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E&i5 (S48 #==E) 10:00~12:00 EEt v 3> : ESH#Et (English Session: Medical Statistics)
ER (Chair) : =ZARE Misumi, Munechika) ((2ABf) iEHRE2EMZCAT, Radiation Effects Research Foundation)
1. QOL EHMERAZE : LRARU RS T FD#&ET (Assessment of quality of life with respect to response shift)
WHEFF Matsuda, Ayako) (FFIRK, Teikyo University)
LU #04% (Yamaoka, Kazue) ((FIR K K%Mz, Teikyo University Guraduate School)
KAFZ 2 (Ohkubo, Takayoshi) (FFIRK, Teikyo University)
FH& 8 ER (Tango, Toshiro) (EF#MEHEME L 2 —, Center for Medical Statistics)
2. PETT 4 TERERT YA VIZHE T HPHEBHROEZRREIL—IL (Interim decision rule in adaptive designs with population selection)
F{EEES Uozumi, Ryuji) GREBK, Kyoto University)
SEMAZENIAE (Hamada, Chikuma) (BRZRIEF} K, Tokyo University of Science)
3. AR TFYIRIZBITHIERKEIEIEXRM (Exact confidence intervals in meta—analysis)
EEH2 B (Sugasawa, Shonosuke) (#i&tEREERRZTAT, Institute of Statistical Mathematics)
BFRAA 5 (Noma, Hisashi) ( #EEtE8IBRIZEFAT, Institute of Statistical Mathematics)
4. Random Forest ICKZBAZEHOREEAZEREL-EMAI7DHTE (Estimating causal effect using Random Forest based propensity
score: when the propensity score is affected by unobserved interaction of covariates.)
4 %0% (Nakamura, Tomoshige) (EEfEZE# K, Keio University)
FEETEF Minami, Mihoko) ( BEFEZR 2K, Keio University)
5. JL—TT—2ZRAVEKRERY R VBNICE T 5HBRREMTREOEZEL TOMEZE (Methods for correction of dosimetry error
effects in radiation risk analysis utilizing grouped data)
= AT Misumi, Munechika) ((22B4) SHRF2EMZLAT, Radiation Effects Research Foundation)

F &5 (S49%=E) 10:00~12:00 EFEtE v a > : #EtEMm—A (English Session: General Statistical Theory)
EE (Chair) : WEEE K (Naito, Kanta) (&4EX, Shimane University)
1. BREBEV/ UNRSA MY IHHAETIVICBITETEDTHAMY Weak Admissibility in High-dimensional and Nonparametric
Statistical Models)
KErE{E (Yano, Keisuke) (BRIEK, University of Tokyo)
B R R (Komaki, Fumiyasu) (RERK, University of Tokyo)
2. LASSOIZHFBAICHIESETET— PR S Y TiHIZK B3EL (Fluctuation of AIC in LASSO and its approximation by bootstrap method)
JRE#EZE (Sakata, Ayvaka) (WEst#HIE®AZEAT, Institute of Statistical Mathematics)
3. BOIAHEHIZK D/ V8T A R vH ZEKEIFE (Nonparametric Regression for Manifold Data via Embedding Distance)
SR (Imaizumi, Masaaki) (EETH#EEMZAT, Institute of Statistical Mathematics)
KErE{L (Yano, Keisuke) (BRIEXK, University of Tokyo)
4, ERELAEOHUINEETEIT—E2DEODRA 7Ry FT—2% (A Bayesian network model for linear-circular data)
kA& (Kato, Shogo) (#ist#iEEMZEAT, Institute of Statistical Mathematics)
Leguey, Ignacio (Universidad Politécnica de Madrid)
Bielza, Concha (Universidad Politécnica de Madrid)
Larrafiaga, Pedro (Universidad Politécnica de Madrid)
5. Bradley-Terry ETILE L VEET HETILOEMEEIZDLNT (Bradley-Terry model and its related topics)
fHEZE —ER (Funo, Eiichiro) (BAE=M%K, Kanto Gakuin University)
6. Locally robust density estimation and near—parametric asymptotics
MEE X (Naito, Kanta) (B#RK, Shimane University)
Penev, Spiridon (University of New South Wales)
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AR5 (S21 #2E) 13:00~15:00 REtE v 3> : BAGEEYVFESEMESZEETEE
F—Hr4¥—: ERFR ENKEXE4)
F—H+4Y¥—: BEIERE #EEHIK)
EBR: HEIERE @EEHIX)
1. REBOBWICEWTHI LT 2 BOBREFEDH,
AXREM (L2 RIMFEEAEA)
2. Estimationg Treatment Effect of High Hemoglobin Using the Principal Stratifiction Approach
SEIEZ (BMmRE+E ) Ukt

B£&iB (S22 #=) 13:00~15:20 avARF o3ty ayv?
ER: EHEE (BER2X)
1. #ETMREHR BRI ETILERICONT
ERZEA (KBRX)
FEHNAE (KRX)
2. Equivalence between adaptive-Lasso and generalized ridge estimates in linear regression with orthogonal explanatory variables after
optimizing regularization parameters

ARIEE (EEX)
BIREF (EEX)

3. AEBL T BT HHBMERERV TR L ERERE
HEEX (KRX)

FEHREF (KBRKFE, BILEHAERR)
TEEF (REKRE, BIEEHIEA)
4. A variable selection criterion for GEE with large cluster sizes
A =R UN=PN)
5. ZEERBEIRETIVICEVLTENERERAZHELNBRTOGEE TL B ZF OERGEHRRE
INERED (RBX)
MIRERM (RSX)
6. Ik ZAMREIZE T4 Xtfia/MEE
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1. U357 LoiEERER
BEAR (RmX)
BARSUR (RmK)

C£15 (S23%(=) 13:00~15:00 f£E+ v 3> (FEE) : English Session: Recent Developments in Missing Data Analysis
F—H+ 44— (Organizer) : J¥5# (Kano, Yutaka) (KBrRK, Osaka University)
*—HF+ 4+ — (Organizer) : FIHEH Morikawa, Kosuke) (KBrK, Osaka University)
EER (Chair) : PIEBE1T (Abe, Takayuki) (BEISEZ K, Keio University)
1. Fractional imputation for handling missing data in survey sampling

Kim, Jae Kwang (lowa State University)
2. Parameter estimation with the incomplete-data Fisher scoring method

BEHEZ (Takai, Keiji) (BAFEX, Kansai University)
3. Bayesian Sparse Propensity Score Estimation for Unit Nonresponse

Sang, Hejian (lowa State University)

Goh, Gyuhyeong (Kansas State University)

Kim, Jae Kwang (lowa State University)
4. Bias reduction using auxiliary variables in clinical trial

S K4 (Takagi, Yoshiharu) (47 7 ¢, Sanofi)

FFEF# (Kano, Yutaka) (KBRA, Osaka University)
5. The identification problem for nonignorable nonresponse data

#1135 (Mor ikawa, Kosuke) (KBrxKX, Osaka University)

Kim, Jae Kwang (Iowa State University)

=15 (S47 #H=) 13:00~15:00 ftEtv 3> : YILIIT7 - TEVRARL—Y 3 Y
R : PRk R FLIRZERRK)
1. #MIFERITOMAERBEITE LHETENTY 7 & TP O TN
INETRGE (SAS Institute Japan #RXett WP v N\UBERTFIZHILTIL—T)
2. A—Y—A 2 —7 —X{EFHEE% R EFTIREE Visual R Platform
FEEE BXSHENT T2 IR X T L BEE)
3. A—TUV—RT—EHEHELTT v b T+ —L KNIME O THEN
BREE (A V74 LE)NILRTTH—ERE)
=15 (S48 =) 13:00~15:00 EFELv 3> : 58T 74F R (English Session: Financial Econometrics)
FEER (Chair) : 25RER (Hodoshima, Jiro) (BT EE KRS, Nagoya University of Commerce & Business)
1. Particle rolling estimation with marginalized block sampling
E 2 (Awaya, Naoki) (BRFK, University of Tokyo)
K& (Omori, Yasuhiro) (K, University of Tokyo)
2. BRIZE T HEIEHRTH & HAEHBOREER % (DEFAULT NUMBER PREDICTION IN JAPAN BY FINANCIAL/ECONOMIC INDEX AND GRANGER CAUSALITY)
KEFHE L (Ono, Tadashi) KK, Tsukuba University)
3. JEEHE % background rate 3D Hawkes BIEEZRAWV-S3EESM T — 2 OfEMH (Analyzing high-frequency financial data by using Hawkes
process with non-stationary background rate)
T2 (Omi, Takahiro) (BEIEK, University of Tokyo)
TEHFA Hirata, Yoshito) (RIK, University of Tokyo)
& " —3 (Aihara, Kazuyuki) (BEZRK, University of Tokyo)
4. The Simultaneous Multivariate Hawkes—type Point Processes and their application to Financial Markets
EREA (Kunitomo, Naoto) (BA}&K, Meiji University)
EifiK#ES (Kurisu, Daisuke) (RERK, University of Tokyo)
KEB (Amano, Yusuke) (BRIEK, University of Tokyo)
EEHE (Awaya, Naoki) BRIRK, University of Tokyo)
5. Comparison of the risk-sensitive value measure and mean—variance approach under normal mixture
F2EXRHR (Hodoshima, Jiro) (BT EERI K2, Nagoya University of Commerce & Business)
=ETth Misawa, Tetsuya) (BHETILK, Nagoya City University)
EEZEX Miyahara, Yoshio) (B EMILK, Nagoya City University)

