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Chapter 1 

Methodology and Theory for Partial Least Squares Applied to Functional Data. 
Peter Hall* (University of Melbourne, Australia) 
Chair. Byeong U. Park (Seoul National University, Korea) 

Large Deviations - Some Unusual Examples. 
S.R.S. Varadhan• (New York University, USA) 
Chair: Tadahisa Funald (University of Tokyo, Japan} 

Sponsor. Korea/KSS 
Multiscale Modeling. 
Organizer: Hee-Seok Oh {Seoul National University, Korea) 
Chair: Kyusang Yu (Konkuk University, Korea} 

Speakers: 

2,July (Mon) 

PL-1 [Main Convention Hall] 

PL-2 [Convention Hall 200] 

IP-12 [lOll 

1. Time--Threshold Maps: Using Information from Wavelet ReeonGtn.lctions with All Threshold Values Simultaneously. Piotr Fryzlewfcz• (London School of Economics, UK) 
2. A Tour for Empirical Mode Dacompcsltlon. Hee-Seok Oh• (Seoul National University, Korea), Donghoh Kim (Sejong University, Korea) 
3. Generalized Fiducial inference for Modem Statistical Problema. Jan Hanning* (University of North Carolina at Chapel Hill, USA), Thomas C.M. Lee {The University 

of California Davis, USA) 
4. Testing the Equality of Regression Curves In Multiple Scale. Cheolwoo Park (University of Georgia, USA), Jan Hannig (University of North Carolina at Chapel 

Hill, USA), Kee-Hoon Kang' {Hankuk U. Foreign Studies, Korea) 

Sponsor. Korea/KSS IP-11 [102] 
Statistical Tools for Genome-wide Associstion Study. 
Co-Organizers: Jaewon Lee (Korea University, Korea), Sungho Won (Chung-Ang University, Korea) 
Chair: Makoto Aoshima (University of Tsukuba, Japan) 

Speakers: 
1. Detecting Rare Variants in Admixed Populations. Xlaofeng Zhu'" {Case We..stem Reserve Univf".rslty, USA), Huizhen Qin (Case Western Reserve University, USA) 
2. Emclent Strategy to Detect Gene x Gene Interaction and Its Application to Schizophrenia. Sungho Won* (Chung-Ang University, Korea), Christoph Lange (Harvard 

School of Public Health, USA) 
3. Homozygosity Disequilibrium and Its Applications. H.sin-Chou Yang* (Academia Sinica, Taiwan) 
4. Assoclatlon Analyals of Recurrent Gap Time Data via Multivariate Kendall's Tau. Shu-Hui Chang• {National Taiwan University, Taiwan), Tsung-Chiang Fu {National 

Taiwan University, 'Taiwan) 

Sponsor. IMS 
Statistical Inference with Large Covariance Matrices. 
Chair: Runze Li (Penn State University, USA) 

Adaptive Estimation of Large Covariance Matrices. 
Dl speaker: Tony Cai* (University of Pennsylvania, USA) 

Invited speakers: 
1, Minimax Lower Bounds In Covariance Matrices Estimation. Harrison Zhou* (Yale University, USA) 
2. High Dimensional Covariance Matrix Estimation with Group Structures. Ming Yuan• (Georgia Institute of Technology, USA} 

DL- 03 [Convention Hall 200] 

--------------------------------------------------------- -------------------------------------------- ----------- -----------------
Sponsor: Bernoulli Society [p- 30 [201 A] 
Interface of Probability and Mathematical Ststistics I. 
Organizer: Edward Waymire (Oregan State University, USA) 
Chair: S.RS. Varadhan (New York University, USA) 

Speakers: 
1, Cramer Type Moderate Deviations for Self-normalized Processes. Qi-Man Shao• (Hong Kong University of Science and Technology, Hong Kong), Wenxin Zhou 

(Hong Kong t;niversity of Sdence and Technolgy, Hong Kong) 
2, Modelling Genetic Variationa Using Fragmentation-coagulation Proceues. Yee Whye Teh* (University College London, UK), Charles Blundell (University College 

