, R., Enescu, B. D. and Fukahata, Y., Unusual low-angle normal fault earthquakes after the 2011
Tohoku-oki megathrust earthquake, Earth, Planets and Space, 67(100), doi:10.1186/s40623-015-0271-6, 2015.06
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Matsuura, S., Kurata, H. and Tarpey, T., Optimal estimators of principal points for minimizing expected mean squared
distance, Journal of Statistical Planning and Inference, 167, 102-122, 2015

Kurata, H. and Bapat, R. B., Moore-Penrose inverse of a Euclidean distance matrix, Linear Algebra and its Applications,
472, 106-117, 2015

Kurata, H. and Tarazaga, P., The cell matrix closest to a given Euclidean distance matrix, Linear Algebra and its
Applications, 485, 194-207, 2015
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Kernel methods for hypothesis testing, Bayesian inference, and density estimation

Kernel methods are used to represent probabilities. Densities are fit using infinite dimensional exponential families whose
parameters are RKHS functions, with application to adaptive Hamiltomian Monte Carlo. Hypothesis tests of homogeneity
and independence are developed for time series. Efficient linear time tests are proposed.
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Uncertainty and Probabilistic Seismic Hazard Modelling in New Zealand

In this work I aimed to understand the controlling uncertainties in seismic hazard source models. and to explore the
implications of these uncertainties on the ultimate use of the New Zealand model for end-uses such as building design
standards and the insurance industry.
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Gerstenberger, M. *, Operational earthquake forecasting in New Zealand: Advances and challenges, Collaboratory for the
Study of Earthquake Predictability/ERI, University of Tokyo, Tokyo, Japan, 2015.07.23

Gerstenberger, M. *, Recent experiences in operational earthquake forecasting in New Zealand, ERI, University of Tokyo,
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Gerstenberger, M. *, The New Zealand national seismic hazard model: Rethinking PSHA, NIED/Joint Taiwan-Japan-NZ
National Seismic Hazard workshop, Tsukuba, Japan, 2015.08.25
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Rethinkiing PSHA, Proceedings of the Tenth Pacific Conference on Earthquake Engineering: building an earthquake resiliant
Pacific, 1-9, 2015.11
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A study on the measure of correlation for asymmetry and nonlinearity

It is well known that Pearson correlation coefficient depicts a symmetric and linear relationship between two variables. My
students and I proposed a new measure, Generalize Measures of Correlation (GMC, JASA, 2012), which Pearson correlation
is a special case of it. When I visited ISM from the mid of May to the mid of June in the last year, the relationship of Indexes
of stock exchange in Tokyo, Hong Kong and New York was considered based on the GMC method and some interesting
results were obtained.
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Zhao, S. -S., Tao, J., Shi, N. -Z. and Lin, N., A note on the comparison of the Stein estimator and the James-Stein estimator,
Communications in Statistics-Theory and Methods, 44(16), 3363-3374, doi:10.1080/03610926.2013.799693, 2015

Cao, L., Tao, J., Shi, N. -Z. and Liu, W., Stepwise confidence interval procedure under unknown variance based on an
asymmetric loss function for toxicological evaluation, Australian & New Zealand Journal of Statistics, 57(1), 73-98,
doi:10.1111/anzs.12103, 2015
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Shinano, Y. * How to run a customized SCIP solver on supercomputers with over 80,000 cores, the 22nd International
Symposium on Mathematical Programming, Pittsburgh, U.S.A., 2015.07.16

Umetani, S. * and Shinano, Y., External heuristic solvers to improve the performance of MIP solvers, the 22nd International
Symposium on Mathematical Programming, Pittsburgh, U.S.A., 2015.07.17
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Yokoyama, R., Shinano, Y., Taniguchi, S., Ohkura, M. and Wakui, T., Optimization of energy supply systems by MILP
branch and bound method in consideration of hierarchical relationship between design and operation, Energy Conversion and
Management, 92, 2015

Gamrath, G., Koch, T., Maherm, S. J., Rehfeldt, D. and Shinano, Y., SCIP-Jack - A solver for STP and variants with
parallelization extensions, ZIB-Report, 15-27, 2015.04