F&15 (S49 % =) 13:00~15:00 EEtvay : Hhim&HAER—#E (English Session: Distribution Theory & General Statistical Theory)
EEE (Chair) : ;&/K3Rk (Shimizu, Kunio) (#tat#kIEMIZEAT, Institute of Statistical Mathematics)
1. Error Reduction for Kernel Distribution Function Estimators
Fauzi, Rizky Reza (ALK, Kyushu University)
BIEIEZE (Maezono, Yoshihiko) (SulKX, Kyushu University)
2. BEMNLGEBERZEDEZRKT —2 TRV IREREHEFTIZE T 512%F (A New Method for Extreme Statistics Using Annual Maximum Wind
Speed and Wave Height Data with Trend of Increasing or Decreasing)
hFHE= (Nakai, Keiji) (#kzxX&ttT2—, ECOH CORPORATION)
#4888 (Hashimoto, Noriaki) (JuMX, Kyushu University)
A= (Kawaguchi, Koji) (BEZEERMTAAZIAT, Port and Airport Research Institute)
ZEM#55E (Nukada, Kyohi) (#kx{%#%tT 22—, ECOH CORPORATION)
F E5— (Inoue, Ryoichi) (#kxX%&#tT3—, ECOH CORPORATION)
3. AAT—EHEITE DV 14 v — MTE - BEER—FTIDORKXEFES DAL (Euler characteristic heuristic for approximating the
distributions of the largest eigenvalues of the Wishart and multivariate beta matrices)
ERHE (Kuriki, Satoshi) (#ist#h¥EMIZAT, Institute of Statistical Mathematics)
4. A note on Stein's method for F-distribution
fE#hfti—EBR (Fukuchi, Junichiro) (¥ e K=, Gakushuin University)
5. On a mode preserving circular distribution and its Bayesian inference
8B 2 (Shiohama, Takayuki) (FFIEFEIK, Tokyo University of Science)
R4 5k (Abe, Toshihiro) (ALK, Nanzan University)
EHE— Miyata, Yoichi) (BIE#EFAZ, Takasaki City University of Economics)
6. )& —LE®d Pareto B4 (A Pareto-type distribution on the cylinder)




SEIKFRK (Shimizu, Kunio) (#Est#uIBRFZERT, Institute of Statistical Mathematics)
HA%E8A (Imoto, Tomoaki) (B#FEII K, University of Shizuoka)
&R 5h (Abe, Toshihiro) (BEILK, Nanzan University)
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[ £15 (S58 #=) 13:00~15:00 / 2/8T5 A M) v o fE
ER : #iRES JLiEEX)
1. Amoroso h—RIILEEHEZITHT HINRLEDHBRIZDONT
BE+EE (RIKRX)
IRES CLigEx)
2. DEEATORBAET—F ICE I EHEREMREEHTEDMOETE
EHEX (BEE2X)
BEEET (BEE2X)
3. Bayesian Variance-Stabilizing Bandwidth Selection for Kernel Density Estimation using a Conjugate Prior
FAHEER (EEEEKXT)
4. AEALORAZEXERETILOIEHMEE
BHIEA (ERX)
EATHE (®IRX)
5. PaVVYIUIRTLER=RIZLE. BRNAAMTADEWBS B A—RIILBZEHEIZDOINT
fRES (LiEEX)

9848 (HA) (Sep. 4, Mon.)

A5 (S21 =) 15:30~17:30 £E+t v 3y : BRGHEEYMFR L VRO IL TERE - REHRICE (TS pfE ~ p<0.05 ZEZ T ~|
F—H+4H—  BEREH (ENKX=H)
F—HF4H— BKEZE FEREHK)
F—HFA4H— BEERE@EEHTILIX)
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BE PN G PN
1. REMEPRICKIFREERPHRICEITLHPIE
AR (REK)
2. BEWREMEIELTRERON : p EFMEN S ER*R+DREHRDOSHMAE
ZHhER (EUHERE)




3. Omics BRI T DIRILRIMENT & IFRIMEN
WHEZ (BHEX)

4. BRODEEEZDIB T 2MAFOAPIBEEZORERE  pEERORRIIKEHE ICHLOMN?
FokZF (RREHKX)
FILAEA CRRER KX 2R

B£i15 (822 # =) 15:30~17:50 avRF4as 3oty a3
ER: FHEFEE (KERX)
1. EERRBHE1-T7 98— —bUETIIZKBEER— L7+ VA DIERY RS HE
BHBEH GREERX)
BEHRe GRRERX)
2. BIFTANANTIZEBTIAHICERTOHEE
FRE @3 GRIRERX)
BEHRs GRRERX)
3. BHORENHZBEDR THA L ERBLRIEDHTE
FH#Z (BERZX)
EHIE BEERZX)
4. EOWEIMGICE T EENRENREIL
WA i 8k (LK)
E#E (LX)
JEEFD (LK)
HOZEH (LX)
5. ZRTEDBIREZTHABHIBEDEI/INTA M) v I RAL IBEEHBEDIRE
IngEER (EFEZR2K)
EHER (EERBX)
6. Bayesian Analysis of Intraday Stochastic Volatility Models with Leverage and Skew Heavy-Tailed Error in High-Frequency Commodity
Market

HoL L (BER 2 K)
hERE (BERZ2KX)

1. RN ABFD potential outcome ZEHMETIRRMROEEEDHTEIZDLNT
BES (BEEER2X)

EHFER (BEREEX)

C&15 (S23% =) 15:30~17:30 feEt v 3> (EB) : BEMHBKAEOERE LIAEDHE (English Session: History and recent development
of spatio-temporal statistics)
d—H+ 44— (Organizer) : #¥XHEE Matsuda, Yasumasa) (B4t K, Tohoku University)
EER (Chair) : #AE%RE (Matsuda, Yasumasa) (B4t K, Tohoku University)
1. History and recent development of spatial and spatio—temporal econometrics
Arbia, Giuseppe (Universita Cattolica del Sacro Cuore)
2. Parsimonious Modeling in Spatial Statistics and Spatial Econometrics
EEE A (Tsutsumi, Morito) (3% K, Tsukuba University)
# EK&H (Murakami, Daisuke) (B IRiERIZERT, National Institute for Environmental Studies)
3. On estimation of intrinsic stationary random fields
X EB%%E (Yajima, Yoshihiro) (B8dtK, Tohoku University)
4. Spatio-temporal CARMA models
WHARE (Matsuda, Yasumasa) (B4R, Tohoku University)

D& (S47#H=E) 15:30~17:30 tEtL Y a3 Y  HEAHFELTOTIFaT7ITIL - AT UR | ~HHEMGRREFEEZ T~
F—HF+4¥— FKEKEERAKX)
ER : BKERE BEREX)
1. 7O9Fa7)—EBOBRKEFTREE
BEEE N (RGA BRESH)
2. Semiparametric Estimation for Optimal Dividend Barrier with Insurance Portfolio
BHRE1E (BERZ2X)
Lu, Zudi (University of Southampton)
3. FOFaT7UTIL YA ITURERL XFEE
INEEZ (BRERBX)
4 REBRVRIIRXDAVNETOFaT)—
HaE— (HAX)

E&15 (S48 H=) 15:30~17:30 HEEBEF v a Y : SHEREFFKSFIETI 74T R (English Session: Econometrics & Financial Econometrics)
EER (Chair) : AIREE (Ishihara, Tsunehiro) (KBRK, Osaka University)
1. RAEZECKBPERBE T —2 AV ELSICEIDEDERY XV F@HIZ DT (Copula-Based Credit Risk Assessment for a Large
Scale Small to Medium Enterprises’ Financial Data including Missing Values)

EAEF (Miyamoto, Michiko) (FRHBEII KR, Akita Prefectural University)

RHEEHF (Ando, Masakazu) (FEI K=, Chiba Institute of Technology)