London, L'X), Uoyrl T. Elliott (University College London, UK) 
3. Structured Selection In Partial Llkellhccd. Jelena Bradic* (University of California, San Diego, USA), Ruf Song {Colorado State University, USA) 

Sponsor. Japan/JSS IP- 16 [201 B) 
Stochastic Analysis on Large Scale Interacting Systems. 
Organizer/Chair: Tadahisa Funaki (University of Tokyo, Japan) 

Speakers: 
1. Glnlbre Random Point Field. lfuofumi Osada* {Kyushu University, Japan) 
2. Scaling Limit for Multi-species Exclusion Process. Yuki.o Nagahata* (Osaka University, Japan) 
3. A Singular 1-0 Hamllton.Jacobl Equation, with Application to Large Deviation of Diffusions. Xiaoxue Deng (Tsinghua University, China), Jin Feng (Kansas 

University, USA), Yong lJu"' (Peking University, China) 

Sponsor: lMS 
Recent Advance in Multiple Testing, Regularization Method and Network. 
Organizer: Runze li (Penn State University, USA} 
Chair: Ying Wei (Columbia University, USA) 

Speakers: 

IP - 03 (202A] 

1. Modeling MultJple Relationship& In ScelaiNetwork: Data. Tyler McCormick* (University of Washington, USA), Natesh S. Pillai (Harvard University, USA) 
2. A Penalized EM Algorithm for Multivariate Gaussian Parameter EatJmatlon wHi1 Non~lgnorable Mining Data. Lin Chen* (University of Chicago, USA), Ross L. Prentice 

(Fred Hutchinson Cancer Research Center, USA), Pci Wang (Fred Hutchinson Cancer Research Center, USA) 
3. Robust High Dimensional Statistical Inference. Yunda Zhong (University of Chicago, USA), Hongyuan Cao* (University of Chicago, USA), Wei-Biao Wu (University of 

Chicago, USA) 
4, Joint Linear Trend Recovery Using L1 Regularization. Xiaoli Gao• (Oakland University,USA), Yuan Wu (University of California at San Dle.go, USA), S. &iaz Ahmed 

(University of Windsor and Brock University, USA) 



Chapter 1 2,July (Mon) 

Sponsor. IMS DL- 04 [Convention Hall 300] 
Functional Data Analysis. 
Chair. Ming-Yen Cheng (National Taiwan University, Taiwan) 
Dimenaion Reduc:tion for Func:tional Data. 
Dl speaker: Jane-Ung Wang• (University of California at Davis, USA) 

Invited speakers: 
I. Smooth Backflttlng: Additive Modala for Longitudinal Data. Xiaoke Zhang (University of California, USA), Jane-Ling Wang (University of California, USA), 

Byeong u. Park* (Seoul National University, Korea) 
2. Robuat Eatim.tora under a Func:tional Common Principal Component& Model. Lucas Bali (Universidad de Buenos Aires and CONICET, Argentina), Graciela Boente• 

(University of Bueno Aires, Argentina) 

Sponsor. India IP- 21 [303] 
Design of Experiments. 
Organizer/Chair. Aloke Dey (Indian Statistical Institute, India) 

Speakers: 
I. Combln.torlca on Reaolvablllly of lncompiN Block Dealgna. Sanpei Kageyama• (Hiroshima Institute of Teclmology, Japan) 
2. Efficient Row-Column Dealgns for 2-colour Single Factor Mlcroarrey Exparlmanta. Rajender Parsad• (Indian Agricultural Statistics Research Institute, India), 

Sukanta Dash (IASRI, library Avenue, India), VK Gupta (IASRI, library Avenue, India) 
3. OpOmal Supersaturated Designs. Ashish Das• (Indian Institute of Technology, India), Chung-Yi Suen (Cleveland State University, USA), Kashinath Chatterjee (Visva 

Bharatl University, India), Feng-Shun Chai (Institute of Statistical Science Academia Sinica, Taiwan) 
4. Discunant's Remarka in the Sesaion on Deaign of Experiments. Discussant: Aloke Dey" (Indian Statistical Institute, India) 

