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chapters, produced by speakers at STM2014.

collaboration over this summer.

The Institute of Statistical Mathematics

This years visit at the Institute of Statistical Mathematics has been very productive. My host Prof.
Matsui and I have co-organised and run a second successful workshop on Spatial and Temporal
Modelling (STM2014). We had many international guests attend ISM and present on a range of
interesting statistics, probability, machine learning and signal processing applications. All talks
were recorded successfully on video and uploaded to the workshop website. We will produce as a
result of the workshop two edited volumes with Springer comprised of a range of invited book

In addition to this, the work that Prof. Matsui and I began last year on State Space Modelling and
Non-Parameterics has produced a successful toolbox MCDC Tool and we are in the process of
preparing a journal paper for this toolbox and applications.

Again, I have enjoyed the exposure to a dynamic research environment and the mix of
international and Japanese collaborators that ISM provides is something I look forward to when
visiting. I thank the ISM and Prof. Matsui for the great opportunity to join in research



Arnaud Doucet =®wE#US

I am grateful to the ISM to offer me as usual an excellent research environment. I have
concentrated my efforts this year on the use of particle methods to perform perfect simulation of
high dimensional distributions. While it can be established that these methods provide samples
whose distribution can be made arbitrary close to the target distribution of interest by increasing

the number of particles, no perfect simulation method has hitherto been devised with guarantees
of expected time polynomial in the time horizon. I am currently working on the development of
such techniques.

Hsien-Kuei Hwang %%

Another busy and fruitful summer stay at ISM. With Yoshiaki Itoh and Satoshi Kuriki, we have
made significant progress in our research endeavors. Thanks largely to the efficient
administration team, notably to Yuki Hasebe, and the friendly research environment at ISM. Life
at Tachikawa is always convenient and enjoyable, but becoming more urban than rural over the
years.

Francois Jean Michel Septier &k

I am very glad to be visiting ISM this year. I greatly appreciate the research environment at ISM
including the Akaike guest house. As always, ISM gives me the opportunity to interact with
Japanese hosts and other visiting researchers to make progress on exciting projects. This year, I
am more specifically working with Prof. Tomoko Matsui on the developments of new statistical
models and methods in nonlinear and nonparametric dynamic state-space models.

Tor Andre Myrvoll %&#i%

As always I am very happy to be invited to ISM as a visiting professor 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 attending the STM2014 and CSM2014
workshops hosted at ISM, and will be presenting work done at ISM last year on copulas in
channel modeling. I will also be continuing my work on tail dependence in communications- and

information theory with Professor Matsui and visiting Professor Gareth Peters.
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camera imaging, Nuclear Instruments and Methods in Physics Research A, 760, 46-56, d0i:10.1016/j.nima.2014.05.081,
2014.10

Ishikawa, K., Matsuura, H., Kamiya, N., Nakano, M., Tamagawa, M., Yukimasa, T., Yamanaka, M., Matsuzaki, T.,
Kondo, R. and Kubota, M., Chest injury evaluation at the time of the wheelchair fall, ICIC Express Letters, 8(5), 1413-
1418, 2014

JER Bk, BRI 15, /KR 58, e T AL A TR & iR S OM EAERNC X DRI il ik A = A 2, BB IEAT AT FE T
ZE8%, 1900, 120-127, 2014.06

L Fl—, R E TR OENGEFRE~DI L ERAZSE %52, hERREFEHH , 25 8T, 2014.08.29

Matsuura, H., Kamiyia, N., Nakano, M., Ishikawa, K., Matsuzaki, T., Kondo, R. and Tamagawa, M., Mechanical human
injury and its criteria and mechanism, ICIC Express Letters, 8(5), 1483-1488, 2014

HREP A, BT A, HUERBHRIC B AV 3L —vavk By s T = —F =S Afbe D32 —Yar—, BT
ZEE, 97(10), 869-875, 2014.10

Nomura, S., Ogata, Y. and Nadeau, R. M., Space-time model for repeating earthquakes and analysis of recurrence
intervals on the San Andreas Fault near Parkfield, California, Journal of Geophysical Research, 119(9), 7092-7122,
doi:10.1002/2013]JB010558, 2014.09