Shinano, Y., Achterberg, T., Berthold, T., Heinz, S., Koch, T. and Winkler, M., Solving open MIP instances with ParaSCIP
on supercomputers using up to 80,000 cores, ZIB-Report, 15-53, 2015.10

Gamrath, G., Fischer, T., Gally, T., Gleixner, A. M., Hendel, G., Koch, T., Maher, S. J., Miltenberger, M., Miiller, B., Pfetsch,
M. E., Puchert, C., Rehfeldt, D., Schenker, S., Schwarz, R., Serrano, F., Shinano, Y., Vigerske, S., Weninger, D., Winkler, M.,
Witt, J. T. and Witzig, J., Solving open MIP instances with ParaSCIP on supercomputers using up to 80,000 cores, ZIB-Report,
15-60, 2016.02
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Fujisawa, K., Shinano, Y. and Waki, H., Optimization in the Real World: Toward Solving Real-World Optimization
Problems, Springer Japan, Tokyo, 2016
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Synodinos, Nicolaos Emmanuel EAZEES)
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Japanese Surveys: Response Rate Trends in Recent Years

The purpose was to examine response rates since the late 1990s of some regularly-conducted Japanese public opinion
surveys that use similar administration methods. It explored changes across the years in the components of non-response and

effects on response rates of city size and respondent characteristics.
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Tsuchiya, T. and Synodinos, N. E., Searching for alternatives: Comparisons between two sample selection methods in
Japan, International Journal of Public Opinion Research, 27(3), 383-405, doi:10.1093/ijpor/edu034, 2015
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Shimizu, Y. * and Tanaka, S., Gerber-Shiu dynamic risk measures for solvency evaluation, The 19th International congress
on Insurance: Mathematics and Economics, Liverpool, #4 F[Z, 2015.06.25
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3D data acquisition and measurements

The research is mostly focused on development of advanced 3D measuring techniques using smart devices (like
smartphone and tablets) in forestry sectors and in continuation of the development of 3D digitization techniques for plant

architecture.
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Surovy, P., Yoshimoto, A. and Panagiotidis, D., Accuracy of reconstruction of the tree stem surface using terrestrial
close-range photogrammetry, Remote Sensing, 8(2), 123, doi:10.3390/rs8020123, 2016.02

Septier, Francois Jean Michel (#EA%E)
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Statistical Signal Processing

In this research we develop efficient Bayesian statistical models and advanced computational methods for the estimation
and the reconstruction of complex spatial fields given a set of noisy observations.
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Septier, F. J. M. * New perspectives on multiple source localization in Wireless Sensor Networks, Institute for Infocomm
Research (I2R)-A*STAR, Singapore, Singapore, 2015.05

Septier, F. J. M. * Langevin and hamiltonian based sequential MCMC for efficient Bayesian filtering in high-dimensional

spaces, CSM 2015, ISM, Tokyo, Japan, 2015.07.16
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Markov, K., Matsui, T., Septier, F. J. M. and Peters, G. W., Dynamic speech emotion recognition with state- space models,
23rd European Signal Processing Conference (EUSIPCO), 2077-2081, doi:10.1109/EUSIPCO0.2015.7362750, 2015

Nevat, L., Peters, G. W., Septier, F. J. M. and Matsui, T., Wind storm estimation using a heterogeneous sensor network with
high and low resolution sensors, IEEE International Conference on Communications (ICC), 4865-4870, doi:10.1109/ICC.
2015.7249093, 2015
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LS TOLERER

Hara, H. *, Identifiability of Gaussian DAG model with one latent source, 7 X 1) #¥&#4x, a3, 7 A ) A HRE,
2015.10.03

FOTERE

Leung, D., Drton, M. and Hara, H., Identifiability of directed Gaussian graphical model with one latent source, Electoric
Journal of Statistics, 10(1), 294-422, 2016.03
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2015.08

Peters, Gareth William (4EA%ES)

T WFERE

Spatial and Temporal Models

Modelling of spatial and temporal data, sensor network data, heat wave modelling.