Recent Development in Joint Models and Their Applications. 
Co-organizers: Yangxin Huang {University of South Florida, USA), Lang Wu (University of British Columbia, UK) 
Chair. lang Wu {University of British Columbia, UK) 

Speakers: 
I. Joint Spatial Modeling of Longitudinal and Survival Data. Farouk Nathoo• (University of Victoria, Canada) 
2. Joint Modeling of Survival and Functional Data Aaaociation. Jirnln Ding" (Washington University in St. Louis, USA) 

TCP- 03 [401] 

3. Time-varying Func:tlonal Regreaalon for Predlc:Ung Rlak of Event Ualng Put Hl.tory of Longitudinal Covariate TraJec:torlea. Wen Ye• (University of Michigan, USA), 
Jeremy Taylor (University of Michigan, USA), Lu Wang (University of Michigan, USA) 

Financial Risk Managements. TCP- 21 [402] 
Organizer/Chair. Ryozo Miura (Hitotsubashi University, Japan) 

Speakers: 
I. Default Timing and Recovery Rata. Yuki Itoh" (Yokohama National University, Japan) 
2. Valuation ofConatant Maturity Credit Default Swapa. Hidetoshi Nakagawa (Hitotsubashi University, Japan), Meng-Lan Yueh* (National Chengchi University, Taiwan), 

Ming-Hua Hsieh (National Chengchi University, Taiwan) 
3. Calibrating the L.eval of Capital: The Way We Sea lt. Ryo Kato (Bank of Japan, Japan), Shun Kobayashi* (Bank of Japan, Japan), Yumi Salta (Tohmatsu, Japan) 
4. A statistical Model for Hedge Fund Returns. Daisuke Yokouchi" (Hitotsubashi University, Japan), Yoshimitsu Aoki (The Graduate University for Advanced Studies, 

Japan), Takeshi Kato (Sophia University, Japan), Ryozo Miura (Hitotsubashi University,Japan) 
5. On Portfolio Optimization with Levy Proceaaea. Olivier Le Courtois" (Ecole de Management de Lyon, France) 

Sponsor. Bernoulli Society 
Biostatistics. 
Organizer: Choongrak Kim (Pusan National University, Korea) 
Chair. Hwan Chung (Korea University, Korea) 

Speakers: 
I. lsauea In Temperatura-mortality Studlea. Ho Kim• (Seoul National University, Korea) 
2. Analyzing the Clustered and lntarval-c:ansorad Data Baaed on the Semlparametrlc Frailty Modal. Jlnhewn Kim" (University of Suwon, Korea) 

TCP- 30 [403] 

3. Detection of Gena11ane lntaractlonsln Family-baaed Genetic Asaoclatlon Study. Hyojung Lee (Korea University, Korea), Seohoon Jin (Korea University, Korea), 
Wonseok Woo (Korea University, Korea), Mira Park" (Eulji University, Korea) 

4. A Logistic Regreaaion Method in Eatimating Median Survival Time in lnterval-cenaored Data. Choongrak Kim• (Pusan National University, Korea), Eunyoung Yoon 
(Pusan National University, Korea) 

Survival Analysis. CP-03 [404] 
Chair. Katsuto Tanaka (Hitotsubashi University, Japan) 

Speakers: 
I. Uae ofAlternative Time 8calea in Cox Proportional Hazard Models. Beth Ann Griffin• (RAND Corporation, USA), Garnet Anderson (Fred Hutchinson Cancer Research 

Center, USA), Regina Shih (RAND Corporation, USA), Eric Whitsel (University of North Carolina at Chapel Hill, USA) 
2. Maximum Penalized Ukellhood Estimation to Baaellne Hazard and Regrasalon Coal'llclenta In Proportional Hazard Modala. Jun Ma* (Macquarie University, Australia), 

