w 94

The Institute of
Novemnber, 2006 Afews Statistical Mathematics

FiE
FOTHE RRESEAORT (SEIEH  MEME) | 8 52

AEHEFMNABBEHEIAN BFTH - >XTLHEBEIE
- %0 Hf =
REtHBEBHRAM=1—X

BHISTE  cooeeeeeeerrerrrrrrnnnrreeeeienenn. ) = - T TP 1

MBI — AFBE/ISM A -T2 T+ —
S L/ THREABEE] HERNEEICOWVWT /IRt
RRBEZERSV VRIDA

HEFUF  covveeerervveeeesrnreesssnneansiinnes
ERI8EELERFAASEMFIREZEICDOWT

HEIFEZDZTALL  cevveeervereeeermnseeennn
(o 2 AL N o F TP
NEFEEDTZALL  cooeevveeeeermneeeennn
EFEDZIALL  cooeeeeeerrmmnsenienniiiin.
TRCEUE TR oooeeerrerreremmereernnniniennns
20065F 8 B~ 9 A DARBEEMEIRGR,/TISM A —7
VI7A—FL-FIV)-X—-| OFE/ AFHEER

FRIRIBSY  weeveeeveesreessnensnnnnennneannnas
et ] 0 ST
FRitlBARERHEZZE TERIBEEENEF LD
REZEF—| CHR/BEMXZRHER FRIIET
VI BB/ TA I/ NX—23 0P +/X22006—K
FRAM] (CHE!

NEAHRE (BE) /NEAHRERBN

DERBAMEIRIT  cooovveeeerrneeessineeennieees 13
HENAZEROFREICDOVWT /2 EEERED
Rt

REMAAFRAFRENAMARINZERER 13

FRANGEIBERSATIEE  covveeeererrmmrrneeeeannnns 15
FUFTHD  ceveevrrerermmneemnnini 16

Research Memorandum,/ BB EHRE
Annals of the Institute of Statistical Mathematics



W A HEE T S —
(FrL184128 ~F R 1942A)

HGEKBEH . 88 1 B3040 0 & Fr NWFFE 205 Tk
BERWINBOHIck 5 [HatEEt I +-—] 2H
HLET, ZLOFLICZITBIMN I IR
mEINS Z EATFLTHET,

RHGHUKA v R=F VR e H T ) U TD

H B AT TR Lo His

12H13H OK) € T IVL & @sh®R 7 — 7 L gk
SR T — 7 ¥ 2T LD

e H3E

12H 20 H (UK)Efficient estimation for ergodic

diffusion processes
(AL kBP9 E. Univ. of Bergamo)

Ilia Negri

1 H10H OK) L7 1 @R D2 AL 5 8
il Bi—
1 H17TH GO ERIX Y AT LOETFT ) v 7 &
il wHOEE
1 H24H UK ZRH DA & HE BT

1 H31H OK)RBMZRES JETH 1 > DiF
HiH =
2 H T H UK BEHERIPCRHER T D #EGTHIFRE

IMr A&
2 H14H GO T#ER H AR AFSE ] D 364F

Yot BT
2 H21HUK)Cube 5 v ¥ L8y F 0 7

i I
2 H28H GK) R A M7 ) LR D 53 T- R F

ERNEEE

bl © 130

B @ MEEHRERDT SR OHE = Cirfie 2 B

IR 13KF305> ~14H¢3053>
(FHHTTPRIAZ, ALAH)

W ABAEEE

—ALA ¢ EEERRIT, TRCO B
PIfEL %9

RiICk 2V RI@BHTHEE : BIEET VP /
VRS ANy 7 Al TER

Q

HIE 19 H (JO10H~10 H (KO 161 (10BFED)

A IR (SURR)

HEASERS 1 12 4 H (B 10M~15H () 178

S BLA) < 5,000/ CE2E 2,000/

= B EAC 1))

WL B

NZ R ZHOT, BEOERIRO Y 2T 4 v

Y YRS & 0D U721 Rlkin sM AT T 4 22 O

FHABCHE T 20 S, AT &2 fH

A - R L LT, BIBE T LTS, —

(LT FINIE ED/S) T U IZ X BHEEITS .