IWTF%EE (Yamashita, Satoshi) (#iEt#¥BEAZRT, Institute of Statistical Mathematics)
2. Testing for Weak Form Efficiency of Stock Markets

EARME Motegi, Kaiji) (#FX, Kobe University)

Hill, Jonathan (University of North Carolina at Chapel Hill)
3. Bayesian estimation of distributions of causes of death with verbal autopsy surveys

E;ERI (Kunihama, Tsuyoshi) (BAFE=ERRE K%, Kwansei Gakuin University)
4, NESZFAZEREN—FILOBHIESHHBEIBETILOANAS HTE  ERBERBEA~DIGA (Bayesiananalysis of a compound count mode | with
hurdle and endogenous dummy variable: an application to the hospital stay data)

FERfEE (Ishihara, Tsunehiro) (KBRK, Osaka University)




F£15 (S49 #3) 15:30~17:30 EEtwv 3> : ZLT2MHM (English Session: Multivariate Analysis)
EER (Chair) : BiLi&T (Adachi, Kohei) (KBrRX, Osaka University)
1. RFAWICHIT2HEMEEHTED=HDOEREE: (Regularization method for estimation of perfect simple structure in factor analysis
mode )
EHZ (Hirose, Kei) (LK, Kyushu University)
FHEEE (Terada, Yoshikazu) (KFRK, Osaka University)
2. A classification procedure for high-dimension, low-sample-size data under the strongly spiked eigenvalue model
BH&E (shii, Aki) GRERERIK, Tokyo University of Science)
3. HHEBEAETIDOETILERREICDOINT (On a model selection criterion for a linear mixed model)
EAREX Wakaki, Hirofumi) (IR&X, Hiroshima University)
4 —fBIEHF IO SRE Y 12D T (General ized Gamma—Clustering from a Phase Transition Viewpoint: Connection between Gamma—modes
and Gamma-means)
528X (Notsu, Akifumi) (KRHBIIFEEFRIZ KA, Oita University of Nursing and Health Sciences)
KAiTR%5A (Omae, Katsuhiro) (#A&®FZE KZFEME K, Graduate University for Advanced Studies)
SIOESE (Eguchi, Shinto) (#ist#k¥EHAZERR, Institute of Statistical Mathematics)
5. BUEBHEKICTEIKISRA4ENDREMEEZEL-EIIRETIL (Cluster-wise regression models via a quasi—|inear function)
#ME— (Hayashi, Kenichi) (BEFEZEZK, Keio University)
SIOESE (Eguchi, Shinto) (#ist#k¥EHFZERR, Institute of Statistical Mathematics)
6. Sparse regression without using a penalty function
RILET (Adachi, Kohei) (KBrxK, Osaka University)
Kiers, Henk (University of Groningen)

G &35 (S56 % =) 15:30~17:30 #st&E
ER RSN (REXFX)
1. AR OZRMFATEICOVTO—EE-NKERBT7—HA TREWMFHALSA 7L EDLKREREFZT—
WERBETF (AR HETHEHRMERREE 2 —)
2. — A/ OT-2FEREROERFE (R) ~TER2 FLEHERERBCEIEUT—2~
FER—#itt25—)
EH— AR ()
3. HREMEE (FD9) —MEABFEDEZ S MHHFE o THI?—
EHES (RIBX)
4. PERBEEXRFHELOBBIC L SHEHREER
WAEEF BHKZ)
EREA@BHRPLEPHREREBEFTER)
BRIIGET (B H B 2R

RRER EHKEF)
5. 5t 5 7R R 2 — R & AUV IET R RIRERR R D E D EN AT 1+
AR (REZFK)

H£&15 (857 #=) 15:30~17:30 #&% - BE#Hst
ER : fRIFEX #@RIKF)
1. BrEROSEE L LEMBEDTMICE & D HAIBREHBROER
BEAET Bk &1t QUICK)
TEHE BRDOFE KRR - —1BFXFH)
BAXNT (—1EX)
2. One-Pass AUC Optimization %MD EFFHIVLEIE
AAFR (£FTFHZTR)
3. MELLEY A FOEY Y T—2 EHBZEFEEAVYEEROLESN : T4 254 KAL) ORLEDREL
EIF R (B AERIT)
REREL (A ARERIT
4. Measuring Global Flow of Funds: Statistical Framework, Data Sources, and a Country Case
R (L BIEEKERERZEE)
5. Forecast revisions and Business cycles: Evidence from 12 years of ESP Forecast Survey experience in Japan

BRIZIEX (HRIIKZE)

[ £18 (S58 =) 15:30~17:30 ETIL:EIR &REHEHR
ER : HPHEZE (KERX)
1. yuima [ZH T 5 ETILEHMlEEE
L OE— (LX)
2. ENHEEZL OLEEMRBETIVICEITS Cp HOEHERBEDTRT—HE
BHEEA GRIAREERIK)
BEHER (EEX)
3. WENZEHDORYY—=2JKICDONT
FHEE (KRXZE, BLEHER
FHEFE (KRR, BIEEHER)
TERF (REKRE, BILEHER
4, RAMTENHEF Do BDOIEAELIERBTHORFHE
RITRE(BAKXE)
TSI (BEER2X)
William E. Strawderman (Rutgers University)
5. EFHEMARTEERICB T I2EFITEOHENGEM
HZE (KBRX)
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A5 (S21 =) 10:00~12:00 f£Et v 3 > : MEHEHARR Y R BHEKRAE L 2 — [EERFZEO IO T4 71
F—Hr4H¥— BEIERE GEEMIX)
A—H+4¥—: BEASR #aH SRR
ER: HEIERE GEERIIX)
ER : FREIASR #EHHERTA
1. Quantifying indirect evidence in network meta-analysis
FREA L ($EH BRI
2. HEEBLVEHEHIGEOEEDIR - HEDNROETE
HZEIF (& (ETIIK)
3. FHRMAARI L RERRT Y1 o DOBE
IR 5A (REX)
4. Doubly robust estimator for net survival rate in analyses of cancer registry data

MEF HEEK)

B&i5 (822 #% =) 10:00~12:20 av RT3 avtyiari

ER : IUARKERE (R EE)

1. BHT—2ICE DI BMEEBRRETILOMERA XBEFELENA Ty FREEFES LUV ZOHE I 2aL—2 3
B R (KBRX)
REBH2 (KBRX)

2. Heavy tail 2 DFEEELE POT XIZH T2 —EREBHERE X
SHAREE (RFEEX)
BKERE (BRTBAX)

3. BARKEIANIL CERIZEITHEREDRTE
HETE (BIRX)
NEE X (BIRX)

4. Expectile Regression #F L /= Heterogeneous ETILD DL mHEE
BAES GREX)
AEH ERX)

5 SMIREIRERV-FHEMEEEBRREEFH T ERBEEOHTE
KHEEL (REX)
[RES (BB

6. Directional measure for marginal homogeneity in square contingency tables
P EFEA GRAEFRIK)
H85E (RREHRKX
EEEE (RRERX)

1. AR HAOBRKNTA— 2 RUBESFOBHEDHEIZDONT
FEITXRF (REX)
ARES (REX)

C =15 (823 =) 10:00~12:00 ftEt vy > 3> (FEEE) : BAHERFKHFER BAHEIHFES BEELY 3> (English Session: JSCS-JSS
International Session)
dA—H+4H— (Organizer) : ARG (Nakatani, Tomoaki) (dLiEE K, Hokkaido University)
EEEK (Chair) : 4 BARE (Nakatani, Tomoaki) (dti@iEK, Hokkaido University)
1. Functional Time Series Analysis for Limit Order Book Dynamics
Shih-Feng, Huang (National University of Kaohsiung)
Guo, Mei-Hui (National Sun Yat-sen University)
Chen, May-Ru (National Sun Yat-sen University)
2. An Improved Test for Multiple Mean Shifts of a Time Series
LI K% (Yamazaki, Daisuke) (SLIK, Kyushu University)
3. Multistep Prediction Errors in Integrated Autoregressive Processes with Polynomial Time Trends
Hung-Wen, Cheng (Soochow University)
Ing, Ching-Kang (National Tsing Hua University)
Lin, Chien-Chih (Tamkang University)
4. Unit Root-type Processes: Integrated Threshold-GARCH(1,1) and Near-unit Root AR(1)
Sun Young, Hwang (Sookmyung Women's University)
5. Outlier Robust Unit Root Tests in Nonlinear Dynamic Models
Rickard, Sandberg (Stockholm School of Economics, Hokkaido University)