Stephane Heritier (George Institute, The University of Sydney, Australia), Serigne Lo (George Institute, The University of Sydney, Australia) 
3. Marginal Additive Hazarda Modal for Case-cohort Studies with Multiple Dl•-• Outcornea. Sangwook Kang* (University of Connecticut, USA), Jianwen Cal (University 

of North Carolina, USA), Uoyd Chambless (University of North Carolina, USA) 
4. Eatlmatlon of Kendall's Tau for Blvartata Survival Date with Truncation. Hong Zhu* (The Ohio State University, USA) 
5. Conaiatent Eatimationa in the Accelerated Failure Time Model When Covariate& are Subjac:t to Measurement Errons. Yih-Huei Huang* (Tamkang University, Taiwan) 
6. Explicit Solution for Ruin Probabilitiea in the Ren-al Riak Modal with Conatent Interest Force. K.K. Thampi• (Mahatma Gandhi University, India) 

Sponsor: IMS IP - 07 [405] 
Time Series Analysis. 
Organizer: Qiwei Yao (london School of Economics, UK) 
Chair: Wai Keung li {University of Hong Kong, Hong Kong) 

Speakers: 
I. Poluon Thl'llllhold Autoragl'llllalon. Abdullah Almarashi (University of Strathclyde, UK), Jiazhu Pan" (University of Strathclyde, UK) 
2. Asymptotic Properties ofTime Sarles Non-life Insurance Modal. Kentaro Kobayashi (Niigata University, Japan), Junlchi Hirukawa* (Niigata University, Japan) 
3. Least Absolute Deviation Estimation for NonstaUonary Vector Autoregl'llllslva Time Sarles Models with Pure Unit Roota. Guodong u• (Hong Kong University, Hong 

Kong), Jianhong Wu (Zhejiang Gongshang University, China), Wai Keung U (University of Hong Kong, Hong Kong) 
4. On the Quasi-maximum Likelihood Eatimation of a Threahold Double AR Model. U Dong (University of Iowa, USA), Shiqing Ling* (Hong Kong University of Science 

and Technology, Hong Kong) 

Coffee Break 



Chapter 1 
U"t;!odfAtJ 
Sponsor: n5A 
Some Recent Advances in Nonparametric Statistics. 
Organizer: Bodhisattva Sen (Columbia University, USA) 
Chair: Johan Um (Seoul National University, Korea) 

Speakers: 
I. Properti..crf the Adjueted Empirical Likelihood. Jiahua Chen• (University of British Columbia, Canada) 

2,July (Mon) 

IP-23 [101] 

2. Log-concave Denaltlea and Bl·log-concave Distribution Functions. Lutz Dflmbgen• (University of Bern, Switzerland), Petro Kolesnyk (University of Bern, 
Switzerland), Kaspar Ru:!ibach (University of Zilrich, Switzerland), Dominic Schulunacher (University of Bern, Switzerland) 

3. Nonparametrlc Leut Squares Estimation crf a Multivariate Convex Regression Function. Emilio Seijo• (Columbia University, USA) 

Sponsor: China 
Biostatistics and Related Topics. 
Organizers: Dayue Chen (Peking University, China) 
Chair: Geng Zhi (Peking University, China) 

Speakers: 

IP-38 [102] 

I. Construction of Orthogonal Latin Hypereubes of Ordera One and Two. Mingyao Ai• (Peking University, China), Yuanzhen He (Peking University, China), Senmao Uu 
(Peking University, China) 

2. Conetruction crf N..ted Orthogonal Latin Hypereube Deaigna. Jlnyu Yang (Nankai University, China), Min-Qian Uu• (Nankai University, China), Dennis K. J. I1n ('The 
Pennsylvania State University, USA) 

3. Asymptotic Behavior of the Laval Set Eatlmate for Censored Data. Yangfeng Wang (Tsinghua University, China), Y"mg Yang• (Tsinghua University, China) 
4. Teat Conditional independence Baaed on a Likelihood Ratio Proce... Xiaogang Duan (Beijing Normal University, China), Qihua Wang• (Chinese Academy of 

