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Francois Septier EE#i#%

I am very glad to be visiting ISM once again this year for one month in February 2023. During
this visit, I am more specifically working with Dr. Daisuke Murakami and 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. Moreover, we are studying and developing statistical models and machine
learning techniques for transfer learning for spatio-temporal data. 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.

Evgeny Spodarev Zxa#uz

I am happy to visit ISM once again due to the kind invitation by Prof. Satoshi Kuriki. This time
the focus of our joint research lies on the validity of Bonferroni-type approximations in multiple
hypothesis testing via the tube formula approach for heavy tailed random fields on the sphere. In
addition, we consider the spectra of large fullerene molecules (seen as non-oriented graphs) and
prove some distributional properties of their random eigenvalues for graphene, the triangulation
of plane and nanotubes. At least two working papers are in progress. In my free time, I enjoy
Japanese culture practicing karate and zazen as well as climbing Mount Fuji (Feb. 26, 2023). Due
to heavy storm winds I had to stop my ascent at 3500 m height.

Pavel Shevchenko #&#us

I am very grateful to Prof Tomoko Matsui and Dr. Daisuke Murakami for hosting me in the
Institute of Statistical Mathematics for one month in March 2023. The main purpose of my visit is
to progress the joint project with Prof Matsui and her team about calculating optimal carbon
emission mitigation strategies using machine learning techniques. We have successfully
progressed development of numerical methods to solve the relevant integrated climate-economy
models to analyze the impact of the uncertainties in the underlying climate and economy risk
factors on the optimal policies and social cost of carbon. I will be very happy to continue our
collaboration in this very important research area critically needed by the societies and
policymakers. I really enjoyed experience of working environment, culture and everyday life in
Japan and looking forward to visit ISM again.

The Institute of Statistical Mathematics

s



/]um[ B

FHAEESSEEESHROME

20234 310 () 12, +> 94 VA TARALEIESS
SO S kS E L

ELI2, 20234 BEA SRR A OFRARGAEISow
TS, RREBVKRSNELL, KT, B
DREETI BENT I ERIEROEHIED
T VE

ZOH. KRR EAOVE B IC

DOBWHEN XL FE 7Y 27 b oM, FHEHEIE - -5
A TV R H OB IRFE R 72 A OB R B LOHERR, BF
REXZIILOE T HN TOZMFEDOTHEICD
W, BRERzMTONEL
BB REDND, SEERTENN T2 U2 5%H
RSB ARON, HEERYEL,
(R G758

/IZ/OC[%

. Wodﬂw

. p/ncl/ozﬁ

<0

MABTEHRE

Nob5d: #EMFFERFBERS: BARHANIZERE Ma B A8 () | 2022 4F B A WF7ERFBERSY: SRat B8 24k

M7esER & bk (20232)

(XFATBTEE)

Research Memorandum (2023.2~2023.5)
No.1219: T-H F&, b 1, 754 )= \F U ARFOFR A FetkiconT
No.1220: Kumon, M., Information geometry of multiple martingale models

No.1221: Mano, S., A measure-on-graph-valued diffusion, a particle system with collisions, and their applications
No.1222: B[ AN, PR 2, 7T 152, Wl 5358, Ay b T—2 X7 7T A - AZ[AIFIBIT5 Kenward-Roger fili 1
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No.1223: Sonoda, K., Takabe, I. and Yamashita, S., Combinatorial Optimization for Company Data in Statistical

Matching using Multinomial Logit Models

(RFATBIFEE)
Annals of the Institute of Statistical Mathematics
Volume 75, Number 1 (February 2023)
Lyu Ni and Jun Shao
Estimation with multivariate outcomes having nonignorable item nonresponse «-«-coeeeveviveiiiiiiiiiiiii.. 1
Jinhui Guo and Yingyin Lu
Joint behavior of point processes of clusters and partial sums for stationary bivariate Gaussian triangular arrays
................................................................................................................................................ 17
Jingjing Wu, Tasnima Abedin and Qiang Zhao
Semiparametric modelling of two-component mixtures with stochastic dominance .- c-coveveveiiiiiiii. 39
Suneel Babu Chatla
Nonparametric inference for additive models estimated via simplified smooth backfitting «-----cveoveeiiiiiinni, 71
Yoshikazu Terada and Hidetoshi Shimodaira
Selective inference after feature selection via multiScale DOOLSEIAP «+++++ssvvrvrrrrreeariirrirrieeeniiiie ittt 99

Vo Nguyen Le Duy and Ichiro Takeuchi

Exact statistical inference for the Wasserstein distance by selective inference * Selective inference for the Wasserstein

distance
Jonas Baillien, Irene Gijbels and Anneleen Verhasselt

Flexible asymmetric multivariate distributions based on two-piece univariate distributions
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Volume 75, Number 2 (April 2023)
Yuri Goegebeur, Armelle Guillou and Jing Qin

Robust estimation of the conditional stable tail dependence TUNCHION v vevvreererneeneriiiiiiiiie et teietietiiinnennees 201
Min Tsao

Group least squares regression for linear models with strongly correlated predictor variables «-.-.ceooevieiiiniints 233
Min Tsao

Correction to: Group least squares regression for linear models with strongly correlated predictor variables ---251
Amina Shahzadi, Ting Wang, Mark Bebbington and Matthew Parry

Inhomogeneous hidden semi-Markov models for incompletely observed point processes «« - ocoeeeveveieiiniiiniin. 253
Keisuke Hanada and Tomoyuki Sugimoto

Inference using an exact distribution of test statistic for random-effects meta-analysis ««---+covoveveeeii 281
Mariusz Bieniek and Luiza Panczyk

On the choice of the optimal single order statistic in quantile estimation «--.-«covoveviiiiiii 303
Tino Werner

Quantitative robustness of instance ranking problems ........................................................................... 335
Qiuping Wang, Yuan Zhang and Ting Yan

Asymptotic theory in network models with covariates and a growing number of node parameters «-..-.coeeeeenven. 369
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