FRETOOESER

Peters, G. W. *, Factor models and operational risk, Citibank, London, London, United Kingdom, 2015.01

Peters, G. W. * Factor models and operational risk compliance, ORX Consortium International Bank webinar presenter,
Oxford, United Kingdom, 2015.03

Peters, G. W. * Regulation and banking risk measures, Statistics Workshop, Wales, United Kingdom, 2015.04

Peters, G. W. * Risk allocation and capital modelling for operational risk, Warwick University, Oxford, United Kingdom,
2015.05

Peters, G. W. *, State space models and commodities, Oxford University, Oxford, United Kingdom, 2015.05

Peters, G. W. *, Cointegration models and factor models, Tokyo Mitsubishi UFJ Bank, London, United Kingdom, 2015.05

Peters, G. W. *, Operational risk and banking models, ORIC International Insurance Consortium, London, United Kingdom,
2015.05
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Peters, G. W. *, Spectral measures and stable processes, ISM, Tokyo, Japan, 2015.07

Peters, G. W. *, Portfolio optimization and currency carry trade, University of Sydney, Sydney, Australia, 2015.12

Peters, G. W. *, SMC methods for insurance, Computational Financial Econometrics, London, United Kingdom, 2015.
12.12

FRREEIER

Peters, G. W,, Panayi, E. and Chapelle, A., Trends in crypto-currencies and blockchain technologies: A monetary theory
and regulation perspective, Invited Paper to: Journal of Financial Perspectives, Ernst and Young EY Global Financial
Services Institute, 1-25, 2015

Targino, R., Peters, G. W., Sofronov, G. and Shevchenko, P., Optimal insurance purchase strategies via optimal multiple
stopping times, Methodology and Computing in Applied Probability, 1-36, 2015

Panayi, E. and Peters, G. W., Stochastic simulation framework for the Limit Order Book using liquidity-motivated agents,
International Journal of Financial Engineering, 2(2), doi:10.1142/S2424786315500139, 2015

Richards, K. A., Peters, G. W. and Dunsmuir, W., Heavy-tailed features and empirical analysis of the Limit Order Book
volume profiles in futures msarkets, Journal of Financial Engineering, 2(3), doi:10.1142/S2424786315500334, 2015

Dong, A. X. D., Chan, J. and Peters, G. W., Risk margin quantile function via parametric and non-parametric Bayesian
quantile regression, ASTIN Bulletin, 45(3), 503-550, doi:10.1017/asb.2015.8, 2015

Peters, G. W., Dong, A. and Kohn, R., A copula based Bayesian approach for paid-incurred claims models for non-life
insurance reserving, Insurance: Mathematics and Economics, 59, 258-278, doi:10.1016/j.insmatheco.2014.09.011, 2015

Nevat, L., Peters, G. W., Septier, F. and Matsui, T., Estimation of spatially correlated random fields in heterogeneous
wireless sensor networks, IEEE Transactions on Signal Processing, 63(10), 2597-2609, 2015

Zhang, P, Nevat, 1., Peters, G. W., Xiao, G. and Pink, H. P., Event detection in wireless sensor networks in random spatial
sensors deployments, I[EEE Transactions in Signal Processing, 63(22), 6122-6135, doi:10.1109/TSP.2015.2452218, 2015

Murakami, D., Peters, G. W., Yamagata, Y. and Matsui, T., Participatory sensing data “TWEETS” for micro-urban real-time
resiliency monitoring and risk management, /EEE Access journal, doi:10.1109/ACCESS.2016.2516918, 2016

Ames, M., Bagnarosa, G., Peters, G. W. and Shevchenko, P. V., Understanding the interplay between covariance forecasting
factor models and risk based portfolio allocations in currency carry trades, Special issue of IEEE Transactions Signal
Processing ICASSP Financial Engineering, 1-25, 2016
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Peters, G. W. and Matsui, T., Theoretical Aspects of Spatial-Temporal Modeling, Springer Briefs, Springer Japan, 2015

Peters, G. W. and Matsui, T., Modern Methodology and Applications in Spatial-Temporal Modeling, Springer Briefs,
Springer Japan, 2015

Peters, G. W. and Panayi, E., Calibration of Financial Limit Order Book Stochastic Models via Approximate Bayesian
Computation (Sisson, S., Fan, Y. and Beaumont, M. (eds.) ), Book chapter in Handbook of ABC, Wiley New York, 2015

Peters, G. W. and Septier, F., An Overview of Recent Advances in Monte-Carlo Methods for Bayesian Filtering in
High-dimensional Spaces (Peters, G. W. and Matsui, T. (eds.) ), Book chapter in Springer Briefs Japan, Springer Japan, 2015