Sciences, China), Jing Qin (National Institute of Allergy and Infectious Diseases, NIH, USA), Bingyi Jing (Hong Kong University of Science and Technology, China) 

Sponsor: Singapore 
Recent Advances on High-<iimensional Data Analysis. 
Chair: Jin-Ting Zhang (National University of Singapore, Singapore) 

A ROAD to Nonparametric Cluaification. 
Dl speaker: Jianqing Fan* {Princeton University, USA) 
Yang Feng (Columbia University, USA), Xin Tong (Princeton University, USA) 

Invited Speakers: 

DL • 12 [Convention Hall 200] 

1. Consnlned L.uao Optimization. Gareth James• (University of South California, USA), Paat Rusmevichientong (University of Southern California, USA), Courtney Paulson 
(University of Southern California, USA) 

Sponsor: IMS 
Applications of Mathematical Statistics in the Behavioral Sciences. 
Organizer: Linda Collins (Pennsylvania State University, USA) 
Chair: John W. Graham {Penn State University, USA) 

Speakers: 

IP- 01 [201 A] 

I. Fractional Factorial Experimente and Cluater Randomization: An Integration of Engineering Rea"rch Methoda and Educational Ruearch Methoda. John J. Dziak 
{The Pennsylvania State University, USA), lnbal Nahum-Shani (University of Michigan, USA), linda M. Collins" (Pennsylvania State University, USA) 

2. Statlatlcal Modela for Longitudinal Zero-lnflatad Count Data with Application• to the Substance Abuse Field. Arme Buu• (University of Michigan, USA), RWlZe U 
(Pennsylvania State University, USA), Xiaruning Tan (Pennsylvania State University, USA), Robert A. Zucker (University of Michigan, USA) 

3. A Dynamical Syatema Approach for Adaptive Behavioral intervention Development. Jessica Trail• (Pellllllylvania State University, USA), Linda M. Collim ('The 
Pennsylvania State University, USA), Daniel E. Rivera (Arizona State University, USA), Megan E. Piper (University of Wisconsin, USA) 

4. A Slnlctural Model for Examining Tim-.rying Effect Modendion: Estimating the Effect ofAdditional Substance Uae Treatment aa a Function ofTime-varying Severity. 
Daniel Almira!!• (University of Michigan. USA), Daniel F. McCalfrey (RAND, USA), Beth Ann Griffin (RAND, USA), Rajeev Ramchand (RAND, USA), Susan A. Murphy 
{University of Michigan, USA) 

Sponsor: IMS IP - 43 [201 Bl 
Spatial Statistics. 
Organizer: Marc G. Genton (Texas A&M University, USA) 
Chair: Hidetoshi Shimodaira (Tokyo lnstirute of Technology, Japan) 

Speakers: 
I. Nonstatlonary Random Flelda and the Gravitational Lenalng of the Coamlc Mlcrowavt1 Background. Ethan Anderes* (University of California at Davis, USA) 
2. Hierarchical Spatial Model for Precipitation Data from MuHiple Satellltea. Avishek Chakraborty (Texas A&M University, USA), Huiyan Sang• (Texas A&M University, 

USA), Bani Mallick (Texas A&M University, USA), Kenneth Bowman (Texas A&M University, USA) 
3. Geoatatistical Regrvaion Model Selection. Chih-Hao Chang (National Chiao Tung University, Taiwan), Hsin-Cheng Huang* (Academia Slnica, Taiwan), Ching-Kang log 

(Academia Sinica, Taiwan) 

Sponsor: Japan/JSS 
Inference for Stochastic Processes from High-Frequency Data. 
Organizer/Chair: Takaki Hayashi (Keio University, Japan) 

Speakers: 
I. Limit Theorems and Estimation for Dlffualona. Nakahiro Yoshida• {University of Tokyo, Japan) 
2. Adaptive Eatlmatlon for Dlacretely Obaervecl Ergodic Dlffualon Procue... Masayuki Uchida• (Osaka University, Japan) 

IP- 13 [202A] 

