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Juan Carlos Jimenez-Sobrino Ta#is

It is my great pleasure to visit ISM once again. I am very proud of being an ISM collaborator for a
long time and contribute to ISM research projects. During my stay, I will continue my scientific
collaboration with Prof. Yoshimoto on the time series analysis of forestry data. This time, I
appreciate very much the comfort and facilities that the Akaike Guest House provides for the
foreign researches. Finally, I would like to send my warming greetings to all my colleagues and
friends in ISM.

Fuchun Huang %a##z

It is my great honour to visit this great research institute again, and be able to work for two
months in such a great research environment with supercomputer and more importantly
world-class researchers. I'm so happy to meet again my most respected supervisor professor
Yosihiko Ogata. Thirteen years ago I learnt so much and graduated not only with my PhD degree
but also confidence and proud brought to me by Ogata sensei and other researchers of ISM. This

time I believe my visit will also be remarkably fruitful of research results on non-differentiable
optimization algorithms and their applications in statistical modelling and forecasting. Finally, I
want to say ‘thank you so much’ to those who helped me so kindly and professionally in making
me settle down so quickly and smoothly, and made me feel so welcomed.

AW O E IFZE B RIFR (REHRF 8 50 KRB Il Ko TR RSN 2 5 5 125 [ &HEf L 7.

BB Gz, B¥P 20K, B pEA, A RIS, D 5, T LA MT—R IR DT I2 L — a B, WA, B,
2011.09.

Nishiyama, Yoichi, Estimation for the invariant law of an ergodic diffusion process based on high-frequency data,
Journal of Nonparametric Statistics, 23, 909-915, 2011.11.

VI B —, < VF 2 — VB X DA EHRAT, AR A4, BT, 2011.10.

Nishiyama, Yoshihiko, Hitomi, K., Kawasaki, Y. and Jeong, K., A consistent nonparametric test for nonlinear causality -
Specification in time series regression, Journal of Econometrics, 165(1), 112-127, do0i:10.1016/j.jeconom.2011.05.010,
2011.11.

i a=, AR AL AT A O — 2= N = BHERLEA | —, BA MRS AR 2H LHA, 108, 2-12,
2011.10.

=, [FEHSH O TR | O[T A | RO OG- 2B Wit ] o —3BEE, AU R, 3, 2011.10.

(RFATBTEE)
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Research Memorandum(2011.11~2012.2)

No.1147: Iwata, T., A revisit to global detection capability of earthquakes after the occurrence of large earthquakes:
consideration of the influence of intermediate-depth and deep earthquakes.

No.1148: Ohnishi, T. and Yanagimoto, T., Twofold structure of duality in Bayesian model averaging.

No.1149: Uchida, M. and Yoshida, N., Nondegeneracy of Statistical Random Field and Quasi Likelihood Analysis for
Diffusion.

No.1150: Yoshimoto, A. and Jimenez, J. C., Reverted Mean and Asymptotic Stationary Distribution for Timber Price
Under Mean-Reverting Stochastic Model.

(RFATHIFEE)

The Institute of Statistical Mathematics

17



=)

/11/0'(1’0}6

,V/OJ%

HRTHIE $59% B25

RE [DABRE T -5 LU Z D]
[FEfE VAT = BLUZ DT | 12oWT

115 P 161
DO EDOHAREENI B HBURETRE e a Ak ]

R Ny A LT 163
KEDAAARFHI SN TS EEET VOB (G His]

PP BH A o+ v v v eeeeee e e ettt e e e e 173
Transition model & i\ 7=$E DFE LT — 5 OFFNT K O F IO R C]

BRI B B oL oo e ee v e e et e 181
HAIZ B 205 AR DB (1975-2005) [AF5E/ —H]

i Z"]"ﬂ}\ 7][]& B WU 2ol T ceve e 193
AR A 723 A Cfa B EE O AR IR B ZE R OHER [WF5E/ — 1]

S A P ., Pl R B PR HLAQTL . K B cooerrrererer e 205
A — AP I 2B BB T R DAL (W8 —H]

j‘]u& %_\ %EH :&?iﬁ‘ {EB’% {@_A ............................................................................................. 217
H PR FH IR D AT ASE C DAL S A AE 22 D BT —i7 X HTAS ) A3 A B8 L & M B 1) ) A Fi A & o0 B i — [ S