XY AVEEEIT) OT, ZAESHANR £

YA M=V LT PC R BAL T LA EHT B,

e SO S AN VEAVI M S d i~ i NRAG: N PSIF 1B
BEE LBV, 7 — 5 R ORBIEH - 721
IMLEE L,

R) RiC& BHA&T — % 508 A

HEF D 2 H 8 HOR)10WME~ 9 H (£) 16[F (10WEfE)
afEh - R PR GRRETBOERETERT)
HUASZAE 0 1 H 9 HCK10RE~19H (8) 17k
SR BLA) 5,000 (224 2,000/9)
EH 404 GEE D
BRIV W
N © FIZR D survey /X v & — Y DO %8 U
T B AEMNERS &2 v 5 KT
Atk oMR E, T 1 v EZE LA
T = O T R A ED B 2 L0k
JED BT, REERIPEHREROBEHE - F
I - R EOHEEPRE AT L. HifEER
PhRYFEE R, 7 0 ARG E &1
DT, T — 7 0HET— 7 O =BT 1S
N, REMIESEZEOTHRILE T,
WRLANOVBEIL TN, HaHE EEARTE O
HEBEHGE. R OE MBI WO T B2 HE 2 b
5 EEARICILET, METIEZHE T,
P EHEERA TR D B B K« KRFEBiA
R, FHBICHET — 7 2RO FEBEED T2 TY,
FIRI T F 2 b 2320 HICiA U g9,

. UITD web %4 b2 ZEL &0,
http://www.ism.ac.jp/

=

ERLE &S

==Y

(BHEMH®RE



BISMF—T2Tx—3 A

AWFEIT T, HAEHREESEHOK 1 ~ 2
RFERRRE, HMREB IR I N T 52 AR
CMHEED 2RI, ISMA—7T 07 +—5
LEBMLTEVET, 20T +—FLTIE, 3
\lZ2—>2D Y1) —XE LU THR L. AKUFETD%
Bk E %2 F & UcERN O E R O,
Sebm TR D It R 2 BARBIZ AR L T
9,

ERRISEEI0H LI D v ) — X4 S A
FX—ZIE Pao#yh TI,

I—74

—£10U—X—
[7— onfi b EaHRE: | 10H~12H
wEHaI-—FT o x—%

Hh Bl ] CRERHRCER DT FERT « 20830

2006410 H20H ()18 : 00~20 : 00
(FhiHs &)

g5 10

A 8B CRfER )
(a7 757070 -
A ] R E BRI TE AT
(LRGN 5 7 —FATEE 7oy b« Y
A7 7oy &~ |
%2\ 2006411 H24H (4:)18 : 00~20 : 00
(FZhtigs &)

A —

i B AR (R ] 4 1K)

(=T V=2V T v TTIZX%0HLD
7cHD Web 77V —va—XML 75
T4 w7 ADIEH— |

% 30l : 20064E12H22H (4218 : 00~20 : 00
Hank Wu(Academia Sinica, Taiwan)

[ Introduction to Generalized Association
Plot (GAP)for dimension free data visuali-
zation with software tutorial (IRJCIZ & &
BT = [ kD e O —fAHE 7o v b
(GAP)AMEZDY 7 by 27 OFME) |

(KRB IR & 2T, P EFHEE] GR
AR ZERT) S H ARFENDOBIER 21TV % 9,)
- AP
[E R &AL OE] 200741 H~3 H

wEaI—FT 4 x—7%

i FHAEZ (R TE AT » Bh 8D
(hET 1)

B [REHE] BERXFECONT

Mt EEP TR O FIGE [HEHE] D H#55%
55 2 5 QO0TAHE12H AT IS, [ XLEFFT 5 ]
&i?%ﬁ%%ﬁﬁbfhiTo;®ﬁ%N®A
XEUTOEHTAEH LT, MEETHIZO>O
T & http://www.ism.ac.jp/editsec/toukei.html
IR P,

BEOA—HF 15—
b AR (SRR
BEDEE

XALOAKRE %, TF— 7 othoFikEdica v
E 2 — 7 058 2 OFFER TS TE 2 DFFE8,
XE, BB RECE. BRE EtEL 3B
T EHE. W, ERGAAS Lo AU, fha
FOIFIEFRMESTFIIBOTEDONTOE
T DX HMHERICE T AMEOHIR AN L
W ARBIZOWIT B, Alnl [ X bEE¥T
5] 0 T—<DfEE RN LE LR, &
COHoERmENFELTEL T,
ik

T106-8569 HULHERE X B MRA4-6-T
TR - ¥ 27 LW
METBEEF TR A 7 4 TIEHRE
fmotny
20064F12H31H
BROBICIE, L TSUbERIET 5 149 5
KR TH EE, MO EHLZLTFE 0,
ettt