3. Nonparametric Estimation for Quadratic Covartatlon of Two-dlmenalonal Diffusion under Nonaychronoua High Frequency Obaervallona. Keiji Nagai* (Yokoharna 
National University, Japan), Yoshihiko Nishiyama (Kyoto University, Japan), Kotaro Hitomi (Kyoto Institute of Technology, Japan) 

4. Empirical Speclnd Measure Approach to Econometric Analyala of High Frequency Financial Data. Shinsuke Ikeda* (National Graduate Institute for Policy Studies, Japan) 

Sponsor: n5A 
Bayesian Nonparametrics. 
Chair: Lanslot James (Hong Kong University of Science and Technology, Hong Kong) 

Bayeaian Nonparametrica ·A Survey of N- Priora, Conaiatency luu" in Eatimation and Testing, Application• to Clustering. 
Dl speaker: J. K. Ghosh* (Purdue University, USA) 

Invited speakers: 
I. On Some Asymptotic Features ofSemi-Parametric Baynlan Modela. Judith Rousseau• (Universi~ Paris Dauphine, France) 

DL- 15 [Convention Hall 300] 

2. Poaterlor Consistency ofSpeclea Sampling Priors. Gun Ho Jang (University of Pennsylvania, USA), Jaeyong Lee• (Seoul National University, Korea), Sangyeol Lee 
(Seoul National University, Korea) 



Chapter 1 2,July (Mon) 

Sponsor: IMS IP - 02 [3031 
Depth, Extreme Quantiles and Classification. 
Organizer: Regina Uu (Rutgers University, USA) 
Chair: John Einmahl (Tilburg University, the Netherlands) 

Speakers: 
I. Bltdglng Centrality and Extremity: R.flnlng Emplrtcal Data Depth Ualng Extrema Value Theory. John Einmahl (Tilburg University, The Netherlands), Jun li (University 

of California, Riverside, USA), Regina Liu• (Rutgers University, USA) 
2. Wild Bootstrap for Quantile Regreaalon. Xingdong Feng• (Shanghai University of Finance and Economics, China}, Xuming He (University of Michigan, USA), 

Jianhua Hu (MD Anderson Cancer Center, USA) 
3. Clauification Using Localized Spatial Depth with Multiple Levels of Localization. Subhajit Dutta• (Indian Statistical Institute, Calcutta, India), Probal Chaudhuri 

(Indian Statistical Institute, Kolkata., India), Ani! K. Ghosh (Indian Statistical Institute, Kolkata., India) 
4. Local Depth. Claudio Agostinelli (Ca'Foscari University of Venice, Italy), Mario Romanazzi• (Ca'Foscari University of Venice, Italy) 

Spatial and Environmental Statistics. TCP - 07 [401l 
Organizer: Yoshihiro Yajima (University of Tokyo, Japan) 
Chair: Kentaro Tanaka (Tokyo Institute of Technology, Japan) 

Speakers: 
I. Covaltance Tapertng far Statistical Analyala of Large Spatial Data Sets. Yoshihiro Yajima• (University of Tokyo, Japan), Toshihiro Hirano (University of Tokyo, Japan) 
2. Statlstlcallaauas In Evaluating Radiation Health Risk. Yoshisada Shibata• (Nagasaki University, Japan) 
3. Spatial Clusteltng Baaed on Hierarchical Structure of Lattice Data and Ita Applications. Koji Kurihara• (Okayama University, Japan) 
4. Mapping Radiation Dose with Spatlo-Temporal Random Effects Model. Kazuki Tamesue• (University of Tsukuba, Japan), Morita Tsutsumi (University of Tsukuba, Japan) 
5. Statistical Inference on Varying Coefficient Surface and Ita Application to Spatial Survival Data. Tetsuji Tonda" (Hiroshima University, Japan), Kenichi Satoh 

(Hiroshima University, Japan), Keiko Otani (Hiroshima University, Japan), Megu Ohtaki (Hiroshima University, Japan) 

Symbolic Data Analysis and Related Topics. 
Organizer: Mika Sato-llic (University of Tsukuba, Japan) 
Chair: Kiyotaka Yoshida (Seikei University, Japan) 