D15 (S47 % =) 10:00~12:00 Et v 3y : KFISEFET 2 A TV RHFDSH
F—HF4H— IREEEER)
Ef  fiEEE (WMX)
R YR b FIEEE (LX)
AR R b KHAIESA (LEEKX)
REY R b RRFRA (FUERX)
1. HERZET YA T URZHORK
MESEZEAG AP
2. WEMIKZEDT—244 T RFEER
AIEE (KX, #ETILK)
3. REREHE - FHRAFTARE V4 —OHE
B AR (RRK)
4 KRKREFHE - T2 HP2HEAR L F— WMD) 12D T
MEHZ (KBRX)




E&15 (S48 #=E) 10:00~12:00 EFEt v a Y : HE - DIEME &#EHEE (English Session: Educational and Psychological Statistics &
Statistics Education)
EER (Chair) : "TE4T (Takeuchi, Yoshiyuki) (KBRK, Osaka University)
1. R EZFALEYY—Fy—RAITHA#HKETESE (In-house statistics education for market researchers using Japan Statistical Society
Certificate)
M8 E (Kikutake, Chie) ((#f) #t£i1&E#Y—E X, Social Survey Research Information Co., Ltd.)
EHEE Muroi, Takanori) ((#f) #t&1E#HY—E X, Social Survey Research Information Co., Ltd.)
2. Analyzing citation network based on Web of Science
iR ¥F (Chang, Livia Lin-Hsuan) (MR&EFFRKZFEREK, Graduate University for Advanced Studies)
2B (Phoa Frederick Kin Hing) (FAHifREt RIEBAZEFR, Academia Sinica)
874t E) (Nakano, Jyunji) (RETEAEERZEAT, Institute of Statistical Mathematics)
3. JORSYTETILOHARIRIZDONTA Unified Framework of Cross—Lagged Longitudinal Models)
FEEE (Usami, Satoshi) (BEFRK, University of Tokyo)
F 1L Murayama, Kou) (University of Reading)
Hamaker, Ellen (Utrecht University)
4, HEHREGBRED BAANDBEN  EEBR—BO%E (Introducing Statistical Hypothesis Tests into Japan: The Role of Dr. Ryoichiro Sato)
T NE4T (Takeuchi, Yoshiyuki) (KERK, Osaka University)

F 15 (S49 =) 10:00~12:00 FEiEt v 3 > : BRI - FIENIIEE &METEESR—A% (English Session: Time Series Analysis, Control Theory
& General Statistical Theory)
EEE (Chair) : HEpiEth (Nakano, Shinya) (#EStEAIERAZCAT, Institute of Statistical Mathematics)
1. FANR=—C s D RIZEDTRA XEFEEOFHEMME & O/ R MEIZDLVT (Asymptotic properties and robustness for the Bayes estimator
based on the divergence)
$BAREKER (Hashimoto, Shintaro) (&K, Hiroshima University)
1J11%8 2 (Nakagawa, Tomoyuki) (JGE&X, Hiroshima University)
2. Bernstein—von Mises D EENDHRIZATM (Finite sample bound for the Bernstein-von Mises theorem)
K5 {E (Yano, Keisuke) (BRIK, University of Tokyo)
IEEEE Kato, Kengo) GRIRK, University of Tokyo)
3. Projection smoothing for stochastic dynamical systems
IMUTEST (Koyama, Shinsuke) (ftEt3HI2RFZERT, Institute of Statistical Mathematics)
4. Analysis of Variance for Time Series
KB AA (Nagahata, Hideaki) (RFEHAKZFEKERE, Waseda University)
A0OIEE (Taniguchi, Masanobu) (BFEHEKRZEKERE, Waseda University)
5. Self-normalized subsampling method for non-standard time series regression models
BAEAREk (Akashi, Fumiya) (RFEEHXK, Waseda University)
Bai, Shuyang (University of Georgia)
Taqqu, Murad, S. (Boston University)
6. BEPAILI U ITANBICEBA—OSHET—2Hh oDERME (Extraction of geophysical information from auroral movies using an
approximate Kalman filter)
R EpiEth (Nakano, Shinya) (#5203 RFZEAT, Institute of Statistical Mathematics)
IM1ZRME (Ogawa, Yasunobu) (EXZ4E#hEFZEFT, National Institute of Polar Research)

G£15 (856 #=) 10:00~12:00 FEF#xat
EE: KEZE(EEX
1. BEDRETIVICK ZHERENDABREHOXEHE
HiBE / A (KBRKX)
InEE— ELIRERX)
FHZF (KBRX)
BHBH (KREE AL Z2—)
2. BEBEEBT 20T EIR—RS54 UEBRELAVELRROHERIZONT
EAEA (BILEKRS)
nEE— FLIRERX)
EBBE— (88X
3. BEEHERICB T3 RBIOZETM
1EF X (BEER2 KRR
AIEZE (REEX)
4 HELHEHTE (FD8) KTV ERFBLWIED  RELHET—4 - BET— 2 DRI
LHES (RIBEX)
5. Covariate balancing IZE DLV =— B NEZITICE T 5ERMEDOH TE X
ITRE— BB (IHBAFE ) L)
TEERE (KBRX)
6. RIBBBREICHEITIEBAEEBIREDOHBIKRIKEFEOMEN
K& (LBX)
KEHF (LEX)
REEE(EEX)
2EAR(EEXR)

H£18 (S57 % =) 10:00~12:00 SHE7 7/ F VR
ER: BHHEEEF BAEX)
1. ERAZZEDEINTA MY YT ETILADOHEE KB T—2BF~DEHA
BIEEN (BEERAX)
EHFER (BEEERAXN)
2. RADTFU - ETYVITIZ&KBER—F T+ ) F&i#Et (Bayesian emulation for multi-step portfolio decisions)
ATIEEEX)
Mike, West (Duke University)
3. I—U{FEZRT Hawkes BIREIC K DR T vy ) RY 5T




REGE (EEZRX)
BAREE (BERZEX)
4 Z—a2—REFYA—ICLEREEZBIOT—42 BT
ELEH AT —0I7)
BAXNT (—1FX)
5. Factor multivariate realized stochastic volatility model
LR (BRIEXK)
RHFBE (R®REX)
6. %RA™MED L FERIZHITEHEIF T 70 2 —BROKREE
HEEEF (HAKX)
{EEER R GREX)
eRmER (BAAXK)

| £15 (S58 £=) 10:00~12:00 ZLZE=fET 1
ER: HREM(EEX)
1. —fE L =5 HDRED T TDOE Rt MANOVA R 7E
IEEFEA (GEEX)
ILEFEST (BIREX)
2. FERSEERRIETIVICETI2REMRMES SFVEFENERITN DORIZADE & TOEHED
BRHEMR (REX)
3. Stiefel ZHRALD—HREREEDEAFTIMERE~DIE A
ATESEH ERERX)
Klar, Bernhard (Karlsruhe Institute of Technology)
. 2-step HEARIRAZ L ORRERETIVICEITHH#TE
NAXE FRRERX)
MERE GRRERX)
BRHEER (REX)
5. WE KU ZHABEICODVWT—KEZEANODERTD T TEE
IIHFEST (BBIREX)
BHEE GRS ERRERKE)
BHER (R8X)
6. Robustness to Nonnormality on High-dimensionality-adjusted Consistent Generalized Cp Criterion for Multivariate Linear Regression
Mode I's

¥~ UN=PN)

~
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A5 (821 =) 13:00~15:00 f®EItE v 3 > : #HiEHFE - BRFES - EMBHFOY AR A —/N\—HRRATIR
F—HF4¥— . BREBFEE&EEX)
F—HF+4H¥—  HHAET (BEX)
F—HFr4¥— BER— (E=EX)
ER: BRETEEHTEX)
1. Sparse modeling for sample-specific analysis
Heewon, Park (LLEAIX)
HITER (REX)
EHIB(ERREKX)
2. Tutorial on Deep Learning and Applications
B E A (Seoul National University)
3. L1 EAMEff EREEHETILERAWN-RZERDFETA
EBJIEE (RREX)
FHEER (REX)
WO ERERX)
HITER (REX)
4. BT LIZBT3RT54 VT EEDRBENLIRE
BER— (EREX)

B&i5 (822 #% =) 13:00~15:00 a>vRF4os a3ty arb
EE : Uit (EilX)
1. A—RVEEBHOBAERICE D K BREEMIZHT DIERAA A =T 54 A Y CFEORAFK
fREIERI (L TZK, JST CREST)
fEKABYF (SLIM TZK, JST CREST)
ATINESE (LMK, JST CREST)
BREEE (LK, JST CREST)
EREFifE— (BRI K, JST CREST)
& HE R (AT SR %R, JST CREST)
2. How - BAN—S 2 URIZEDCANR MDD R/IR—RE— B LEREIR
NEZT HERRKERK)
BRIEEE (WEEH SRR3R
3. BRIT—RICHF5H/34 7 R EIELRR S IZDNT
PILEE GRIKRX)
KHEIE (REX)
FISH (FRKXK)
4 A—RIVEKIZED/ VRS A M) v O LRRRKSR
ARE{EED (KBRK)
EHRAE (KBRX)