Ogihara, T. and Yoshida, N., Quasi-likelihood analysis for nonsynchronously observed diffusion processes, Stochastic
Processes and their Applications, 124, 2954-3008, 2014.09

Oka, A., Takada, T., Fujisawa, H. and Shiroishi, T., Evolutionarily diverged regulation of X-chromosomal genes as a

ol

%

primal event in mouse reproductive isolation, PLoS Genetics, 10(4), 1004301, doi:10.1371/journal.pgen.1004301,
2014.04

R S22, 9 0, —E R Rl A I O FERE 3T, EET, 185(6), 2014.06

FRI R, KM BE G, BRRBRT A 2 —_A i - SEROEIGH % (Yin, G (JR3F)), ATAHV - 2371)
r—yarx,2014.07

Zechar, J. D. and Zhuang, J., A parimutuel gambling perspective to compare probabilistic seismicity forecasts,
Geophysical Journal International, 199, 60-68, doi:10.1093/gji/ggul37, 2014.10

(TR &)

/rvtnl/?rzﬁ

/erLI/DEB

TR APFAEMR) AR —b

No.113: #BF 3=, R Rt ZH A7 I7 KR E B L EGR A — S LS AR R O MR R # W AT —1 >
F2013 F s 3 (2014.7)

No.114: 5% 3= R ¥ B 2 ALK 25, 797 KRR E RS e BGR A — b2 Rk ot at B 1 AT
—~RMFA2013 PR (2014.7)

(ATFATBFEE)
R 5662% B15
BHE [BERROTHA U ET—78IT - REDEGNERERE]
[HFE BEMAEOTIHA LT =M Sk OMGRIEREER] I2DWT
ﬁ\\# &Z‘ %n% ﬁ(i%\ E;k :—%‘» ................................................................................................ 1
7 B R 7 A Fe e 2 DR R 7 1 [FZ2 Ef% ]
%1% ﬂg%‘ %u% ﬁ'.i(i%\ ﬁ—lﬂj\j Y]}] ............................................................................................. 3
r—AaR—MIROBRERFT T (WFFE R ]
ﬁflﬁﬁ 7\1):E ........................................................................................................................... 25
AT R RHERRIC B BRI O FR L Z O FHM (7837 ]
B R ettt e 45
BEERR - BRI ROMEE BIOKME DI T HEEEFNT [WFE 37 ]
Hﬂ% E];é ........................................................................................................................... 59

The Institute of Statistical Mathematics



/IVOCI/DEB

BEITZEIC 1T 27\ T AD R EEMAT (T8 7 ]

FEPA SETYo BFRE] JAEEL  wveereesseosees e e e 77
RTTA RGMAE L EER It a AT [RFZE 36 ]

JEEFE FLAL voerveerreeers oo ee e e e e 93
RMT=Z 0§ BE 33T AN I Ll i —2 OPGERI T ROV T— At ]

B EL B +re e 103
DRI BREET T R DR DSATT YA T~OMR A A iy ]

FISIJ ST v veeeeeeeee e e e 123

(ATATHFESR)

Annals of the Institute of Statistical Mathematics
Volume 66, Number 5 (October 2014)

Masaaki Sibuya

Prediction in Ewens-Pitman sampling formula and random samples from number partitions «---..coccovvvviiiiiiiinss 833
Tiee-Jian Wu, Chih-Yuan Hsu, Huang-Yu Chen and Hui-Chun Yu

Root # estimates of vectors of integrated density partial derivative functionals «--..coveeveviiiiiiii 865
Ramesh C. Gupta and Cheng Peng

Proportional odds frailty model and Stochastic COMPATISONS  «-++++vveevereertrueriemirieiiatiieteereteieeieieeeeeeieeneeas 897
Jian-Jian Ren and Tonya Riddlesworth

Empirical likelihood bivariate nonparametric maximum likelihood estimator with right censored data  -........... 913
Yunbei Ma, Alan T.K. Wan, Xuerong Chen and Yong Zhou

On estimation and inference in a partially linear hazard model with varying coefficients — «cocoveeeiiiiiini, 931
Robert L. Paige, A. Alexandre Trindade and R. Indika P. Wickramasinghe

Extensions of saddlepoint-based boOtSrap INfErENCE  ««w-vevvereerriuriieiaiiiiiiiieiie ittt 961
Makoto Aoshima and Kazuyoshi Yata

