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Pavel Shevchenko =%a#us

It is a great pleasure to visit the ISM again this year. I would like to thank Professor
Yoshiyasu Tamura for his invitation. My wife and I truly enjoyed our stay at the Akaike
Guest House, we especially love the fresh air, the elegance and tranquility of the
surroundings. During these peaceful and quite days, not only have I finished the works
that ROIS has planned, I also completed the draft of a book that I have been working on for
3 years. I would also like to thank Professor Satoshi Kuriki, whom previously invited two of
my students to ISM for study and collaborative research.

I am a Professor in the Department of Applied Finance and Actuarial Studies and
co-director of Centre for Financial Risk at Macquarie University in Australia. My main
research area is quantitative financial risk modelling. I am very grateful to Professor
Tomoko Matsui for inviting me to visit ISM. During my visit at ISM, we collaborated on
modelling commodity futures prices using state-space methods, and on quantification of
optimal climate change mitigation strategies using optimal stochastic control methods. I

am sure that this visit will lead to a long term collaboration in these areas.

E
]
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Research Memorandum (2017.11~2018.1)

No.1206: Takaki, I., A Bayesian approach to estimating a spatial stress pattern from P-wave first-motions
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Annals of the Institute of Statistical Mathematics
Volume 70, Number 1 (February 2018)

Invited Review Article

Estate V. Khmaladze and Wolfgang Weil
Fold-up derivatives of set-valued functions and the change-set problem. A SUrvey «::ocooeeveeser. 1

Regular Articles

0.V. Chernoyarov, S. Dachian and Yu.A. Kutoyants

On parameter estimation for cusp-type signals ....................................................................................... 39
Prajamitra Bhuyan, Murari Mitra and Anup Dewanji

Identiﬁability issues in dynamic stress—strength modeling ........................................................................ 63
Matteo Ruggiero and Matteo Sordello

Clustering dynamics in a class of normalised generalised gamma dependent priors «=«:«seseosesrmrrrseeee. 83
D. Barden, H. Le and M. Owen

Limiting behaviour of Fréchet means in the space of phylogenetic trees «=««s«srsrerrsrrrrrrsesnnee, 99
Sijia Xiang and Weixin Yao

Semiparametric mixtures of NONPArAMELriC FEGIESSIONS  «++++++++wwwrtssssrmrrresssssssiiiiiiiiii i 131
Han-Ying Liang and Elias Ould-Said

A weighted estimator of conditional hazard rate with left-truncated and dependent data ««-=«=sx=seerererereeeeeeenes 155
Yanxin Wang, Qibin Fan and Li Zhu

Variable selection and estimation using a continuous approximation to the Lo penalty — «=«=reoeoresremreesreseeeeeees 191
Nan Zheng and Brajendra C. Sutradhar

Inferences in semi-parametric dynamic mixed models for longitudinal count data =«==«=seseeserererereeeee. 215
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