Azzaoui, N., Clavier, L., Guillin, A. and Peters, G. W., Spectral Measures of Heavy Tailed Distributions: An Overview of
their Applications in Wireless Communications Channel Modelling (Peters, G. W. and Matsui, T. (eds.) ), Book chapter in
Springer Briefs Japan, Springer Japan, 2015

Peters, G. W., Nevat, I. and Matsui, T., Statistical Modelling in Wireless Sensor Networks for Spatial Field Reconstruction
(Peters, G. W. and Matsui, T. (eds.)), Book chapter in Springer Briefs Japan, Springer Japan, 2015

EEHEOER

Nachdiplom Lecture Series by ETH Department of Mathematics and Swiss Finance Institute (2017) (6 month lecture
series and visiting position in ETH Zurich) 2015

Nachdiplom Lecture Series Visiting Prof. in ETH Department of Mathematics Honors (ETH Zurich and Swiss Finance
Institute) 2015

HVE R - #EMIME AT

France : Visiting Professor (2015.04)

France : Visiting Professor (2015.06)

Japan : Visiting Professor (2015.07.01~2015.09.31)
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Australia © Visiting Professor (2015.12)
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F 74 NT X DL HOMIBO FEEH, 18G5 E B & B iges (IBISML), MR B, B,
2015.06.24

Hirose, O. *, Kawaguchi, S., Tokunaga, T., Toyoshima, Y., Teramoto, T., Kuge, S., Ishihara, T., lino, Y. and Yoshida, R.,
SPF-CellTracker: Tracking multiple cells with strongly-correlated moves using a spatial particle filter, GIW/InCoB 2015,
Odaiba, Tokyo, Japan, 2015.09.11

Hirose, O. * Kawaguchi, S., Tokunaga, T., Toyoshima, Y., Teramoto, T., Kuge, S., Ishihara, T., lino, Y. and Yoshida, R.,
SPF-CellTracker: Tracking multiple cells with strongly-correlated moves using a spatial particle filter, Biolmage Informatics
Conference 2015, Gaithersburg, MD, U.S.A., 2015.10.15
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2BEFERM A H ATV LT, BHEHET —ZICLBE0T 2 — % OffEm 2 i L7,
FRETOHHEIER
& 1IE% * High frequency data analysis of integrated continuous Ito semimartingales, KEEMEFE T >~ 7 L &
FOAET 1L 5, HAK, 2015.09.26
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FRETOOESER

RH A *, HARBURSE LRSI E 7OV DB 5S  TANIS TR G5 P 49w bt 7 — & FIFRTSE, #31mH
ABFEG SRR, 5O, HA, 2016.02.19

FOHERE

R G, BA 5, The development of statistical models for predicting surgical site infections in Japan: Toward a
statistical model-based standardized infection ratio, Infection Control and Hospital Epidemiology, 37(3), 260-271, 2016
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Bl BAt * ERGTISHT AL T AN MY T v S OB T T u—F, HAREHERES, EET, H
7K, 2015.06.24~2015.06.26

Fujisaki, H. * and Mitsutake, A., Investigating kinetics of conformational change using molecular dynamics and
milestoning, HAAEWWEFS, 43R, HA, 2015.09.13~2015.09.15

BRI AL * HRDTIZBUTBRAY—F - SAY ) 7 50 ¥ ANEREZOIGH2015 FHEH, A,
2015.09.27~2015.09.30

Fujisaki, H. * and Mitsutake, A., Investigating kinetics of conformational change using molecular dynamics and
milestoning, 7 XV HAEYYESE, BV R, T A Y AERE, 2016.02.27~2016.03.02

el oAt JEEt HAEL, RS FICBIT A HEEELERL — PO A VA b= EEERHWEE, HAYE
722, AT, HAR, 2016.03.19~2016.03.22

FRREFIR

WS 5LE, A RICBIT A B - KIS L— FORHREEICOWT 1L 4 F Y Iab—va yERET VT,
17, 175-180, 2015.07

Fujisaki, H., Moritsugu, K., Matsunaga, Y., Morishita, T. and Maragliano, L., Extended phase-space methods for enhanced
sampling in molecular simulations: A review, Frontiers in Bioengineering and Biotechnology, doi:10.3389/fbioe. 2015.00125,
2015.09