A distance-based, misclassification rate adjusted classifier for multiclass, high-dimensional data --...vceveveveennnnn 083

(RFATBIFEE)

The Institute of Statistical Mathematics

17



COLUMN

U AL

1 “)F
- B/K @R R ERTER

BOERRALRENT G, BREALRENTA, BERT NHSRR 154D L
BOFEEIIE, A ISR ZBABR —[REERD] BHED, ZOWIRI,
7 ko AMEE
KFREELTHRECHOTOE, LESRO LR oAAKOEA A
THHo72ESAIL $TH LIFOERE THMAOBRE OB & RBT TR R
TR UEHIE TS Ao WAL A BICE o TREHOR

FLEY I EWIFEEEIN TV, B AARETO N E)
IR A 2RI 2B Y. BFFEE D HOO IR THHIC
e T —< 2R T2bI Tl REFREIZH T
EHRFHE LMLV EDE 0. LAELEYSES A A
BIH P ERODLMIEELELL). TLTENERLA
FLL) JEFITH T2, BREODLOEMITEEL T, [F
Y=L JEWHEEORBEDORDYIC, [ELATLL) &
MEEIFT, WORBDFLIVFZ2HLTLEIDR TG
TdHho729%

E&Ald. BOKRFTORRCH =5 U A DRFRE
DERTHY. = NIFEERD T HER AR TBON:
FITH Do DB ZDOEFEITHIKL 720D B ADEADIC
EBLDTH otz Fid, D EEAEFEPIEL GRS A
W&o T+ 52BUETEOLE SADS U LA~ HE
NI D72 BN ThH b, ESADHEIEDZRIFIUE, FoD
MNERESEIIKEELRLIDITRoTH 72 0d Ly,

HIZ D%, EERDPOFAMFUE DL EBL, £

Fi1-EVT DHEZEED

WEFE o7z, PHIE
R -7 P i
R MRBEICED
BHHF N E GO
D LRABE FH R
DOWFFERE B R 78 &
(EELRG L0 F i L
RaeBEITTHILHK
DONLINES72E B ZIUIDHAARVE D H S
A — T BSORELADTE R, FHHEE) 0K H 2
g ZaiZBA sl BHZR GBI EE DR Z A 7
DFEREVIFIFRDOME ZENA DI 5,

BHEOWIT -2 R IN - HER RO LN TV A
Yl —HiTh b, TOMPRIIIFEHH B I [V
OFEFRIIALEICH R L TBY ARIIEFICHA DO TH
BEV) HEIZBRE DT 72T R (W) NI, L oFFITHRE -
THDITHES DN VHBBELRITE), ThbbIEND
PFUGESRZEZER T 5L, EHITIE, (ADOBEHICH -
THRVOFFICAVPLZEX G IIFEASELTE2 LT,
EWVIERDEFINTVDEN),

ESADOWI) [HgEa LT LOFEHD, SO NN ICE
FTHINEY BLEEWIDIZ, Pl TLEREERAT
D, HEHZE ISR LD T 5L TRV, fEbAIS 2
FLWEREZR TV & T UL, SREFICE A 3128
b WRERLEGDIIE, BV ML RO E
HHENTHMREREZBLEHMALET, ZhZZif
FOBMIK TH %,

BT, BEIREHERLDOT, MBI OBLZHIZTH
BIAEDFESADER THolzZlid, WRFTICE ®
G757z HEEE SADZHOFIEL-DD, 72
FEFBERAICER ST TEEEBLTTH o7 O NAE
WCRELHEBZEZLESADSELZEVHELEYS, 19
UGS ATTRTVERS,

MESICT

RETEIEAFTFAA—1—R No.126 (FRk26F 11 B 25 BHHT)
T AZHEFNAKEEAN B8R - D ATLATRKE
RETEIBATFT [LHBRES
T190-8562  HUHUHER I TifskM] 10-3
TEL 050-5533-8500 () http://www.ism.ac.jp/

FIE BRI RNz —

® LA BT IL, Fax (042-526-4334) I2TBHAHE T Sy,

o RGN 9 AT M- Ridism_news@ism.ac.jpiil
BREYT I,

CDENR(E. ENRIF D~
UPAJILTEFXT .