[HEEHEEE | R TS beRl¥d 5
WEZEH HEH-
tel : 03-5421-8767
e-malil : yoshino@ism.ac.jp

B FEUN DR GHERZ TR 0 &
T WINoOFER & RaHEE ) ke (L3
URL 6 CEIZHBNE I > TTHEF U,

W R ERER
HHEE : SER18412H 4
IR I A

FEL < & http://www.ism.ac.jp/news/akaike/

SEILSVURSY LA

o
=}
H(H) 13:30—17: 30



HEFA
B TR SRR A AEMFREEC DT

—EEE 1 (1)
W5 W x ® B 4 % &)
WS | GEESHIE T — 5 AR HKES 7 4 )7 4 Tl B A% GREKEREBRH TR
R PR
HEARDZAN
B AMEA H REHOLH T B2 IR ﬁﬁﬁﬁ Wi
b Fks MH7I/B7o7y | o .
P opa1y | BITRI B I O g
54794 RGeS | ot P00 e e e
R B i< B3 B K

REARDZAN

(BEER BRFEH IR

ZAEA RLEOLH W% m WS ﬁ?ﬁ? i%ﬁi@g
(GHANE - el thi Lo 7 ho¥el | TRISE 9 10

FRISHE OF 1H | X2kt 5 4 TS TR O B & 2 0 A § 500,000 | #TH #HE BT
GRS Fk194E 3H31H

NRAREDZAN

€y B IR EA Ve

YN R
i % i o
K & T # W% & H WFZEIIR W H WA
Ilia Negri NOVATERFE « TEHR LR Bhg | ddibehy « BERE I BN & h B IEHea iR icd 4 5 | 2006.9.4~ i B BE
Ee Ha e O W 2007.1.3
e HFR KAARGRKBER AL PRRATS « | REHD Y X7 5l tcd 0 R AT — 5 X — | 2006.7.5~ BRH FhG Az
AR EHB R ZHEHE E 2 DT 2007.3.31
e iz HAA —=F 4 ) ) —BRSABFFERSE | RSO ) X 7 3HliD 726 0L AT — 5 X — | 2006.7.5~ BRH FhG Az
7RG PR 5 R i = ZHEHE & Z DR 2007.3.31
W BLE Y 2 VT 7 — BRI | RIS OV R 7 FIO I DL AT — 5 N— | 2006.7.5~ BRH FhG Az
HEBEREL Y V=T« T =T w3 — | AMEE 2 O 2007.3.31
Ty =
INEL B 7 7 A Y —BRREHHEE o TG | RSOV X 7 FEI O 7o DRAET — & X — | 2006.7.5~ EH FliG BdR
AUYINT 4 T e IN—=TIR2—=Vv— | AR EZ DG 2007.3.31
Jorge Francisco | Fa— iifiEl gty s — « BLHER | IMRI-EEG/MEG 7 — % O#iat €57V » 7 & | 2006.8.26~10.31 | Bl # #dz
Bosch-Bayard ZDEEY IV y 7 ZD G
Jasra Ajay Ty VRY - IR Convergence of a non-linear Markov Kernel | 2006.8.28~9.10 | #&3J HIT-Bhd%
Nicolaos INT AR ) TR Bid% HAIZ B 1 2+ A D Jiik & B A 2006.10.1~ T BB
Emmanuel 2007.3.31
Synodinos
Renato D. C. Va— VT TRREY AT L« ST | HFREET M EORILE 7V T ) X 4 2006.9.23~10.6 +% e Hd%
Monteiro PR Hd%
Gong Yun Zhao | ¥ v AR —VENLKFEFAR « #d2 | cbritat oK &7V T Y XL 2006.9.23~10.2 | L& e %%
R B HREHBERPTIERT « S KIFIE R WLFEAEFIPEH N4 — R E T IVIZ 35 C A HD | 2006.10.1~ T B Bz
AR TFEE T & TGRS 0 IR LR 2007.9.30
Gawag  WHEm %)




ShEDZAN

0 i 0 T el muma # WA W
18 913 | TOMEERA 2 20,000 | 7= 7 FPERRR | EEGORFT 1 o b+ ) R 1hbD
O iR kil i 00 e s g | 2R

(Zal#R BB

Gl =y )

