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Nicolaos E. Synodinos %&#i%

Arnaud Doucet %a#%is

I am greatly honored to be back again at the Institute of Statistical Mathematics as a Visiting
Professor: Domo arigato gozaimasu for the invitation and I am delighted to return to Japan. Over
the years, I have been in your country several times investigating various aspects of Japanese
Survey Methodology. I look forward to continue this line of research and work with Professor
Takahiro Tsuchiya on changes in Japanese survey methods. The Institute provides a wonderful
working environment and many thanks to all that make me feel so welcomed here.

biochemistry and epidemiology.

The Institute of Statistical Mathematics

I am very happy to be able to visit the ISM again. The facilities at the ISM are truly remarkable
and it is always extremely enjoyable to work here. During my stay, I intend to continue working
on the development of “plug-and-play” methods for inference in non-linear non-Gaussian state-
space models. These methods only require the user to have access to a black-box that generates
sample paths from the underlying latent process under its prior law but does not require
the explicit knowledge of its transition kernel. This is motivated by applications arising in



Tor Andre Myrvoll ZE%uz

I am very happy to be working as a visiting professor at ISM once again. ISM has always proven
to be a friendly and enjoyable environment to do research in, joined by my Japanese hosts and
other international visitors. This year I will continue my work with professor Matsui on the
statistical analysis of Point-of-sale (POS) data. The work was started during my visit last year,
where collaborative filtering techniques were used to study the data. A natural extension to this
is to apply clustering techniques to search for patterns and relationships in the data.
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Anderson, T. W,, Kunitomo, N. and Matsushita, Y., On finite sample properties of alternative estimators of coefficients in
a structural equation with many instruments, Journal of Econometrics, doi:10.1016/j.jeconom.2011.05.006, 2011.05.

Henmi, M. and Matsuzoe, H., Geometry of pre-contrast functions and non-conservative estimating functions, AIP
Conference Proceedings, 1340, 32-41, 2011.

ER EA, N gE, [RUF~—FHEEFEFRERY] | GDP #ifhe GDP e K-T | BUme , BTRERNS
&8, 77(1), 1-20, 2011.

Marzocchi, W. and Zhuang, J., Statistics between mainshocks and foreshocks in Italy and Southern California,
Geophysical Research Letters, 38(1.09310), doi:10.1029/2011GL047165, 2011.05.

Nomura, S., Ogata, Y., Komaki, E. and Toda, S., Bayesian forecasting of recurrent earthquakes and predictive performance
for a small sample size, Journal of Geophysical Research, 116(B04315), doi:10.1029/2010JB007917, 2011.04.

Ogata, Y., Pre-seismic anomalies in seismicity and crustal deformation: case studies of the 2007 Noto Hanto
earthquake of M6.9 and the 2007 Chuetsu-oki earthquake of M6.8 after the 2004 Chuetsu earthquake of M6.8,
Geophysical Journal International, 186(1), 331-348, doi:10.1111/j.1365-246X.2011.05033.x, 2011.07.

Ueki, M. and Kawasaki, Y., Automatic grouping using smooth-threshold estimating equations, Electronic Journal of
Statistics, 5, 309-328, doi:10.1214/11-EJS608, 2011.04.

WA B, IWFR J7ER, A6 ek , H 3=, Wethington, E., Wang, Q., Edmondson, R., FKEEHEIC RARE~D
FE—REEEDD BT FIRAND o —, 37 REEEE LI ZE TR 2 |, 17, 101-125, 2011.05.
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Research Memorandum (2011.5~2011.8)

No.1141: Nishiyama, Y., Adaptive semiparametric Bayes estimation.
No.1142: Yoshida, N. and Ogihara, T., Quasi-likelihood analysis for diffusion processes with jumps.
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Annals of the Institute of Statistical Mathematics
Volume 63, Number 3 (June 2011)
Nakahiro Yoshida

Polynomial type large deviation inequalities and quasi-likelihood analysis for stochastic differential equations ---431
Lorenzo Trippa, Paolo Bulla and Sonia Petrone

Extended Bernstein prior via reinforced Urn PrOCESSES «+««+«xtesrtessrersrariteniteiitanitenieastestesteasaesiee s esee s 481
Hua Yun Chen

Representations of efficient score for coarse data problems based on Neumann series eXpansion «-««-««-«-«eeeeeee 497
Grace Y. Yi, Wenqing He and Hua Liang

Semiparametric marginal and association regression methods for clustered binary data «------eeoeeeeeeiiieinniiin. 511
Martin Crowder

Estimating functions for repeated measures with incidental parameters «-««-eoeeeeeeirmiii 535
A.P. Godbole, M.V. Koutras and F.S. Milienos

Binary CONSECULIVE COVEITNG AITAYS ««+vvvrerrerrnsrnrrnmtnetutttt e e e ettt e e 559
Anestis Antoniadis, Iréene Gijbels and Mila Nikolova

Penalized likelihood regression for generalized linear models with non-quadratic penalties «------eeeeeeeniennnne. 585

Yoshihiko Maesono and Spiridon Penev
Edgeworth expansion for the kernel quantlle estimator .............................................................................. 617
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Volume 63, Number 4 (August 2011)

Tomoyuki Sugimoto

A Wald-type variance estimation for the nonparametric distribution estimators for doubly censored data -----.--..- 645
Tomoyuki Sugimoto

Erratum to: A Wald-type variance estimation for the nonparametric distribution estimators for doubly censored data
............................................................................................................................................................ 671
Tomonari Sei

Gradient modeling for multivariate qUANGEALIVE AALA «««+e-vrereereeeeieieiiiieie e 675
Masahito Hayashi

Large deviation theory for non-regular location shift family .«-..coooooveviini 689
Gabriela Ciuperca

Estimating nonlinear regression with and without change-points by the LAD method -« ceovvvveviiiiiii, 717
Satoshi Chida and Naoto Miyoshi

Limiting size index distributions for ball-bin models with Zipf-type frequencies ««-«ccooeovveiiiiiiin. 745
Jesse Frey and Omer Ozturk

Constrained estimation using judgment post-stratification «««.«.«.cooovviiiiii 769
Yanxing Zhao and H. N. Nagaraja

Fisher information in window censored renewal process data and its applications «««+«vceveeveeiiiiniiiii. 791
Man-Wai Ho

On Bayes inference for a bathtub failure rate via SPaths -« - eeveoveerrriieiiieiiiiiiiiiiec s 827
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