PG At P RICBU 2B - UG L — bORHEEICOWT L 5 FY I ab—va v E&85E7 v v 7,
18, 39-44, 2016.01
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Rare event sampling and related topics ITT (EAEHER © SEHEERIIZERT), 2015.11.12~2015.11.13, 21T
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FRETOOESER

HEH ZRE * SHOMEII LD L) ZHEMHENOREIZHE LS 2 57 ZEHEE TOHEHEICHT 2
—&% HATEEESYS, AR HA, 2015.09.02

M Z8E * Examining a methodological problem of social surveys in multilingual societies: Response patterns and the
language gap between respondents and interviewers, East Asian Sociologists’ Network Conference, ###%, H7Z, 2015.11.15

FOTERE

Yoshino, R., Shibai, K., Nikaido, K. and Fujita, T., The Asia-Pacific Values Survey 2010-2014: A cultural manifold analysis
of national character, Behaviormetrika, 42(2), 99-129, 2015.07

Fujita, T., Examining people’s attitudes and values relating to international relations in the Asia-Pacific region,
Behaviormetrika, 43(1), 41-13, 2016.03
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Pedroso, Jodo Pedro (#EAEE)

T WF7ERE

On the expectation of some measures on graphs

This work addresses the problem of maximizing the expected size of a matching in the case of unreliable vertices and/or
edges. The assumption is that upon failure, remaining vertices that have not been matched may be subject to a new
assignment. This process may be repeated a given number of times.
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HLSETOLERER

Honda, T. *, Cheng, M. -Y. and Li, J., Efficient estimation in semivarying coefficient models for longitudinal/clustered data,
European Meeting of Statisticians, Amsterdam, The Netherlands, 2015.07.07

Cheng, M. -Y.,, Honda, T. * and Zhang, J. -T., Forward variable selection for sparse ultra-high dimensional varying
coefficient Models, International Symposium “High Dimensional Statistical Analysis for Spatio-Temporal Processes &
Quantile Analysis for Time Series”, Tokyo, Japan, 2015.11.11

Cheng, M. -Y,, Honda, T. * and L, J., Efficient estimation in semivarying coefficient models for longitudinal/clustered data,
TASC-ARS 2015, Singapore, Singapore, 2015.12.18

FRREEIER

Honda, T., Discussion on “Varying coefficient regression models: A review and new developments by B. U. Park et al.”,
International Statistical Review, 83, 68-70, doi:10.1111/insr.12080, 2015
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H AT 2 AT, B IE DS  F AU e BERE & d RICERIRE 24T ) T A Y EREL, BFEOTYA @
REgztro72,

FRETOOESER

Toyoizumi, K. * and Matsui, S., Bias-corrected estimation of treatment effects in biomarker-based randomized clinical
trials, Joint Statistical Meetings 2015, Clinical Trial Design III, Seattle, U.S.A., 2015.08.11

Matsui, S. *, Biomarker-based all-comers phase III trials: Design issues and solutions, The first Pacific Rim Cancer
Biostatistics Conference, Seattle, U.S.A., 2015.08.14
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DINA T AMIE, 201S4FE MBI A S A AR, Ml HA, 2015.09.08

VST BE e MEOR BRR AR, HUK KRR, R R AH EEZ BIE RZ 7 AT A FRERT T -5 %
F 72 B O BRI A 7 OVIEAT, 20154 BERERT B r 2 5%y, h, HAR, 2015.09.09

Matsui, S. * Hierarchical mixture modelling and empirical Bayes estimation in biomedical studies with high-dimensional
data, Frontiers in Data-Driven Science and Technology: Recent Advances in Machine Learning and Applications, 2015,
Nagoya, Japan, 2015.11.05

Otani, T. * Noma, H., Nishino, J. and Matsui, S., Re-evaluation of the multiple testing strategy for detecting disease-related
genetic variants in genome-wide association studies, East Asia Regional Biometric Conference, Fukuoka, Japan, 2015.12.20
~2015.12.22

Matsui, K. *, Oura, T. and Matsui, S., A classification method based on nested normal mixture models with cancer outlier
profiles, East Asia Regional Biometric Conference, Fukuoka, Japan, 2015.12.20~2015.12.22