W20065E8 8 ~98 D /ABEEEMEIRIRT

SH3IHKR) S5 I H1HE) D 2 HiEiZH b
AAERE S [l H O AR [ IR B G O JEE & 5
hr—ER T — U N — Ry 27— 29t L
L7,

AT, UPFTET OB R ER. AREAR
iR, EIREAIR BE R K, wkE—IiEE R
HIRD A /T U, Za&id. 13% THEARE LIS »
S5k, BRENS I ABMENE L,

9 HITHITIE, A4 6 M H oAb [HiEHY
kO FEBEEIR © RE R ERERE RO « BE—
R PR & rhuiic— %= (W) H AR 2 & i
THEILF Ui,

il BESE—H B R EIR. KU, A
HEFR G FRER IR D 2 4T Ui, ki3,
2244C, . ML, S 1 BT >BMah F
L7,

AFEE [TEHREROER LBERMI—ERT — 54
BEREN—FD 27— THEET IREHREGHR

AAEEE T [ H O ARG TE IS A E HEER O Flii | 3. 9 260 (JO~2TH RO 2 HEIZH 7 -
THEM L & Utco alRlIZ, HUTTERTE BERZEER., @R R BR . KRG ERB AT
B, WL E MR EROI B KA KR LB IR & U Mingcong Deng fif] IR EB AR © 6
#T U, Zakid, 14T, BWEO A 59, Mk, KB, Wil 0% 5 & RBUF. B S

L BTHOOEMMH D % L,

ABAFEEE [HEETR 7T R D ERIRE © METTE L AERE
ROFEE - EE—HBRUERREHOIC—] THEEITS
BEE—RREMKFEHZ

ARBE ECFEBHHEROHAR] THEETS
EEREHHR



BIISMA—TFT 2T +—5SL—-FILU—X—] OEE
ARD ) —XE, M BE B ERT OMREIC X 5 [ZEILBE~OHARMHEAL] 27 —<iTd
50T, 20064E 9 H29H (417 1 00~19 : A0S LS NE Lic, 3 H|EATTDON, MLOBMNH Y %
UL7o 1HFHOFHEIIREE TERF T FREEIRICLS EFNVEROZELIKET— MR T v 7T —
FREHEE~DICH — | T, RS, T VEROZE N, < )VF AT —Ibe 7= A T v THIT
DNTHITRIS RN D O F Uico D 2 B IZHERPILETZERICL 5 [THREMIES . FEH
BERPERRGEE — BRX BB 2 EHESOIEM — ] T, ¥k S B AGEEE OBBRR 1T B 1 2 IEH A [H
S5 X OB ORIT 2 S EREHRELTESZBHLOHELCONTOBMSH D E Lic, SHAIR
BEARICX B [HERITIC R T AHEHYRE — 2 EHEFE S EHXE — ] T QTL T 7s & o EsH#dr o Fit
& 2N DN LoMES, ZHEREFALD 12D OFANTELREDEIT NS DE L, 2hEND
TR TRICIERTERICE NS D F Ui,
CEX )

B AFEES

NBERHE THERE TV O REMNT ] M11H 1 BREHE e chft S hic, PEMiF IR
AZIZK DD SN, ITERENSEUE D 3 >OFEHMNH - 7o, HaIEEUIIERT O website IZHE#i = h
REFRROEBDTH 5,

TR R HER THEBE I (W) - 7 AU ARITHEE RIS X ITRET A ARELS I AN
5o B I EEn, BAESF TR RS —FICHET 5, CORMMSITIELIMEL VI R TH
Bz, B, BRFEDPHPEFOHAMNE LTXLHTH -2, 2Dt I OHKEHENDWEEZ/NF
DS RAZETHOMLDPTLBELLET,

PRI [, AL, Z2HOR—FTRICKBERET IV ZHORNTH OB ER2M8HD, ThZThD
RAEWL 207 A FICHHINT VWD LT 5, KiTOBOT v 7 LISHBAERICK 5. {4,
HOMNAL. ZHEIROIEKR. BEDETINEEZZ 5,
MRy e & B W OBl 27" U, FESME.
B OB, FEOBRIT OO TR %,

TLIRPEFEBER PR R EAT [ HRIEROMERR - AD
oI BHilEE WS ZoMlERd > T, 757
VBN A LN O HET AR E DT Z B, N
ELIESSBOBLULTHLSRFOOY V8 HITTL,
U UORENZIR 212 > THK S B HIl O iR =R~
THEtE L3, ZhTHERDO EZIZ, ENFETDIEMD
EEETIHFERR NS, MBI ENTEDEENI,
ZABIEMTELDD, 757 VEBOFE D) -
THITLTA LD,

BEINE ISR IITDb, REEMTH - 1o,

(i kD)