5. G LEECRANREBRRTESN? ~HRAMHORREREL~
HISE REMEXRERKX)
P2 FREFEKRERK)
Stephen, Wu (#tstERIBWAZEAN)

= H 5 (At BB R
6. BREMORN—RILEFESEAMEROREERZE —JL—T L /LLAEREERAW=AE—
i HE (KBRK)
RILEF (KRK)
C=15 (S23%=E) 13:00~15:00 £E+E v 3 BAHEHFEELREE. FEREX, MNIRREMNEZEERTHE

=74 Y — . hEHE @ RERRA
B mEEiE (RRREX)

EREE  FIBH GURA), FAKHBX RRERER, JBEFEIIX), BHNRER IZEARFR)  EBERE (FIXZHFFHERES
WNER) | BERMHLBERRRES, MEEIE(REX), HiAKEEREX), EHFRE BERRX), BRE WT—2E—7)L)  BEHE (R
RIERK)

1. #EHREABERORL L EROER MY —
FEEX (FEK)

2. EARNBIRICE T DIFRTHET IV
H S CRRIERXK)

D£15 (S47#H=E) 13:00~15:00 REE v a Y : XA AMFAFOEE L HERM
A —HF+4 ¥ — MIRKE Hat HEHAEA)
ER : MIARKE METSEEHAERA
1. BRISHOFNALZEEZRIIX
AR #aH3EE 2T
2. N XREERABRT A >
F R (RAFFIIERKE)
3. IMNBEHEIZEIT AR Xk
AR)IGES (EFEXK)
4 =T 40TIZBHFBERA ST UETI VY

AR B E BRIRK)
5. DMARHMDEEEERAHDTENNY MLEEICE 1T HHBHEAS IREHES
A LHiE (RIRK)

=15 (S48 =) 13:00~15:00 EFE v a v A0 - RREHET &B%F - BE#HEt (EnglishSession: Official and Private Statistics & Economic
and Business Statistics)
EEE (Chair) : =% A (Yoshizoe, Yasuto) (FIU%BeK, Aoyama Gakuin University)
1. BEBBHKHICBITI2REDTIRNEEERSOH-1#tA% (Revisions of Estimation Methods for Cash Holdings by Households and
Corporations in Japan's Flow of Funds Accounts)
FAEE (Teramoto, Ai) (AA$RFT, Bank of Japan)
#HE{EthF (Konno, Sayako) (AA$E4T, Bank of Japan)
A& KAl (Kimata, Tomonori) (AZA$R4T, Bank of Japan)
2. RAFTRAEFBE LSRN —ER (FISIM) DEHRIFIE (Negative Interest Rate Policy and Difficulties in the Measurement of FISIM
(Financial Intermediation Services Indirectly Measured))
BHEFME (Ishida, Kazuhiko) (RIFEIZKZ, University of Nagasaki)
3. EHRTIMWENEDOREZTHORELIEE (An implementation of a cel | suppression algorithm for tabular data inR and its chal lenges)
FE#Z Minami, Kazuhiro) (#ist#hEEMZEAT, Institute of Statistical Mathematics)
4. Small Area Estimation for Grouped Data
JNAR K HB (Kawakubo, Yuki) (FEK, Chiba University)
INATX K (Kobayashi, Genya) (FZEK, Chiba University)
5. IBERLUVBRBEEHABRDRAETICE T DEATLEDEMLLE (Comparison of two corporation surveys conducted by Japanese government)
ZEi#%&A (Yoshizoe, Yasuto) (FLUFEEK, Aoyama Gakuin University)

F£15 (S49 #3=) 13:00~15:00 HEE v 3> : 5HE##Et (English Session: Computational Statistics)
EERK (Chair) : EHBHIAER (Tanaka, Kentaro) (RBEEX, Seikei University)
1. B¥ - I% - - BHREFOMESICLIME - BEFAHEEORHFERIZDOLNT - (A collaborative study between medicine, engineering, and
informatics: a novel approach for early detection of biliary atresia)
#3RF (Hayashi, Kuniyoshi) (BER&MNEE KRS, St. Luke's International University)
EHE (Hoshino, Eri) (EEMEREAZ, St. Luke' s International University)
{FEEHB (Ito, Shinsuke) (>RSI HA&t, Unlog K.K)
B O# (Taguchi, Takashi) (U > BO45#x&%t, Unlog K.K)
S5 (Takahashi, Osamu) (EEERANEIMEKZ, St. Luke s International University)
2. A functional nonparametric clustering of mouse ultrasonic vocalization data
Dou, Xiaoling (BE#EHEXK, Waseda University)
3. HALO—#tDREESYSAAR 1) 4 (Clustering algorithm and uniformity testing for circular data)
Ft B KR (Akimoto, Yoshitomo) (Frdk X, Chuo University)
$#ATRAL (Kamakura, Toshinari) (FARK, Chuo University)
4, BABERONSA—LDHTEEDHE (The properties of estimators for |ine segment process)
BT EREE (Abe, Ko) (K, Chuo University)
$#ATRAL (Kamakura, Toshinari) (FARK, Chuo University)
5. (REZEMICHEITET—FEETILORELIRE (Data Visualization in Virtual Reality)
BB AER (Tanaka, Kentaro) (BBEK, Seikei University)

G&15 (856 #=) 13:00~15:00 E=F#fat 1
B M#EL (KEERSITEAXSH)

1. Optimal Dose Selection Accounting for Patient Subpopulations in a Randomized Phase Il Trial to Maximize the Success Probability



of a Subsequent Phase 111 Trial
BIEXE (HETII KFKRFERR)
FHEH (REAKFKER)
2. PR EESBRARICE T DELGE/NA T RARBHEEE O HEEETE
SHEE (KBESTERA S, FRKFXER)
T Reh (RRKRFKREFER)

AFRRIEE GURKE)
3. NABRKRRTREET IRBITOIY F—2A0T 5V REDRENICE R 5 E O
EAEE (R RERA )

HARE (P BERKa4)
EINE (R RERAR4)
o) IMERER (ot SR = 41)
IIAZERS (R RERART)
4. ZRFER—BEEERIVERASNEBERZRRICE 1T 5XEERAORIN
Y& Ol (Fh R K22 KR
RiEUELE (PRAZE)
5. EEFMA T PV — L E2ZR L -REEETFPRONF— FHEORY L EAZEORE
MEERL (KRR TRHAR4)
ERMAR RRERX)

H£&15 (S57 % =) 13:00~15:00 774 F VR
ER  #ai (EER2X)
1. ERBEEMARSITAVTAEBETILENATRADEE
BREM (REREEKRE)
2. RYGEEEE 2 R— b7+ VA ORRRIZHT HIWME L — O LLE
PrIER L & (BEFEZR 22 K)
BRE (BERZX)
3. Yy H—<K LOFERLMAIZDONT
FHE (BHBEXE)
4. Range-based stochastic volatility model
MR (KBRX)
5. x—JULvy MEIZKDEHELHMIBERIIBOLTETERZRSHT Wavelet-based methods for high-frequency lead-lag analysis)
HEk (BEEZEX)
INFEK (EERK)

1 £18 (S58 % =) 13:00~15:00 £ L 24T 2
BEE : EKEX (HEtEIEMER)
1. AABWIZEFEL R v I TFT—2BEOFBIZDONT
JKEIE5A (JLiEEX)
2. KiBE SN IZKBFRIYSRAYLY
HER (BEX)
HE— EX)
3. VSRBYVTERESITFUILT—RIZRTEHILT TS T4 hLETIL
FHRE (KRK)
4. Extended GMANOVA EFILIZE T2 S8 HTENRE L HEI/S A — 2 DRFIL
KHB (FRERKE)
5. SR ETILIZE 1T ZEEFRMH LD & Z2DHMELBRITIOREREHFEICDINT
HE (BEZRK)
EEES (EEX)
6. HTIV—EHREZECEMNMI VR YOI T—2DHA 2 EiFiE
KIS X (rETERIBRRZ0RT)
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IWARI (EEXEKX)
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A£I5 (S21 #=) 15:30~17:30 ftEIE Y 3 Y : BAERHKITFES : p EOSENE (Z4MH) LZ0EHR
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F—HFT4H¥—  HFELGEEX)

EE: £HESE (RBX)

HAE  REET BEEEFFHEAEZRAHAES

1. p{EIZET 2REDER
MEE (SREE/RA)

