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T EtY3Y : Non—- and semi—parametric inference

A — 4+ A% — Byeong U. Park (Seoul National University)
Ming-Yen Cheng (University College London)
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JFEE: Byeong U. Park (Seoul National University)

1 Central limit theorem for quadratic errors under dependence

Tae Yoon Kim (Department of Statistics, Keimyung University)

2 On Estimating PLSIM with Incomplete Data
Tsung-Lin Cheng (Department of Mathematics, National Changhua University of Education)

3 A Nonparametric Test for the Existence of Moments
Kohtaro Hitomi (School of Science and Technology, Kyoto Institute of Technology)
Yoshihiko Nishiyama (Institute of Economic Research, Kyoto University)
Keiji Nagai (Faculty of Economics, Yokohama National University)
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3 Effective PCA for high—dimension, low—sample—size data with singular value decomposition of
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5 Separating Information Maximum Likelihood Estimation of Realized Volatility and Covariance
with Micro—Market Noise
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4 Approximation to the upper percentiles of the statistic for pairwise comparison among
components of mean vector in elliptical distributions
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3 On a Bayesian simultaneous demand and supply model for market—level data
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T EtY3Y : Model selection

A — 4+ A% — Byeong U. Park (Seoul National University)
Ming-Yen Cheng (University College London)
aiE BEZ Oul Rk EE)
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1 Bayesian Model Selection in Linear Mixed Effect Models Using Mixture Priors
Tsai-Hung Fan (Graduate Institute of Statistics, National Central University)

2 Bias corrections of cross—validation criterion

Hirokazu Yanagihara (Department of Mathematics, Hiroshima University)

3 Unstable class of threshold—-GARCH processes: applications and comparisons

Sun Young Hwang (Department of Statistics, Sookmyung Women’s University)
J. S. Baek (Department of Statistics, Sookmyung Women’s University)
J. A. Park (Department of Statistics, Sookmyung Women’s University)
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5 Inferring cluster—based gene networks from differently stimulated multiple time—course gene
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5 On parameter estimation based on the contact distance for certain superposed Neyman—Scott
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T EtY 3y : Machine learning

A —77F A% — Byeong U. Park (Seoul National University)

Ming-Yen Cheng (University College London)
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1 A multi—class classification by ECOC ensemble and its extension

Takashi Takenouchi (Graduate School of Information Science, Nara Institute of Science and Technology)

2 Sparse regression with incentive
Yongdai Kim (Department of Statistics, Seoul National University)

3 A Likelihood Ratio Test for Detection of Spatial Clusters with Covariates
Pei-Sheng Lin (Department of Mathematics, National Chung Cheng University)
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3 Age—Period—Cohort Decomposition Using Principal Components or Partial Least Squares: A
Simulation Study
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