STEAS TR % £E%E



G ES

‘Nuzi Personal Names’® & D&k

‘Nuzi Personal Names’ (Gelb, et al. 1943) (J)
B, HICHRELTOR [XUNE] OALZIZX
5G| Th B, HFNE - EFPL<= 2T IVOH
IR &0, WINITHR» SEHEL
THHOENEZHET Z EITRDEAETE I 0D
5. Ryl OEMEND O HAERBIKRL %
%5, [RVXE] DEEIOBKLEXETH
DLBEMIGRD SNlcb D SN S, TLD
TZOWEHI S 5 72D 3. R FHEYEE O A%
ERERO L EIMaE—%238 T
EXILEHDIFS, 10FEL EGRTOZ ETH 5,
ZOH. Mac HH7 7 1)V E U THRTE « B S h
TWeD %, 2UERITT 5 Z L1278 - e DITIFHR
HEEOIERITBULNLTONIZNWE S ONH B,

PROPE L - TDE [ X UCE] L3 Hfx
VRY IT AT 7ILREOE X VBB S
+ U7chi B ITBIE CFE TR a2 ETH D |
Tk EoMpED T H « BfF « KHIZB 5
2. b5 0E 5T 2 hiiIh T b
CHCEF, $51991), SkHp o B EITBY T2
NGB L Z OBIGRER. ZRONE % LI X
k. TOBH. ITHSREEBMT 5 LN T
x5,

PR S AR ERE T I LTk TX VS
OO AtEM RS 2 ENTX S, TE T«
SENH) AR EZEHO 3 EEEDBIFELLD
BRI B, REZROTHAH LGS,
TAT ENIKDEKD AZ1I20 AL L & FELE
T 5, #4000 ZHTI1Zx UTFEH2LTADIE A D
AT B IE TS, AWOFCFIE. AL SS
K. T H. .. ®OJHIZZ W,

BURBBROERFZEH L 2 R oBlF&. I
bbb, TV VZOERTTET T 4T, NIy
FIVDERFAINY, En) X FoxELT
I 5, Mo, 3R, 4 HRITH 2 2 B
MRt EN 5, ThoZ PRI, blchb Y7y —
INZNVESD IO RT D4R AERQTH
LT EITE > THRRREBEL THL DIEFEL L,

Z DR, BRREZZR S MRIBADTETT 1 5
DRADHEREI NIz, BBRIRANEHE I N T
WS BRFEEAD LD TH 5,

. 2K %2 2BICE T O 2Rl #l T B A E
M >TeDh BEEDEHPT /S— b 2fED B
I, BUESREEANICBIRO M %30T 2 LiIE 20,

T REESR BH BT
XD OFHIFITIERE GEA « FHEL D 24 i DS E ]
INb, XVMHSICBETNIE, By 17 E2E
SUICRABFEDZ UHEZRBREIZB LT, BTroXT
THUZELT Z EFEAZREET 5 LTl Th
METERTh-IcEBbN S,

WHOD Fortran iIZ kA 7075307 %, < v
F oI U Perl ICEO|Z AT EITLD,
X2 DIRITIC b E T 5 2 EMNTE I, RRH
(Ml %2 D A OTHICGE DR EEREDE S
ETEBITOMRDEENFRIZE 5 72, 78
bbb, BN EFEEEFER, 2oBlREE LR
MR E AL LERKEZEES T 5 2 EAAERIC
-1 DTH B,

Xik% B L OB » OMFRT 52 &T 1 kP
BT X VKR EMODINT I ENTE S, XV
EOHMETH 5, FlZIE. ST JENS60IZ 1%
14FTIC b Ic > TXFEDBA F . STAD AR
W95, £ BIANE SN AYORITIZB Db B
XHRZERA U7ckER, FA—AWTh 5 &HvHH
TH5E0) KR ENC R 256 bH 5, T
ET7T4 7LV REERTEOAGFEL TS
L ITEbNTNED, TDON 6 ANE—AYT
HBHTEPHBH LT, ZRENZ T EHIPRS
e AROERILDONY T— 3 UhoELDOIL—
VI B END e & kR0,

CDO—HOHT BRI XD TF—5F = v 7 O
L&« HMSERE L, HixDBRANEZEBIET
201k, 7urs I v rERKLT, 208G
BEfGoynh R0 E2EST 2 FRO»»2/E%T
HbBo RIZIBIENSKT LIcEWET42&13T
X f;b‘o