R JRB <+ v veeeee e ems et e e oo e e e e e 239
JEGE DHIEN L B9 27 1% A ORI T [WF7E/ —1]

TR T 11 R T T P PP 267
A A SRE RN DA BB OWHER OHEE 78/ —1]

ﬁ}fﬁ% V@)V)\ 7[:2;'_( QDZ ............................................................................................................... 287

FIBEFORRNT T 2HEFEOME : avba— VBT To—F X we Phitoe D]

HEIF M. T5AC BT T ST v vevverreesseereeseesiesseeteeteeseeetsesseeseesaeese et e esbesseebeete et e essense e e e 301

DeRobertis 7B BEIZ L 222 B i dE o AR [(WF5E/ —1]
4, S == S N 321
(ATFATHFER)

Annals of the Institute of Statistical Mathematics
Volume 64, Number 1 (February 2012)

Hsieh Fushing

Semiparametric efficient inferences for lifetime regression model with time-dependent covariates «--«---eoeeeeeeeeees 1
Debashis Mondal and Donald B. Percival

M-estimation of wavelet VALLAIICE  + v v v e oemeeesennneeeenttt ettt ettt tetttetettteteettteteataeeeitteeeeatteeteainteteateeeeinneens 27

Yung-Ming Chang, James C. Fu and Han-Yin Lin
Distribution and double generating function of number of patterns in a sequence of Markov dependent multistate

trials ................................................................................................................................................... 55
Qiqing Yu, G.Y.C. Wong, Hao Qin and Jiaping Wang
Random partition masking model for censored and masked competing risks data ««««««--+oceeereeeerieinn.. 69

Shaochuan Lu
Markov modulated Poisson process associated with state-dependent marks and its applications to the deep

earthquakes ....................................................................................................................................... 7
Victor De Oliveira

Bayesian analysis of conditional autoregressive MOELS «««««+«+-«srseerertamemmmmiiiii 107
Solomon W. Harrar and Arne C. Bathke

A modified two-factor multivariate analysis of variance: Asymptotics and small sample approximations:-----++-+---+- 135
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Tine Buch-Kromann and Jens Perch Nielsen

Multivariate density estimation using dimension reducing information and tail flattening transformations for

FUNCALEd OF CEMSOTEA At ++++++-++rrerrrrrrrmmmmnnreeeeetttttttuet e e e eeeeetttteaett e e e e eeeeeteeeaenaane e eeeeeaanannans 167
Yasutaka Shimizu

Local asymptotic mixed normality for discretely observed non-recurrent Ornstein-Uhlenbeck processes -+« 193
Peixin Zhao and Liugen Xue

Variable selection in semiparametric regression analysis for longitudinal data ««««-««coeeeerereimi. 213

Volume 64, Number 2 (April 2012)

Song Liu and Yuhong Yang

Combining models in longitudinal data analysis «--«--«--«-«-«-seseeseerearemamiiiiii s 233
Kengo Kato

Asymptotic normality of Powell’s Kernel eStimator ««-cxceoeereeerrre et 255
Jing Wang

Modelling time trend via spline confidence hand «-«-««««-+«+sssseseerrrmeimairiiaiii e 275
N. Balakrishnan, U. Kamps and M. Kateri

A sequential order statistics approach to step-stress testing ........................................................................ 303
Chih-Wen Hsu, Marick S. Sinay and John S.J. Hsu

Bayesian estimation of a covariance matrix with flexible prior specification ««-«---seeeereererierii 319
Panayiotis Bobotas, George Iliopoulos and Stavros Kourouklis

Esﬁmaﬁng the ratio of two scale parameters: A simple approach .................................................................. 343
Paul Vos and Qiang Wu

Estimators for the binomial distribution that dominate the MLE in terms of Kullback-Leibler rigk -+««-+««-+eeseeeeeeet 359
Artur J. Lemonte and Silvia L.P. Ferrari

The local power of the gradient [ R R R TR PR PPRTIE 373
Yury A. Kutoyants

On identification of the threshold diffusion PLOCESSES +#tveetesestaeastuttttttiiituiiititiitititiatititittititittaea 383
Qihua Wang, Gregg E. Dinse and Chunling Liu

Hazard function estimation with cause-of-death data missing at randomy «+«««-+«esereerrerrerii . 415
Jesse Frey

Constrained nonparametric estimation of the mean and the CDF using ranked-set sampling with a covariate ----- 439
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