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It is a great honor to be a visiting professor of ISM this summer. I really enjoy the research
environment at ISM and the very nice accommodation at the Akaike Guest House. I especially want
to express my sincere gratitude to Prof. Junji Nakano for arranging wonderful research activities for
me. We had fruitful discussions on a collaborative research project regarding Granger causality from
the statistical perspective. Prof. Nakano has offered profound and insightful ideas and opinions that
contribute greatly to our research topic. During my stay, I was also invited to attend the Conference of
the International Federation of Classification Societies (IFCS), where I met and interacted with many
intelligent scholars in the area of machine learning and data science. I hope I will be able to have more
opportunities to work with scholars at ISM in the near future.
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Arnaud Doucet %a#is

I am very pleased to visit the Institute of Statistical Mathematics this summer. It has always for
me a productive location for research. This year I am focusing on the development of a novel
class of non-reversible Markov chain Monte Carlo schemes based on piecewise deterministic
Markov processes.

Francgois Jean Michel Septier ZE&##is

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 development of novel
spatio-temporal random fields in order to more accurately capture the (possibly extreme)
variation of physical phenomena such as, for example, temperature, pollutant levels, etc.
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Research Memorandum (2017.7~2017.10)
No0.1205: Noma, H., Nagashima, K., Maruo, K., Gosho, M. and Furukawa, T. A. Bartlett-type corrections and bootstrap

adjustments of likelihood-based inference methods for network meta-analysis
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Annals of the Institute of Statistical Mathematics
Volume 69, Number 5 (October 2017)
Moosup Kim and Sangyeol Lee
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The limit distribution of weighted L2-goodness-of-fit statistics under fixed alternatives, with applications --------- 969
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Hanfang Yang and Yichuan Zhao
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Nicolas Grosjean and Thierry Huillet

Additional aspects of the generalized linear-fractional branching process «-««-«-seeeeeieeininii 1075
Minggen Lu

Efficient estimation of quasi-likelihood models using B-SPHNES «+++«+++++sssrrreeessmmmreemniiiiireeniireaieenneaiieenns 1099
James C. Fu and Wan-Chen Lee

On coupon collector's and Dixie cup problems under fixed and random sample size sampling schemes --------- 1129
Yusuke Shimizu

Moment convergence of regularized least-squares estimator for linear regression model «-+---veveevereiiaiinni. 1141
P. Vellaisamy
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