‘Nuzi Personal Names' 12132 { DIEERMEBA
T, B IDOYGTIEALZ LW EZEZTH
50

'Nuzi Personal Names' &84

HUTIP-LA
Hu-ti-ip-la (read Hu-ti-ip-(til)-la?)
1) f. of Si-mi-ga-a-tal, JEN 116:1, 26
HUTIP-SARRI
Huti-ip-3arri, var. (2) Hu-di-ip-farri
1) s. of Ki-in-nu-uz-(z1), JENu 220
2) s. of Te-es-Su-ta, (2) JEN 245:18; 304:21; *ma-bu-ul-ta-nu,
AASOR XVI 60:35, 47 (see also Hutija, s. of idem)
3) f. of A-kip-ta-se-ni, HSS IX 9:25
4) f. of Ar-tr-ir-wi, JEN 669:1, 5, 15, 17
5) scribe, HSS IX 36:31, 39; RA XXII1 6:23; 25:14; R1 309:
40; TCL IX 7:33
6) JEN 618:3, 13, 14, 18, 27; JENu 65



MAFPEY IR

B RBAREKREBEZRE

FRUELR K REH R JE i e £ « 2 25 5d% .
AR FBERF 2B EIR) Dy 2200 s 4R E (O
BWREIMD 22 H s h, 2omE s L OHHE
ITHEMTbhE LT,

HM R ERERIZIIA108, 5E o E
FRE pR L2 TR ERAEIZ U D E RO KE & 14004
DBHFZFOD S & T, BHEMDEPMITITbIE L
7o LT, PLETHL & BUEETIAE O, HAAE
BtHIaE, e, HARHEREARAE
OEBEDOH &, ZTHZEOMEI LN S N AT
EOMonE Lic, T, KIEIEARE, 7 v
Va2 KO MBS S, BRKEHED S B
ICHEAZMUE L,

RENIHRE, ZEEOREL LA MES
DS, MEHHEEOBREICIHE O, Hit4L
EORFICK UM OK., Bx SHEDNILITHED

HARELESRTORIMBE

fibhE Lz,
BREROFHNHICEZESE 3 KT X 2itak
AWM S, 1800% DHRMEET D £ L,
MG 908 & % 5 & B0l — 1% Wi M g
AICEADER—] L5 ¥ A MIVTHEHS O
* L7,
ABHESOBHI2HITIE 3 2OEM I &Iz,
=2 ay ITHbEShE Lk, FRilBROZHE
EARiad A MRS 27 7 Tl .
AR R R EBEE Y D o 7o R — ] S
5V URI T LMD SN, JRTEH KO B &
B, TRBRROZEHEMA. RiiLRIKO [
Wit E €7 v 7 ) OFHO %, HRIE—. Jt
JUPEPUER, HERFEN. T PRFE DK IO NIT
bhE L7,

Gt B

(GEAE © FRBM D



B ERISEEENEFEDRET—] ICHE
%25 8 H23H UK)~24H (K) D 2 HENZT B W TR EA Z D fthd 2285 THIM & 72 P 184E 7 5B
TEBRFET 1T, ANER&SMUE Ui, 10BDE/RI —F+ —i2id. 048D AEENDH D JBR/N
FIVIZKBMFEMRADOM, (22 E2—FEULsAFALED | | Oa—F =Tk, IVE2—F ES
FEOBIEDER O LT S, HEIBEEIE O EMEFE Uic, ARICEOHERTHE D U e AT AT Y
ThE A= LELBRSEBRLTE S, ZhiTk ., HEFEFOTEEE S EAB—A—ADU» A
GADREGARS CEMTEL I EARLE Lic, T/, HFET, BELFER, D ET NV EH 0T,
T—=7 ORI O, T, BREZTLIIENTEEILEZEATHEO W, MREXRBT S kL L
TORENFMTHEHB LD THE I EEM->TH oW Lk, 51T, incBlFicid, [EARADH
RMHE#R NS 7] & [ =27 —1L&257 vV BEDO X TR NS, 2556 6 REMFTL R,
Gt 1R

|

AVEa—4%&,0»A0ALES ZD2 HEBANRIVESAHPIFI—F—

B BEREFMEE (RRIEFTY VT A BHiE

MEtBAEE SRR EDL S O [ REFAEDICDDOEDERZAM L TE LS ] LORFITIGA BB T,
9 H 3 Hy 4 Bk BhHdz 2560 & U TG A O 7o U Uico WFERTISMEIEE o KAE 2L [EF)
BB TH b, FEFICIHEAFA, LANREOEE252 5041263, BHERKLZOHEBELTHL
TLET, b& K DMEBIERFEITIE. BEMERFEFERFEOABEEI & U <. METFIFEEL O R¥ERE
DHEEEEZIT-> THFETH, KOJILWEREBKDO I DD HEET>TCHMEIOEDRETH S LT
kD FE L1,