2. plEERBRE : E53HANIEL LD
RAE (LX)

3. HEEREHELTOpENES
AEHN (774 F—HK &)
HEES (774 Y —H%AK&4)
EREHE (774 YA &)

4. AZSHpEEZDOEEIZDNT
Az (BIREX)

5. £REEMERAMNIE L LVEE—RZR b+ p ERFROHEE—
EHFH (RREX)
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A—Hr 4 ¥ —  hEHHE A HERER

EE  fais (RREX)

1. BRITHETEEMT : B - AERETORED
FIBE K K)

2. AEBHZIZEITRREDESE
5§7k¥r!3€ ($EETEIERZRAT)

3. RTEMBLUSHALOSEEMEN. HWICEET Z2HENHFOME ; FEVLLEHEEEADOBRBOKES L HIC
RAEF (FIKX)

4. 7 N A M)y EHRERRIIHT HEENVF
InEEEE GREX)

5. BRTHBEEFAOMMNETER L THER
BAKXE (EEKX)

6. E)bﬁ-’*f'f VEFERALEERME#HTEIZONT

EHER (BERIK)

D £15 (S47 #H=E) 15:30~17:30 fREtE v 3 Y : RPFFHREEERETICM (T - REREHHWEERROADBR~HRICHAMN BT RIEE
BEELEEEZEBOT—424Y1 T UREE
F—HF+4¥—: TRAHR (EELFX)
F—HFr4¥—: BHERE (BEBHX)
F—H+4H— IOk GIEHKX)
ER  ILOE 1K)
1. Informal statistical inference at school level education
Katie, Makar (University of Queensland)
2. B - HERICE T A FBHREEBTOMAHBICOLT
BB (BHMBEKRD)

E&15 (S48 =) 15:30~17:30 HEEE v a > : £¥#tst (English Session: Biostatistics)
EER (Chair) : B:2%H (Shimazu, Hideyasu) (Loughborough University)
1. jciﬁ*ﬁ:l:‘k FARIZE T EHHERMLELZERAZE (An efficient multiple imputation in a large-scale cohort study)
HIZEA (Furukawa, Kyoji) (ET#R2EmZeAT, Radiation Effects Research Foundation)
%E?Jl%"*ﬁ@"h"—"( BT A2HAIRITRE NS UROENT= ex-vivo N4 F T vt A IZE T ZEERNFETHEEE (One-sided efficient
score test of random effect’ s quantile: evaluation of intrasubject parallelism in balanced ex-vivo bioassay)
L EFHE (Uehara, Hideaki) (BkxX&%tv L5, TSUMURA & CO.)
3. Estimation of Accelerated Failure Time due to Radiation for All Solid Cancer and CVD Deaths among A-bomb Survivors
&%= (Nakashima, Eiji)
4. Natural history of life history traits and a post-K-Pg nocturnal bottleneck of Placentals: Implication from neutral theory
S Wu, Jiagi) (BERK, University of Tokyo)
KiZFZ5h (Yonezawa, Takahiro) (8B K%, Fudan University)
FEFEA Kishino, Hirohisa) (REEXK, University of Tokyo)
5. The number of species and rarefaction techniques in ecology
Ei;2%HEE (Shimazu, Hideyasu) (Loughborough University)

F&15 (S49#% =) 15:30~17:30 HEEBEE v 3> : ZREMET &I EH#5 (English Session: Spatial Statistics & Industrial Statistics)
J"'E (Chair . RE K& (Nagao, Hiromichi) (REX, University of Tokyo)
1. %Ed) Delone 7 & BFZEfEIMEE £ T )L (Delaunay triangulation for smoothing seismicity models)

EHIEF (Ogata, Yoshihiko) (#ist#3B#ZEFT, Institute of Statistical Mathematics)
2. BHIZHR EAEBREXFMALE-EHNMETA ETIL (Short-term earthquake forecast model using foreshock discrimination and
aftershock decay)

BFH & — (Nomura, Shunichi) (#EEtEERZAT, Institute of Statistical Mathematics)

EREE (0gata, Yoshihiko) (#iat#EEMZLAT, Institute of Statistical Mathematics)
3. ABRETIVICEIERMEOD—FEBREFZBOAEM (Monitoring of the Seismicity before and after the 2016 Kumamoto Earthquake with
Point Process Models)

HE;Z B (Kumazawa, Takao) (fiEt#UIB#IZEAT, Institute of Statistical Mathematics)

EREE (0gata, Yoshihiko) (#ist#EEMZLAT, Institute of Statistical Mathematics)
4 BIEBBETILEHXTEBEDOHENE (On Effects of Dependences of Covariate Processes in Cumulative Exposure Models)

LA (Yamamoto, Wataru) (E&E{EK, The University of Electro— Communications)
5. LIVARBEUTHILOERIZE DS BHBEMEEIA A —2 >4 (Seismic Wavefield Imaging in the Tokyo Metropolitan Area Based on the
Replica Exchange Monte Carlo Method)

KEXE (Nagao, Hiromichi) (REWXK, University of Tokyo)

In#RJE4T (Kano, Masayuki) (BREEK, University of Tokyo)

JKHEHE= (Nagata, Kenji) (FEEZEBAMTILESHZLAT, National Institute of Advanced Industrial Science and Technology)

R — (Ito, Shinichi) GREX, University of Tokyo)

JBFIE— (Sakai, Shinichi) GRIRXK, University of Tokyo)

T34 (Nakagawa, Shigeki) (BRIK, University of Tokyo)

YESREA (Hori, Muneo) (BREEK, University of Tokyo)

SEEE Hirata, Naoshi) (BRERK, University of Tokyo)

G£15 (S56 #=) 15:30~17:30 EF#Hst 2
ER: BEEN (EIEFERMEE %)
1. STHRYBRLAETY A VERAVREY SR8 —REALLEBERABROBEARUTY  TILHa4 X
EE— (M RERA )
FHERR (B EAREE 2 —)
2. —RRICFHZEAV=O YT RLHINT— FETILOIRER
KATEEA (BEREKREFRK)
IOES (et BB
3. MRRMEER FLRARIEDFBEERICEDREREROKAICET 5EESH




12 iHn (BERZX)
EHEHE (ERERKS)
4. L1 EAMEZ AW ERESRME/N T+ —< > X 5T
BB R Al 3E (BEFER B KPR FRT)
BAFE BEZERX)
EHRE (BEZRX)
—[RER (RRKFXEFER)
5. BABATIILITETIVIZBITARADEEIZDINT
BEENT (ELEREERATE 2 —)
TR (RRERX)
THEAE (RREHRX)

H£&15 (S57 #=) 15:30~17:30 #HZE 2

ER : 8K (KRX)

1. RNR—RZFIZE I BEEDOEE DML
NEHEF— (BRBEKRF)
FEAEE BEEKX)

2. EREEEAVEEA/NR—A )Y RICE D FEET
WAIRN (BERBRFZKRENR)
BARFE EERBX)

3. DBSCAN M/\5 A —ARZFEDBEEMELIZDULNT
BHEZME (EERBRFZRENR)
#BAFE BEERRX)

4. Regression with stagewise minimization on risk function
EHEE (BREX)
NEEX (BERX)

5, RARXT, 2EEENHOEHNEHREHTT S
AR (KBRK)

[ £15 (S58 % =) 15:30~17:30 #EEtIBH/—A%
EE :IOES $atEmzEm
1. Conditional covariance formula ZRUL =411 v 4 EEAEEK
AR (RFAX)
HAET (RfEAX)
+tHRAF (BRFEAX)
2. FHEMEFERERASAEZTOFMREICONT
EEEX (LEEX)
3. BFTERIZ & SRS
EH/BPX (BEHEX)
4, FHEFAHBNBLEERRNLT HHEEE=E
INEREE (MEEREX)
5. EERANZKICBITAH/N\A TRABEHEZICDONT
ERBE (REARKRERK)
BEE R (AT BEER 3R
®REZ #EHHEEIA
6. EFRETIILOFAEHKOFEREM
I OED (HaHHEEsZea
KATHEL (REAEKRFERK)

9RA5H(XK) (Sep. 5, Tue.)