Noma, H. * Tanaka, S., Matsui, S., Cipriani, A. and Furukawa, T., Quantifying indirect evidence in network meta-analysis,
East Asia Regional Biometric Conference, Fukuoka, Japan, 2015.12.20~2015.12.22

Toyoizumi, K. * and Matsui, S., Point and interval estimation of subgroup treatment effects in randomized clinical trials
with a significant treatment-by-subgroup interaction, East Asia Regional Biometric Conference, Fukuoka, Japan, 2015.12.20
~2015.12.22

Igeta, M. * and Matsui, S., Power and sample size in randomized clinical trials with over-dispersed count data: An
approach based on a quasi-likelihood test with sandwich-type robust variance estimator, East Asia Regional Biometric
Conference, Fukuoka, Japan, 2015.12.20~2015.12.22

FOTERE

Choai, Y. and Matsui, S., Estimation of treatment effects in all-comers randomized clinical trials with a predictive marker,
Biometrics, 71(1), 25-32, doi:10.1111/biom.12253, 2015.03

Hirakawa, A., Wages, N. A., Sato, H. and Matsui, S., A comparative study of adaptive dose-finding designs for phase I
oncology trials of combination therapies, Statistics in Medicine, 34(24), 3194-3213, doi:10.1002/sim.6533, 2015.10

EE

Matsui, S., Buyse, M. and Simon, R., Design and Analysis of Clinical Trials for Predictive Medicine, CRC Press,
BocaRaton, 2015.03
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The first Pacific Rim Cancer Biostatistics Conference (F:f##B : Cancer Research and Biostatistics, #t&tEMFZEAT), 2015.
08.14~2015.08.15, Seattle
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FRETOOESRER

Nemoto, A. *, Matsuura, M. and Yamaoka, K., Estimating bias in population mean pharmacokinetic parameters caused by
limited sampling design, The 28th International Biometrics Conference, Utrecht, Netherlands, 2015.07.25
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P AFNE X BATHALEREOICEETH, HAEY S, 2B, HAR, 2015.10.09

BB ¢ WD OUE R E, B K BN R, MROIMERRE Y AT A v L RIB MR E PSR E - im o
HURBR AV & > ORPRAEMIE, BARSS, KT, HA, 2016.01.23

Yoshimoto, T. * Nagano, H., Yamamoto, N., Motoi, N., Ushijima, M., Matsuura, M., Yamaguchi, T. and Ishikawa, Y.,
Low-grade neuroendocrine tumors of the gastrointestinal tract show similar microRNA expression signature, which is distinct
from gastrointestinal neuroendocrine carcinomas, AACR-JCA 10th joint conference, Hawaii, U.S.A., 2016.02.18

Ushijima, M. * Miyaguchi, K., Mori, S., Miki, Y. and Matsuura, M., Development of Lasso clustering method with
application to basal-like breast cancer microarray data, AACR-JCA 10th joint conference, Hawaii, U.S.A., 2016.02.18

Yasen, Y., Matsuura, M. * Ushijima, M., Nagano, H., Obulhasim, G., Ninomiya, H., Motoi, N., Hiroshima, K., Kishimoto,
T., Takeshima, Y. and Ishikawa, Y., Statistical prediction of asbestos-related lung cancer among lung cancer patients based on
microRNA profiles, AACR-JCA 10th joint conference, Hawaii, U.S.A., 2016.02.18

Gu, Y. *, Matsuura, M., Ushijima, M. and Zhang, T., A higher level of serum total homocysteine and neural tube defects:
Effect modification by thyroid hormone of pregnant women, The 5th Global Congress for Consensus in Pediatrics and Child
Health, Xi’an, China, 2016.03.05

FRREEIER

Horii, R., Matsuura, M., Dan, S., Ushijima, M., Uehiro, N., Ogiya, A., Honma, N, Ito, Y., Iwase, T., Yamori, T. and Akiyama,
F., Extensive analysis of signaling pathway molecules in breast cancer: association with clinicopathological characteristics,
International Journal of Clinical Oncology, 20(3), 490-498, doi:10.1007/s10147-014-0753-8., 2015.06