Az 5iF, IEX L HEBROIE THGE LBAL A2 53 2 0 E TN, £DHITFHAMLHEHRIZONT
OWESENDETHY, SEHEIHLWEEZE Lz, oAt [347) & UTHE L. Rk
VOO SEIZT 270, ZlE~NDOT v — b EEfiLI U Lic,

QM E NS HOEENMTH > I bbb 5, 2 L OMEHFIEER O KFFEA: % 8 T304 D%
MHOF L, T/, FIHRABHATH > izt b od, BEFIBD3031Z ERiICIZ. ZHELEN
ZAH-TEBD, TOBLIITEE, B LUE L,

MR E, WP TR ACHRE TIVOHEE ZEC, EEE. BOkSE. Yule-Walker & L E
VrTIvaT ) X a, BRIOKLE, FPE Mm% AIC H2HH. BFETIE ML v FETIVPEL
PEEE T IV A SIHICE O IORBEME T VERO O F L,

2HMEVIRONIHFHTI MU LELONEEZZRDALORIHLp > ML TOHE TN, 77—
MEREZZICU CREEDBROHRR T 5 v 2EKT 5 & & bz, BAAHRIZOOTERT 2 KR¥: &
LT PRETIZSNE T, KLU X OZHALEE LA, BERERKICP L ThaFhTEniE
EEZTEVES, (HA

WA/ RN—2 302822006 KERAT] CHE !

SERI84E 9 H13H OK)~15H () @ 3 HEl. WREEEE 7 + — 5 L THIME X 1 7o BHEHi iz BUAS A & Bl
BARBEME D [ ) N—=2 3 vV v /322006~ RFERAN | 1T, [ ROV FESAEEIT B2 YR EL
B k] Enyr—<THELE L,

AT BERFFFEATIC B U0 Tid, S04EFTH S HFUSEB T T REELG 2 FIH U 7o B ELECR B R IC >0 TF
FELTETHO, WG, AR, BWIEARIIESRIT. SHEY I 2 V—v 3 v, B5EfE.
—R X2 T — RRBITIREITRKITNL > TOET, BEAFEORBIZOOTOMEF, STl LTIT- T
BO. 2005 SWFFEEIT-> T D [EELEFRAER — F | 1220 TO/ SR IVER KL USB BRI ELEL
LEDOBEREITOE L, 252K Ti3. 3 HMT39.650AbDABENH D, £D 5 b, HalBFUE
D 7 — 21213, 7SRIVERIZK BUFFEHN O, 4V A VJEOREZYHEE TS v ¥ LT HBT 5 &9
WU RENEEEED. ZLOADNE Ui, Sinicin o, MaltHik. PFFEstm oMz, EFH
BEEI BN D F Ui, BTN S - 72RRICEBRGEE A Z I .2 ENH 2 TTMB N LITE X
F U7chs, Wz, FEMORAEEZ EWF 20808 H 5 2 EE2FRWICUE L,

WKHOMAERREE DX I B THRET S 2 L3, KERDHEETLEVI BERDOAZ ST, DHEFTOR
HEOH ELH UWRFENEOFERDIFEEVIBERTHLREAERTHY, SR bBMNTEXNEEE
ZTWET, CGEEERE: 7))

el - l."‘;]

