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Gareth William Peters z&#ius

This year’s visit at the Institute of Statistical Mathematics has again proven to be a productive
research visit. We have organized, thanks to the generous support of ROIS and ISM the third in
the series of international Spatial Temporal Modelling workshops STM2015. In addition, Prof.
Matsui and I have been working actively to produce papers on spatial field reconstructions based
on heterogeneous sensor networks and we are continuing to develop our research into copula

based models for spatial and temporal settings.

As always I have enjoyed the exposure to a dynamic research environment and the opportunity
to strengthen the important international collaborations that have been developed between ISM
and UCL and to continue to grow these collaborations together through innovative research
initiatives. I thank Prof Matsui for her generous support and time and the ISM for their
continued support and research environment that actively fosters new research.
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Henry Philip Wynn zZa%us

It has been my privilege to be invited to ISM for the third time to work with Kei Kobayashi, and
the research has taken several directions. First, in papers now published, we looked to see how
far we could get with the application of algebraic statistics methods in information geometry and
we were successful to find some second order efficient estimators, at least to the point of
algebraic estimating equation. We have spent most time on a long paper on CAT(k) spaces, the
revision of which is very nearly finished. This paper introduces new geodesic metrics, to be used
especially for large scale data analysis. The main computational trick is to employ metric graphs of
the data rather than the pure geodesics. We are also finding time for spin-offs: in the information
geometry of Bayesian methods in the first case and in correlation metrics, in the second case. I
also found time to work with Satoshi Kuriki and for useful discussions with other visitors.

Tor Andre Myrvoll %a#uz

I am happy to be back for yet another summer visit at ISM, and I want to thank my host,
Professor Tomoko Matsui, for once again inviting me. This year I will continue my work on the
use of Copulas to model dependencies in wireless communications systems. In particular, I will
investigate the utilization of non-parametric copulas to multivariate fading models, which is a
topic that is of great interest to practitioners when applied to the estimation of outage and bit
error rates.

Arnaud Doucet ZEE#HE

It is a great pleasure for me to be back to the institute which always gives me the opportunity to
focus exclusively on research. This year I will use my stay to explore the use of mass transport
techniques for Monte Carlo simulation, the aim being to design better algorithms to sample from
high dimensional probability distributions.

Shaogao Lu  %8#Hz

I am grateful to the ISM and particularly prof. Fukumizu for providing me such a good research
environment. During I stay at ISM, I have learnt a lot by joining our seminar organized by prof.
Fukumizu, including convex optimization, kernel methods and high dimensional problems. I am
sure that my research level has been improved greatly compared to my past research. Also I
treasure such a great studying opportunity and have finished six manuscripts and one out of them
has been published in an international journal.

In addition to this, I am also happy to know some Japanese scholars and graduate students and
interacting with them benefits me a lot. Within this year, I took part in two academic conferences
sponsored by “Sparse Modeling” project of JSPS. Finally, I will continue to my work on statistical
machine learning and look forward to research collaboration with Japanese scholars in the future.

Mattew Gerstenberger Za&E#%E

This is my first extended visit to ISM and I am very thankful to have received the invitation. I will
work on a number of projects with Prof. Jiancang Zhuang and Prof. Yoshi Ogata. Specifically, I am
trying to understand the information that is contained in earthquake forecast tests from various
CSEP testing centres. Also we will work on various aspects of spatial and temporal forecasting of
aftershocks and Operational Earthquake Forecasting. If time allows, I would like to investigate
how uncertainties in earthquake rate forecasts can better be quantified in probabilistic seismic
hazard assessment such as used in the New Zealand National Seismic Hazard Model.
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