Mashima, T., Ushijima, M., Matsuura, M., Tsukahara, S., Kunimasa, K., Furuno, A., Saito, S., Kitamura, M., Soma-Nagae,
T., Seimiya, H., Dan, S., Yamori, T. and Tomida, A., Comprehensive transcriptomic analysis of molecularly targeted drugs in
cancer for target pathway evaluation, Cancer Science, 106(7), 909-920, doi:10.1111/cas.12682, 2015.07
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EFEFREBERE, BHRFHRE, HA, 2015.09.02
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WA ¥ KT VT 4 TIHENIT 2 SINEEE & SBORBMRME - 12K - £13RO ARAOEREFE,S -,
AT, 63(2), 243-260, 2015.12
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BTaAE AR - BBeell R % - ALanEE RS, HUARTT, HAR, 2015.05.23

Manabe, K. *, Use of facet theory in developing values theory of Shalom Schwartz, European Survey Research Association
(ESRA), 6th Annual Conference, University of Iceland, Reykjavik, Iceland, 2015.07.14
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Manabe, K., Use of facet theory in developing values theory of Shalom Schwartz, H LA ¥ » ¥ — N, 11, 279-297,
2016.01
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Nakamura, T. * and Minami, M., Prediction of SPM and PM2.5 concentration using land use data and spatial correlation,
Joint Statistical Meetings, Seattle, U.S.A., 2015.08.11

Minami, M. * and Kiguchi, R., Analysis of seasonal daily pattern of CO2 concentration in antarctica using doubly cyclic
smoothing splines, Joint Statistical Meetings, Seattle, U.S.A., 2015.08.12
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Lennert-Cody, C. E., Maunder, M. N., Fiedler, P. C., Minami, M., Gerrodette, T., Rusin, J., Minte-Vera, C. V., Scott, M. and
Buckland, S. T., Purse-seine vessels as platforms for monitoring the population status of dolphin species in the eastern
tropical Pacific Ocean, Fisheries Research, doi:10.1016/j.fishres.2015.10.005, 2015
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Miyamoto, M., The value of financial and non-financial information in Japanese SMEs risk assessment, The 3rd Asia-
Pacific Conference on Management and Business (APCMB 2015), 364-371, 2015.06

Miyamoto, M., Predicting default for a small bank with robust logistic regression, 2016 Seoul International Conference on
Social Sciences and Management, 163-171, 2016.01

Miyamoto, M., Event study of credit rating announcement in the Tokyo stock market, Journal of Economics, Business and
Management, 4(2), 138-143, 2016.02
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Outstanding Paper Award (International Conference on Management and Information Systems) 2015.09.19
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Myrvoll, Tor Andre (HEAZE)

T WFERE

Non-parametric Bernstein Copulas applied to wireless channel modeling

Many wireless communications problems makes use of multiple channels. It is of interest to model the dependency of such
channels in order to facilitate the design of robust communications systems. We fit real channel measurements to a non-
parametric Bernstein copula, and analyzed the results.

HLSETOLERER

Myrvoll, T. A. *, Applications of non-parametric copulas to wireless communications, Spatial and Temporal Modelling
Workshop (STM), Tokyo, Japan, 2015.07.14
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Kawamura, T. and Motoyamam, H., Performance measures for asymmetric power loss functions, Communications in
Statistics - Theory and Methods, 45(5), 1260-1269, doi:10.1080/03610926.2013.854914, 2016
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clustering algorithms for electricity self - sufficient community extraction, Energy Procedia, 75, 2934-2939, 2015.08
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SRET 1L HEL HA, 2015.09.26

Yoshida, N. *, Ultra high frequency data: Construction of quasi likelihood analysis, and some data analysis, Berlin Meeting
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Yoshida, N. *, Quasi likelihood analysis for ultra high frequency data, 8th International Conference of the ERCIM WG on
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Yoshida, N. * Asymptotic expansion of quasi likelihood estimators and model selection for volatility, ASC2016:
Asymptotic Statistics and Computations, H 1%, HZ, 2016.02.15

Yoshida, N. * Statistical inference for point processes and limit order book, Statistics for Stochastic Processes and
Analysis of High Frequency Data V, 3V, 7 » A $:H1[E], 2016.03.23
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Uchida, M. and Yoshida, N., Model selection for volatility prediction, The Fascination of Probability, Statistics and their
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Yoshida, Ruriko StEAZES)

F W 5ERRE

Developing a method for clustering gene trees

We are interested in developing a method for clustering gene trees with missing leaves (or a leaf). These methods will be
tested on simulated data, and biological data sets derived from selected members of the Apicomplexa and select taxa in the
family Clavicipitaceae, fungal symbionts that produce pharmaceutically important compounds.