BRaBOBT G HEREFRORRY



B AEARREE (KE)
K 4 Hl gk # Fit & % 4 i oo ZAHE
E/NY %~ |Dept of Computer
7 =R Science, . .= e
kx| University of | 205 [0 - siappeg| % 0 BREEE VER IS 5 o~ i
Hyvérinen |Helsinki Senior SEFIE FEWHR SNV — 7| BhER O 18. 6. 9 Bh#E%
Aapo Research a st
Johannes |Scientist
a— /R Z - s .
Vav  |a—vyskE T RO Mt T P
TIA4T v |MElEREER WA TE B T2 KPR BEBIR|IOASTF A4V 18. 6.8 L EEHAR
Copas FEHE 7 b— > e C
John Brian
/N— |} Statistical
74 Ev F |Research - | VISR % A 18, 794~
¥ ¥ < A | Associates IO Ry I = WET| g Wi 18, 099 |FRBEEHE
Harte David |Limited, Wik 7 Vv — 7 -
Shamus  |Director
v /) 7 4 ) A |Professor and
—aJ R Chair of Tl 21 A3
%= 2Tl |Marketing 7 A YA F = 5 R e i Efiﬁﬁ@gg 18. 8. 1~| LEMH
Synodinos |Department at GRE | GRS L — 7T ')?.EE"] e B‘Z%— 18. 9.30 Bh#dsz
Nicolaos |University of =
Emmanuel |Hawaii at Manoa
Ry — TINVFE=FT I
") S . _ =) VRS - | T — S| z
I A AT M % %%%%Z__@?}f ﬁ i ;ny?ﬁj’%gf& 18, 8.14~ m#iu; i
5L
E2AA VUK | F 2 —NEILY A e I Ll T — 7 kT O
Biscay Lirio | ¥\ #EUFHESERT| SEME |00 e 7 UitEE T | 18.10.27 WL
Rolando Jose | #i% RN
AL —=hA i EEEBl = AL
2777/ VT |3 T ) REREHE Sty R - Rt TER % B HBOBFEI 9 5 #E 18. 9 A~
Tacus Ty* X%E‘I‘i*’q‘ﬁb il:iFU ﬁ%ﬁf‘m@7ﬂ/—‘ Bjjﬁﬁ ﬁ%‘:ja!j 5@%}% 18 11 9 @m%*ﬂﬁi
Stefano | %% e i 18 & OEHERT o
Maria R D WH9E
Ryva NY—F
B Fa— MRS T Y 7R . iﬁ?—fﬁﬁ?if 18.10. 1~
N _ =) S, = AR AU, 4 5
Bosch-Bayard| | © 7 =R i ijiﬁjf ) 2 7 VEREAR b ik 180130 | BN BEEER
Jorge 7 ZAERK
Francisco
GBsat  AS®R




N SAEARRERBN

EEHIZ
Biscay Lirio
Rolando Jose

EEHIZ
Bosch-Bayard
Jorge Francisco

EEBHIR

Doucet Arnaud

EEBHZ
Harte David
Shamus

EEBHZ
lacus Stefano
Maria

I and also some close colleagues in Havana have been doing joint re-
search with Prof. Thoru Ozaki for a number of years. From this has
come out not only a systematic mass of scientific results but also a pro-
found friendship that I greatly appreciate. During this stay I will con-
tinue this collaboration for the development of the local linearization
and innovation approaches for stochastic differential equations and
time series analysis as well as their applications. I much appreciate the
support and excellent environment provided by the ISM for scientific
research. I hope so fruitful and friendly collaboration will keep on for
many years.

I greatly appreciate ISM for have invited me in different occasions to
do research in such a high level Institute. I have also found here very
nice people who have been very friendly to me and have given me a lot
of support. Having the opportunity to share research with Professor
Tohru Ozaki has been especially good. He is not only a great scientist
but a wonderful person and a great friend. Applying his methods in
time series analysis to the functional magnetic resonance imaging has
introduced a new perspective in this field and we hope we can continue
developing this collaboration for many years.

I am very honored to have the opportunity to work as a visiting
Associate Professor at ISM. I have already been visited ISM a few
times in the past and it has always been for me a great opportunity to
concentrate on new statistical methodology and applications. During
this stay, I expect, in collaboration with Associate Professor Tomoko
Matsui, to develop techniques for time series analysis and apply them
to problems arising in speech processing.

I would very much like to thank the ISM for inviting me as a visitor,
and also thank the people in the Statistical Seismology Research Group
who have helped to make my stay extremely pleasant and enjoyable. It
1s a great honour and privilege for me to work at the ISM. The facili-
ties and working conditions are also excellent. During my time here, I
have continued work on continuous time hidden Markov models, and
their possible application to earthquake data. On a personal note, I
have also enjoyed exploring Tokyo, and places of Japanese cultural
heritage.

It is a great honour for me being a visiting professor at ISM. I would
like to thank ISM for giving me the opportunity to collaborate with
my friend Yoichi Nishiyama and other colleagues, at ISM as well as in
Japan, on research problems related to inference and numerical meth-
ods for diffusion processes observed at discrete times. I think this will
be a rewarding and pleasant experience both from the scientific point
of view and human relationships.



It is a great honor and I am very pleased to be at the Institute of
Statistical Mathematics as a Visiting Professor: Domo arigato
gozaimasu for the invitation. I have visited Japan several times previ-
ously gathering data about various aspects of Japanese Survey
Research and I am delighted to be back in your country. I look forward
to continuing my on-going research and to working with Professor
Takahiro Tsuchiya on issues related to survey methodology.
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