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Hsien-Kuei Hvang %a%is

Several collaborations with ISM members resulted from my visit last summer, and we are making
more progress this time, which is my sixth visit to ISM. The kind arrangement of many friends
here, notably Itoh San and Kuriki San, is impressed and appreciated, and I enjoy the life and
research at Tachikawa.

Arnaud Doucet %&#us

I am very glad to be back to the Institute of Statistical Mathematics. It has a scientific
environment that always proven very fruitful for me in the past and I hope to be able to make the
most of it. This year I have been working on some theoretical properties of the spectrum of some
Markov chain Monte Carlo methods and on mass transport approaches to Monte Carlo methods.

Ido Nevat ZEHEHE

I am delighted by the opportunity to work at the ISM and to participate at the STM2013
workshop on Spatial and Temporal Modelling. I am excited to be collaborating with my peers at
ISM and with my good friends Dr. Gareth Peters and Dr. Francois Septier. I would like to thank
Prof. Tomoko Matsui for her financial support and the interesting and fruitful research
discussions. We are working on several research projects involving Bayesian statistical modelling
for wireless communication systems and wireless sensor networks. I hope to forge new
relationships during this visit and to meet researchers from different disciplines.

Tor Andre Myrvoll %%z

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 be working with professor Matsui and visiting
professor Gareth Peters on the detection of tail dependencies in wireless channels. Using real
wireless channel data collected at a major European airport, we fit the weights and parameters of
a mixture distribution consisting of archimedean copulas. The existence of tail dependencies are
of practical importance in many communications problems.

llia Negri  ZHE#E#ER

It is a great pleasure for me to visit ISM once again and to have the opportunity to be a visiting
professor of this institute. The ISM has always offered to me remarkable working conditions and
it is always a very stimulating and rewarding experience to work here. During my stay, I will
continue my scientific collaboration with Prof. Nishiyama on inference for stochastic processes.
In particular this year we will focus our researches on Z processes for change point problems.
Finally I would like to thank the ISM staff for all help provided to me during my stay.

Juan Carlos Jimenez-Sobrino %&#us

It is my great pleasure to visit ISM once again. I greatly appreciate the new ISM’s invitation to
come because working here is always an exciting and gratifying experience for me. I appreciate
very much the ISM working conditions, the new library and offices as well as the excellent
accommodation in the Akaike Guest House. As in my previous visit to ISM, this time I will be
working with my host Prof. Yoshimoto on the time series analysis of forestry data. Finally, I
would like to send my warmest greetings to all my colleagues and friends in ISM.
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