FOHERE

Yoshida, R. and Nei, M., Efficiencies of the NJp, maximum likelihood, and Bayesian methods of phylogenetic construction
for compositional and non-compositional genes, Molecular Biology and Evolution, doi:10.1093/molbev/msw042, 2016.02
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Yoshiba, T. *, Maximum likelihood estimation of several skew-t copulas for asset returns, International Symposium on
Dependence and Copulas 2015, B 5%, H7K, 2015.06.23
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Yoshiba, T. * Empirical comparison of several skew-t copulas, Computational Financial Econometrics 2015, & F,
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Yamashita, S. and Yoshiba, T., Analytical solutions for expected loss and standard deviation of loss with an additional loan,
Asia-Pacific Financial Markets, 22(2), 113-132, doi:10.1007/s10690-014-9196-5, 2015.05

Yoshiba, T., Risk aggregation with copula for banking industry, Applications + Practical Conceptualization + Mathematics
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Yoshiba, T., Maximum likelihood estimation of skew-t copulas with its applications to stock returns, Research
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Richards, Donald St. Patrick (#EA%&)

F W 5ERRE

Wireless communications, multivariate analysis, probability inequalities, Bernstein copulas

New results for multiple-input, multiple-output wireless communication systems using methods from classical multivariate
statistical analysis; application of convexity theory to deriving new probability inequalities; and theory and application of
Bernstein copulas.

FRETOOESRER

Richards, D. S. P. * Return optimization securities, and other remarkable structured financial products, Illinois Institute of
Technology, Chicago, U.S.A., 2015.03.23

Richards, D. S. P. * Distance correlation coefficients for Lancaster distributions, Waseda University, Tokyo, Japan,
2015.07.22

Richards, D. S. P. * Distance correlation coefficients and their applications, Waseda University, Tokyo, Japan, 2015.07.22

FRTHER

Siriteanu, C., Takemura, A., Kuriki, S., Richards, D. S. P. and Shin, H., Schur complement-based analysis of MIMO zero-
forcing for Rician fading, IEEE Transactions on Wireless Communications, 14, 1757-1770, 2015

Yamada, T., Romer, M. M. and Richards, D. S. P., Kurtosis tests for multivariate normality with monotone incomplete data,
TEST, 24, 532-557, 2015

Dou, X., Kuriki, S., Richards, D. S. P. and Lin, G. D., EM algorithms for estimating the Bernstein copula, Computational
Statistics and Data Analysis, 93, 228-245, 2015

Siriteanu, C., Takemura, A., Koutschan, C., Kuriki, S., Richards, D. S. P. and Shin, H., Exact ZF analysis and computer-
algebra-aided evaluation in rank-1 LoS Rician fading, arXiv, arXiv:1507.07056, 2015.07

Siriteanu, C., Kuriki, S., Richards, D. and Takemura, A., Chi-square mixture representations for the distribution of the scalar
Schur complement in a noncentral Wishart matrix, Statistics and Probability Letters, 115, 79-87, 2016

Lu, Shaogao (%&)
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Structure learning by means of kernel methods in machine learning

Kernel methods including support vector machine are a family of powerful tools in machine learning and statistics. We are
mainly concerned with some structure learning problems under the framework of kernel, such as sparse non-parametric
modelling, sparse gradient-based approach and partially varying-coefficient models. More precisely, we primarily focus on
estimation problem of a given model, and statistical inference associated with its estimator, such as estimation consistency
and structure estimation consistency.

ERHER

Lu, S., Refined generalization bounds of gradient learning over reproducing Kernel Hilbert spaces, Neural Computation, 27,
1294-1320, 2015

Feng, Y., Lu, S., Hang, H. and Suykens, J. A. K., Kernelized elastic net regularization: Generalization bounds and sparse
recovery, Neural Computation, 6, 1-38, 2016
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