B&i5 (S22 H=E) 17:40~18:10 oo RT3ty a URERX

2R (Reception) 18:30~ ZHEX ¥ /8RN #HEEH ') 7> 1 (Nagoya Campus, Lien Cafeteria Clubhouses)

9 A 680K (Sep. 6, Wed.)

A4E (S21 #=) 10:00~12:00 E%&st 3
ER: THEHE ERREHX)
1. IEETILTOEEEDREEICKT S Bartlett #HEDFIA
BHZX (B 4R )
AEMTE (BiLEH - #EEERRE 2 )
RFTIEE (BRIKEX)
2. EHBBEIVRRAD T B 5R =5V F LMERBRIZH 1T 2515058
MEEN (ELIEREERREV 2 —)
Ho#iF (EiLEERERMEEY2—)
3. ELEHHARIZEITIER Y AILT—2DFAIZDONT
BAEE (RILX)
4. Synthesis Method MIELHE~Y— > DE[#RIE (Visualization of non-inferiority margin of synthesis method)
ERBHEFE =X &) )
Zhu, Li (Amgen)
Ke, Chunlei (Amgen)
Wang, Huei (Amgen)




Jiang, Qi (Amgen)
INLEEZ (B—=H# (%) )
5. ARBEEETIERWVERE) XY DOEHFIZONT
TIEAE (RRERKX)
EiEHR (REERX)

B&15 (S22 % =) 10:00~12:00 Bt v 3 Y : BAMHAFRAR—YHHAABELE Y L 3 Y AR—VifstHE
F—HF A H— . K¥GHAKER GIHK)

F—HF4H—  BRXE (FRK)

BER  BEHXE (FRX)

1. PITCHf/x T—RIZE S < MLB#&F O UCL BIEERDER

BEH R (PR XK)
REZER (ZEX)

2. NPBIZH T2 FEEMNE X DHM~DEE
HB#E CRRERX)

3. BT —2BITDAR—YEE~DIEHA
FHFE (KRKE; BILEHER)
INETR— & (KBRK)
B BB (KIRX)
4 F20XKBMERFER IO b ~BEERRLGERTRA)— FBHRORRAMN L~
ERZEREZ @E@RFRRAR—VYEFEtL S —)
5. RAR—Y7F YR ERICAIT-BRYBHITE T 2R EFRE
AKE (T—2 X2 T Lk att)

C £15 (S23 =) 10:00~12:00 ftE+ v a3y (HEHE)  EHRBEETI VI EEHBEE Y S T—42#4# (EnglishSession: Statistical model ing
for stochastic processes and high frequency data analysis)
A—H+ 44— (Organizer) : ANEAHZ Uchida, Masayuki) (KBRX, Osaka University)
EER (Chair) : WAHZ (Uchida, Masayuki) (KBRK, Osaka University)
1. Multivariate Stochastic Volatility Model with Realized Volatilities and Pairwise Realized Correlations
AFZF##iE (Omori, Yasuhiro) (REK, University of Tokyo)
LUK (Yamauchi, Yuta) (BRIRK, University of Tokyo)
2. LA BEEETIVOWEERICHT H/85 A M) vy #E E#HTIEHR (Asymptotic theory of parametric inference for ruin probability
under Lévy insurance risks)
;K ZRBE (Shimizu, Yasutaka) (RFEEK, Waseda University)
3. HERBIEREBBAY—ILOETY >4 Modeling time scale for stochastic process)
HEH5AEE (Masuda, Hiroki) (JupdK, Kyushu University)
IO #3— (Eguchi, Shoichi) (SudK, Kyushu University)
4, BUKERITEERBEORNA—IHEDEIER (Quasi |ikelihood analysis and asymptotic theory of sparse estimation for stochastic
processes)
HHARGL (Yoshida, Nakahiro) (BREK, JST GREST, University of Tokyo, JST CREST)

D =15 (S47#=) 10:00~12:00 tEt v 3 > : MEEE LG
F—HF 4 H— SARME CRRERERX)
F—HF A Y —  BIEE RILTBUEA#ES V2 —)
A—HF A ¥ —: kBFE (RFEWEX)
F—HFr44—: ILEF BEREX)
ER : BILE M TBEASRE Y5 —)
1. BAREEERSAXET 2MANAEDREL
SHARNE (RRERKX)
WBILE (et 2—)
2. REEEERREIEE
WA (BEEZHRK)
3. TIREENIEE OB AR
KB (RFEEX)
4 HEFMLEEREEOHYH
CEHE (REEIEKRS)
5. EISHHER O TIREE
EHER TUY)

E&i5 (S484=E) 10:00~12:00 FtEMMETIL B LhEk
ER - @LE (EBRE)
1. JL—TORHEOARIE & xtEE 0
Ll A ERF0 (7 & 3CHEEK)
FEFHEE] (REaTBOERR AT
FIKIE X (RET HIEBI AT
2. HRHUEETHEZOFERETEERREICT 2BEMNT—2RHIL
FkfE— (RRXK)
REXE (REKX)
BAEERRX
F EfE (RREK)
3. By FOFEODENROYMEREE
HHFE @K
4 REASHOTAREEZRD S =HOREHFiE
MERX (REREEBHHARE 5 —)
5 BBMARTYUETILZETIEFHNNHDEEDT A TOBYMERICHT 5L ELEE




FiEE FELUX)
BHESE (LX)
6. Nonparametric multiple comparison procedure in the one-way layout
A& (FIEXE)
Ft EFH# GRRERX)

F&15 (S49%=E) 10:00~12:00 EiBEE v a > : #MFE (English Session: Machine Learning)
EER (Chair) : $5KK% (Suzuki, Taiji) (BREXK, University of Tokyo)
1. Asymmetric Clustering Methods based on Orthogonal Projector to the Intersection of Subspaces
{EBESELE (Sato, Mika) (BiiEK, Tsukuba University)
2. REARA %Ik B175#E5C (Empirical Bayes Matrix Completion)
MAZE Matsuda, Takeru) GRREK, B8R, University of Tokyo, RIKEN Brain Science Institute)
EQARSTIR (Komaki, Fumiyasu) GRIRK, IBIE=#FZEF, University of Tokyo, RIKEN Brain Science Institute)
3 BRIV MLZRAVWEEBEFAAMVEOY VI FREZOFHRERE (Cross-view link prediction with attribute vectors and its
information criterion)
BEFE37 (Okuno, Akifumi) GRERKZ:; HB{LZEFAZEAT, Kyoto University & Institute of Physical and Chemical Research)
TF#EF (Shimodaira, Hidetoshi) GRERKZE; IBILEBAZEAR, Kyoto University & Institute of Physical and Chemical Research)
4, BRFTHFEIFETIVLIZK I B Adaptive General ized Lasso (Adaptive Generalized Lasso for High-Dimensional Linear Regression Model)
F LK (Katayama, Shota) (BRERIT %K, Tokyo Institute of Technology)
5. BREEBRRIIOEE#FSHT (Linear discriminant analysis of possibly high-dimensional time series)
ZI1E (Liu, Yan) (RFEEX, Waseda University)
KB BA (Nagahata, Hideaki) (RFEHEE, #HTEIEM KA, Waseda University, Institute of Statistical Mathematics)
AN0OIEE (Taniguchi, Masanobu) (BFEHEXK, Waseda University)
6. h—RILEDERFRAW-ERBZEDNILIZEEHE (Generalization error analysis of deep learning via a kernel perspective)
#ARKE (Suzuki, Taiji) BREXK, University of Tokyo)

G =15 (856 =) 10:00~12:00 248 - ERE#frat 2
EE:EHEBER( 3 T—2Y/4MI RIAVY—STF L BREDRKRE)
1. —ABLYRMBEHERICESIRZ 50
EEX (BART)
BRE#HIT (BT
2. R4 bHS—FBEICEITEEBERA 2 —/NILOSHIZDNT
BHEKR (BEH)
REM— (8%4)
KHEF #iHFH)
3. REAKE Chow REICK D) a—T 14 VI BRIEDHH
PIEREE R (#EEtE > 2 —)
BIIESE (—1BX)
FERZKR(—BX)
4. BREET— FRAEOHMESEHAEOKRE
JKAEE( (Bk) FIRBEETEER)
BISHA ( (B ERBHEFAERH)
FEAER ( (%) FREHEHER
rh B ( (BR) EIRIEETEIRRZERT)
ERRANFUERK)
T EE®S BETHIX)
5. BiE
LHEBER( () T84 I RaAVY—V T L BEERKRE)

H£15 (S57 % =) 10:00~12:00 HE=EEFE

ER : NERE EREXE

1. Spatial crowding-out and crowding-in effects of government spending on the private sector in Japan
AIEF & (RALERKE)
ftE&A GRIALERKE)

2. "R T—EZRVEEIBUETILOEI & HE
BREEH (REX)

3. RNABICTXT B Synthetic Control Method 0 RRF & fi % ST ~ 0D it FA
EBREH (BEZ2X)
EHFER (BEEERAXN)

4, SRIT—DEMHBEHTYF T2 2RV IEIEROELOERS T
EREF (BREARKERRK)
IWTEE #EEHEEEmZEA

5. ARETILDLEDHRIZEDIETILEREEE - DEEEBHEOSH
M E KIS (5 EREKE)

| £18 (S58 =) 10:00~12:00 H X

ER: BB EEFX)

1. SMEDHD IS REROBRESERIZHT 21 XiZERALHE
IMNEB (ZEKX)
WIAEE #at SRR3R

2. SUSLEHR-Ewens HEARKE T SO UEHIZOVWTH—ER

fREER] (REXK)
3. ZRASERICHEITHEDARTMEICET AR ERE
A8EFE (RRENK)

4 BREDBRICETHELBIMRERFOL & TORERTED D MO
BHEH (LiBEHHE KILIRR)



EA#HE (LiEEHE A
SHLUE (B2 F ABERT)
5. NERICMHET 214 T7ILOY LI F—EELHAETIL
AR (HFX)
BiZZ (KiRX)

9R 6HBCK) (Sep. 6, Wed.)

