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Gareth William Peters %a#us

This year I have visited Prof. Tomoko Matsui. We have had an interesting research engagement on
a computer vision challenge known in Machine Learning as Disentanglement, which involves
looking for statistical methods to extract features from an image in order to capture the
independent components of the frames in a video sequence. In addition, we have been completing
our latest research papers, we have submitted 2 and one is in preparation for submission. The
discussion and research collaboration is very interesting. I have enjoyed to visit ISM very much
and thank you for your kind hospitality during my research visit.

Azzaoui Nourddine ZEE#EIS

I am very grateful to Prof. Tomoko Matsui for hosting me in the Institute of Statistical Mathematics
for one month in June-July 2019. The main purpose of my visit was to progress on our joint projects
with Prof Matsui and her team about spatiotemporal modelling in the context of impulsive and
non-Gaussian context. We are developing theoretical methods to characterise some heavy tailed
non-stationary spatial processes that can be applied for instance to meteorological data. In this
setting, we are also investigating, the hot topic of property testing of Markov chains and Machine
Learning theory to detect the behaviour changes in this kind of data. I will be very happy to
continue our collaboration in this very important research area which can have a decisive impact
on our societies. I really enjoyed experience of working environment, culture and everyday life in
Japan and looking forward to visiting ISM again.

Tor Andre Myrvoll E&#%iz

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 we have continued our work on the use of
reinforcement learning techniques in climate modeling. A simple climate model including
stochasticity has been proposed, and an optimal policy on how to apply mitigative procedures to
curb carbon emission is sought. This year we have also studied the well know DICE model by
Nordhaus, and plan to extend the model to include stochasticity and apply our reinforcement
learning procedures to solve the policy optimization problem.

Francois Jean Michel Septier Zg#%i%

I am very glad to be visiting ISM once again this year for one month in July-August 2019. During this
visit, 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. We are also conducting
some research activities on the development of novel statistical techniques for Bayesian optimal
filtering in high-dimensional problems. I greatly appreciate the research environment at ISM
including the Akaike guest house. As always, ISM gives me the opportunity to interact with Japanese
researchers and other visiting researchers to make progress on exciting research projects.
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Annals of the Institute of Statistical Mathematics
Volume 71, Number 5 (October 2019)

Xiaolin Chen, Yi Liu and Qihua Wang
Joint feature screening for ultra-high-dimensional sparse additive hazards model by the sparsity-restricted
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