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This year I have worked on numerous projects with Prof. Matsui's team. We have developed
grant applications on green finance and green bonds, of relevance to this industry in Japan. In
addition, we have been working on two journal papers on spatial temporal processes related to
environmental monitoring - in particular temperature modelling and local climate zones.
Furthermore, we have begun to investigate optimal policy making and decision making in
multiple optimal stopping time problems for Markov chain dynamical systems.
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I am very happy to visit the Institute of Statistical Mathematics.

During my stay, I have been focusing on the study of non-reversible Markov chain Monte Carlo
schemes which enjoy remarkable properties. In particular, I have been looking at using these
ideas to perform Bayesian inference in big data scenarios.
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