A£15 (821 #=) 13:00~15:00 £¥#rct
EE:NBEFE(JEEX)
1. SNP ZAIZEZE LT SNP-GWAS IZH 1T A EE LA A THREZE
{EBEB R (ABXKXK)
HEAREX (BB HZTR
2. BUEALLEBERBRTLAF1—ABBICEYELENITRAR
INAER (BB KZ)
noE{EEXS)
3. BEBREEFHLIEZADRT 4 v ETIIZ&K ZEFRBBTORAS
1&'%15_ (LBX)
BEAR (RILEXRSE)
%D%.wiﬁ (#HEX)
4. EBET—A0HORT Y VEABRETIL—EBHET) VI —
INGFE (BHKE)
=R e (BE™ILKR)
TIOEDS (et 3uEsfZeam
5. BEBEMSEICKBTILFESILIKNEGEN
NaEJEEX)

B&i5 (822 #%) 13:00~15:00 Bt v > 3 Y : [CAMHFZLGCANBHOEN - BHLBER~Y—T T4 27 - AE - EEFR - A0~
A—Hr4¥—  HABER (BRI HY—F)
B #KEABRYHY—F)
1. I=TT14200BE, BE. £k
AFEBFA BXEHLEE)
HEME AL FvIR)
HERE  EBRRE GEX)
2. I=T4T - UY—FOFERED Y
NBE—(ARY—47T1 27 - UH—FiHs 4 TV K&
3. EY J7T ALAET—2ORE  BERMNEEA L OMBET TOMRE
ERSE (BEEAX)
n‘]‘uﬂﬁ% *é]zn'l' (ﬁn'l't/g_)
4. REXHEBRZIZETS5FADOAES L UVSERDFRE
YHEEE (Civis Analytics)
HE  BARBA@ER)Y—F)

C &5 (S23 H=E) 13:00~15:00 fREt v 3> (KEE) : SHEMHARZLRET —2BIFE - VI bV 7HEOHEEXKRE (English Session:
Synergistic development of computational statistics, dependent data analysis and software)
F—HF 44— (Organizer) : #5MA5AE Masuda, Hiroki) (LMK, Kyushu University)
J"'E (Chair) : ¥8MA3AE% Masuda, Hiroki) (JLM K, Kyushu University)
RIZ A:%)?Fﬂﬂﬁﬂ#?ﬁ@h' AM)—F - S5 (Lead-lag analysis of non-synchronously observed time series with R)

INHFEKR (Koike, Yuta) (ET#RK, Tokyo Metropolitan University)
2. BRFTTTHMA MOMC 5 & Yuima ~D&EA (Efficient MCMC in high-dimension and and yuima package)

HAME (Kamatani, Kengo) (KFRK, Osaka University)
3. BRBLUEIZEDICRS T« T4 D#ETEETFH (Volatility estimation and forecasting with empirical similarity: Japanese stock market
case)

HFARZFZ (Morimoto, Takayuki) (BAFEFFEKZE, Kwansei Gakuin University)

JIIZEEEE (Kawasaki, Yoshinori) (ft&t3UI8RFZERT, Institute of Statistical Mathematics)
4 WET—RIZEDLNA Ty FRIFEISHHEAEDBIF (Hybrid type adaptive inference method based on dependent data)

REHZ Uchida, Masayuki) (KBrRKX, Osaka University)

D&15 (S47#=E) 13:00~15:00 tEtEvI 3> : TOTOAMI Y O#METDER
F—HF+4¥— . BEEH Gt 5EmEam
ER B8R GEBX)
1. 770Ky O#HEOFERIZONTY
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T EE (et SRR

E&i5 (S48 =) 13:00~15:00 FEZE - FEEBIEA
ER: THB— (@SN IRKE)
1. BEEREFITOEKUZDONT
MRAET REERX)
2. FEEHBrown EFICEELLZETILOEEESRAT—2IZE D Whittle #EE
BEHHh (KRX)
FRIEIER (KBRX)
3. HIRUUEHIROW A IRIKEE EHENETY VY
FEEEm— GREX)
= E (KBRK)
4, BRIT - RIS—RIFINS A —2 ZH DI EGATEIZx 3 % Dantzig selector
Bk (RfEEX)
Al — (RFEAX)
5. Divergence IZE DK BFTREHT
JUFHEX (BIRX)
NEEX (BERX)
6. HEFOHANSR-BEHERICEHTIERICOLT
MHEB— (#BEIITEKE)
BEFAR (P RK)
BRI (PR X)
AT (PRX)

F=15 (S49 #=) 13:00~15:00 ZER#RE o
ER  AERT (EEEZ2X)
1 #HRAY 13— FIZEIKEBT 2 ORRILES AR
{ERREE (RBKR)
AHEE @it 5 —)
BILEt (et 2—)
2. FEHBRIZHR T 2EMEIRET VSN T 2IBMEESOEENEE

WWARE (RREK)
3. ZHBECREFETILORETREN
HAERE (RFREX)

SEABE( (K T4 IToRavY—IT L)
4, BEZEROFBLIZONR FEINS /I ER -2 F%
AARZEA (BFEAX)
EE (EFEAX)
5. HTICEWT 058 - VS RA VI FREFNLEFRAN-ZRDOHE]
EERET (BEE2X)

Cleridy, Lennert-cody (Inter—American Tropical Tuna Commission)

G =15 (S56 =) 13:00~15:00 2A#7 - RFE#EET 3
B EFER (ERX)
1. EEMIMEL - 2015 FREREER —QERROBE & 2015 FEEEHOBE—
it E 448 (B A ERT)
I 2 RE (B A ER1T)
2. HEBEER (CTD) 1221 T
HHEER BHEE)
EEREL (5 E)
3. RAFETDT=HD KA A VERE & k-EFEEIZDNT
BREE—E( () #HEter2-)
4 SESELUHERBLLERANZOLEK
EREE RRIEERS)
5. EBAEICKIIRAMED Y TLEHEZHCEHA —BREBNSHF=V A / T 1« OFETHAIRIEOERZ—
EXER (ERX)

H£18 (S57 #=) 13:00~15:00 #d=E 3
EE: FEHEES (KRXZE: BIEEHER
1. YiR— RS 2 —EIRIZE T D EHER
EAWLBE (LK)
FEFH AR (LK)
2. MEBHRICKIBRAEORE L L ZDEA
ZRHEERE (REKX)
BAKE (EEKX)
3. EBRFETIC &L AHEFA
MAEE GLAMTHILKRE)
shERER— (AL AT LK)
4 BREZEMIZEITE2HEAT FILO—BHEEIZ DT
ZHIE (REX)
BB BREK)
5. RILFRHT—IL - T—FrR FS5 vy T2k BELMIZFIRL: selective inference
FHEE (KRKFE: BIEEHEA)
TEHEE (REKE, BIEFHEAH)

[ 215 (S58 % =) 13:00~15:00 7%if &Mat R



ER  ERNERE (FhRX)
1. EFATORMEE & HBIFE
BEEF(EEX)
ERSR GRERK)
2. BBREHRETIVIZETZEEMRODHDREIZNT 5T — FR LS5y THREDHERELLE
iR O 5hiS (R EP R B (¥R))
ERNEXR (EFHRME (k)
EDHE (BFREE (K))
3. Birnbaum-Saunders %7 —Z DHREDHER LA EHRE—
ZHEA EREEKXRD)
4. POISSON APPROXIMATION FOR SUM OF BERNOULLI RANDOM VARIABLES AND ITS APPLICATION TO EWENS SAMPLING FORMULA
Az (BREKXSE)
5. EHFEMBESFOEEME (A Pareto-type distribution on the cylinder)
H AL (53R RIIKF)
BRI K (W EH SRR3R
6. IEHILBO RIS T2BREENUR
ERER (PRX)
AT (PRXK)
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