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Program

Saturday, 14, September

Reception 13:00-13:25

Opening 13:25-13:30 Junichi HIRUKAWA (Niigata University)

Afternoon Session I (in Japanese) 13:30-15:00

Chair Kou Fujimori (Waseda University)

1. 13:30-14:15 /A #E (KUROKI, Yutaka)

BURHERL R RFBE TR (Graduate School of Engineering, Tokyo University of Science)
V=T« VI FREEAVZR Y b7 — 7 HDEOREE L 2 ORGEHMHE

(Constructing Network Centrality Measure based on Rating Methods and its Statistical Proper-

ties)

2. 14:15-15:00 KOTSUBO, Takuto

Graduate School of Engineering, Tokyo University of Science

Hidden Markov models for cylindrical data and its application for animal movement analysis
Coffee Break 15:00-15:15

Afternoon Session II (in Japanese) 15:15-16:45

Chair Takayuki Shiohama (Tokyo University of Science)

3. 15:15-16:00 Nakayama Yugo

Graduate School of Pure and Applied Sciences, University of Tsukuba

Support vector machine and optimal choice of parameters for high-dimensional imbalanced data

labstract]

4. 16:00-16:45 #*F— (Shinmura Shuichi)

JRER K F 4B (Emeritus Professor of Seikei Univ.)
MERTCRIR T — KR DN D> S DIFIL

(Release of Curse of High-dimensional Data Analysis)

labstract]



Sunday, 15, September

Morning Session (in English) 9:15-11:30

Chair Muneya Matsui (Nanzan University)

5. 9:15-10:00 Yuichi Goto, Marc Hallin, Masanobu Taniguchi

Waseda University, Université libre de Bruxelles, Waseda University
Kolmogorov-Smirnov Tests for Laplace Spectral Density Kernels

labstract]

6. 10:00-10:45 Kou Fujimori, Sota Sakamoto and Yasutaka Shimizu

Waseda University

Generalized maximum composite likelihood estimator for determinantal point processes
labstract]

7. 10:45-11:30 Junichi Hirukawa and Kou Fujimori

Niigata University and Waseda University

Weak convergence of the partial sum of I(d) process to a fractional Brownian motion in finite

interval representation

labstract]
Lunch 11:30-13:15

Afternoon Session I (in English) 13:15-15:30

Chair Nobuaki, HOSHINO (Kanazawa University)

8. 13:15-14:00 Toshihiro Abe

Nanzan University

A closed form EM algorithm for a multivariate skew-normal model

9. 14:00-14:45 Muneya Matsui

Nanzan University

Asymptotics of maximum likelihood estimation for stable law with continuous parameterization
labstraci]

10. 14:45-15:30 38 JtR (Chang Yuan Tsung), % {5 (Nobuo Shinozaki), William, E.
Strawderman

HHAKY - L2223 - L2 H PR (Mejiro University, Department of Social Information, Faculty
of Studies on Contemporary Society),

BERERY: - BT (Faculty of Science and Technology, Keio University),

Department of Statistics and Biostatistics, Rutgers University

Pitman Closeness Domination in Predictive Density Estimation for Two Ordered Normal Means

Under a-Divergence Loss

labstract]

Coffee Break 15:30-15:45



Afternoon Session II (Guest speakers session) 15:45-16:45
Chair Junichi Hirukawa (Niigata University)

11. 15:45-16:45 Konstantinos Fokianos

Lancaster University

Auto-Distance Covariance Function for Time Series Analysis

labstract]

Conference Dinner 17:30-20:30

WP DR FTIRERET

(Tkanosumi Niigata Ekimaeten)

6,500 yen

(TEL: 025-242-0510)
http://www.yonekura-group.jp/shop/ikanosumi/

map
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https://www.google.com/maps/place/%E3%81%84%E3%81%8B%E3%81%AE%E5%A2%A8/@37.9142832,139.0607363,17z/data=!3m1!4b1!4m5!3m4!1s0x5ff4c98f8b002435:0x62bf14bad3df723d!8m2!3d37.914279!4d139.062925?hl=ja&shorturl=1

Monday, 16, September

Morning Session (in Japanese) 9:15-11:30
Chair Toshihiro Abe (Nanzan University)
12. 9:15-10:00 AT Z& (Kaoru Irie)
HURLKFRRFE I (Faculty of Economics, The Univeristy of Tokyo)
M/ N AT A & RIEZEE TV )
(Shrinkage priors and state space models)
labstract]
13. 10:00-10:45 7k % (Isamu Nagai)
H RS EB#EEE YR (School of International Liberal Studies, Chukyo University)

[N T v ZRIRRHAIE 7 — 21285 1F 5 Extended GMANOVA € 7V DR & i 72 72 HEE
(Interpretation for the extended GMANOVA model in the balance type longitudinal data, and
new estimation method)

14. 10:45-11:30 2% {885 (Nobuaki, HOSHINO)

BIRKF#EFFH (School of Economics, Kanazawa University)
(A28 72 — AL S TH A2 DWW T )

(Generalized multinomial distributions with scalable variance)

labstract]

Closing 11:30-11:35 Junichi HIRUKAWA (Niigata University)



