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trial-and-errors system and on the intuition of the material scientists. This allowed to discover

Until now, the materials industry has entirely relied on a cumbersome

some novel targeted materials but usually by chance, and in most of the cases after years of
research and developments and for a large cost. Therefore, in the group of associate professor
R. Yoshida, | have developed an entirely automatized experimental design of novel materials which relies on an online
linear regression, a chemical language model, and a density functional theory (DFT) computation. This design is
entirely supported on a single workstation and ~320 cores from a supercomputer in ISM. It allows to design
on-demand novel molecules having some wanted properties. With this work, we are at the dawn of a new era for the
materials industry.
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HEIAEZSEN
W | Francois Jean Michel Septier Tgg#i2

I am very glad to be visiting ISM again this year. I greatly appreciate the research environment at
ISM as well as 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'm more specifically working with Prof. Tomoko Matsui on the development of novel
statistical models and associated inference methods in nonlinear and nonparametric state-space
models.

Mario Valentin Withrich za#i=

It is my great pleasure and honor to have this opportunity of coming to the Institute of Statistical
Mathematics as a visiting professor. I want to especially thank Prof. Matsui for making this
possible. My main field of research is statistical modeling of insurance problems. This field is
currently going through massive changes, mainly driven by new regulation, data science and
machine learning. Attending the fourth international workshop on Spatial and Temporal
Modeling STM2016 (organized at ISM by Prof. Matsui and Prof. Peters) gave me an excellent
opportunity to broaden my knowledge in this field of data science and machine learning and to
meet leading people in this field. My stay at ISM is very inspiring and productive, currently, I'm
working on several problems in insurance related to concepts to which I have been introduced to
at ISM. The final goal of this project is to provide a tool box to the actuarial profession in modern
data analytics. I'm looking forward to continuing my research in contact to Prof. Matsui, Prof.
Peters and many other researchers I have been meeting at ISM.
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Gareth William Peters #a#us

This year I was very pleased to visit with Prof. Tomoko Matsui as part of her group. We have
co-organised the 4th installment of the Spatial Temporal Modelling STM2016 workshop series.
This was a great success with 65 international and domestic speakers attending and presenting
on a range of theoretical, methodological and practical research innovations. In addition to this
we have co-organised the first Global Carbon Modelling workshop jointly with National Institute
of Environmental Studies (NIES) in Tsukuba, ISM and University College London, this took
place in Tsukuba University and covered topics of Green certification, environmental monitoring
and Green Bonds. The workshops also included several international participants and members
from Global Carbon Project and Industry banking sector. The third activity that we organised
was a joint meeting in Nagoya University between Prof. Takeda's laboratory of driverless cars
and ISM to discuss usage based insurance modelling from car driver data. This involved several
international visitors. Finally, in addition to these activities Prof. Matsui and I have completed
some journal papers that are submitted, revised several papers and prepared new topics for
research collaborations going forward. In addition, I have participated in numerous talks and
workshops organised in Japan such as Ritsumeikan workshops on Financial Mathematics and
Insurance, JAFEE workshop in Seijo University, open day presentations in Nippon Institute of
Technology in Saitima and local workshop on particle methods in Kinugawa. It was a productive
trip and I have enjoyed very much the opportunity to continue to develop collaborations with
colleagues and strengthen the research work that I undertake with Prof. Matsui. Thank you
again for this great opportunity to visit in ISM.
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Annals of the Institute of Statistical Mathematics
Volume 68, Number 4 (August 2016)

Hiroshi Kurata and Shun Matsuura

Best equivariant estimator of regression coefficients in a seemingly unrelated regression model with known
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