Speakers: 
I. Regression Analysis for Aggregated Symbolic Data. Junji Nakano• (Institute of Statistical Mathematics, Japan) 
2. Slmllaltty Maaaures Between Sarto of Candlaatlcka. Yoji Yamashita• (Doshisha University, Japan), Hiroshi Yadohisa (Doshisha University, Japan) 
3. Cluster Analysis for lntarval-valued Functional Data. Nobuo Shimizu• (Institute of Statistical Mathematics, Japan) 
4. Symbolic Nonlinear Fuzzy Clustaltng Modal. Mika Sato-IJic• (University ofTsukuba, Japan) 

TCP- 10 [402] 

Structural Modeling and High Dimensional Data Analysis. TCP • 18 [403] 
Organizer: Young Kyung lee (Kangwon National University, Korea) 
Chair: Kee·Hoon Kang (Hankuk University of Foreign Srudies, Korea) 

Speakers: 
1. Flexible Generalized Varying Coefficient Ragl'llsslon Modes and Locally Additive lntaractlon Modale. Young Kyung Lee• (Kangwon National University, Korea), 

Enno Mammen (University of Mannheim, Germany), Byeong U. Park (Seoul National University, Korea) 
2. Non~lnaar Taylor Rules by Ualng Semi-parametric Additive Regression. Christian Conrad (University of Heidelberg, Germany), Michael J. Lamia (ETH, Switzerland), 

Kyusang Yu (Konkuk University, Korea) 
3. Component Selection in Additive Quantile Ragl'llaaion Models. Hohsuk Noh (Universite catholique de Louvain, Belgium), Eun Ryung Lee• (University of Mannheim, 

Gennany) 
4. An SVM Classifier with Labeling Errors. Hosik Choi• (Hosea University, Korea), Yongdai Kim (Seoul National University, Korea) , Sunghoon Kwon (University 

of Minnesota, USA) 
5. Obaarvatlon-IBDI Dlagnoatlca Ualng Random Foresta. Choongsoon Bae• (Google Inc., USA), Adam Ghobarah (Google Inc., USA), Jim Koehler (Google Inc., USA) 

Time Series and Spatial Data Analysis. CP • 04 [404] 
Chair: Masanobu Taniguchi (Waseda University, Japan) 

Speakers: 
I . On a Student t-mlxture Autoregreaalva Conditional Hatarosc:edaatlc Modal. Chun Shan Wong• (The Chinese University of Hong Kong, Hong Kong SAR) 
2. Asymptotic Normality of the Estimators under Moderate Deviation from a Unit Root In MA(1). Ryota Yabe• (Hitotsubashi University, Japan) 
3. A Spatlo-tamporal Flbrtng Method Baaed on AR Type Modal for the Analyala of Slngla-trtal Biological Imaging Data. Fumikazu Miwakeichi• (The Institute of Statistical 

Mathematics, Japan), Yoshitaka Oku (Hyogo College of Medicine, Japan), Yasumasa Okada (National Hospital Organization Murayama Medical Center, Japan), 
Shigeharu Kawai (The Institute of Statistical Mathematics, Japan), Yoshiyasu Tamura (The Institute of Statistical Mathematics, Japan), Makio Ishiguro (The Institute of 
Statistical Mathematics, Japan) 

4. Nonstatlonary Semlparamatltc SpaUo-tamporal Bayesian Modeling Using Kamel ConvoluUon of Order•aed Dependent Dlrtchlet Proceas. Mownita Das• (Indian 
Statistical Institute, India), Sourabh Bhattacharya (Indian Statistical Institute, India) 

5. Improving the Robustnaaa of the Sample Spatial Outlylngnaaa Functions Through "Spatial Tltmmlng". Satyaki Mazumder" (Indian Institute of Science Education and 
Research Kolkata, India), Robert SerHing (The University of Texas at Dallas, USA) 

6. Composite Quantile Perlodogram. Yaeji Um• (Seoul National University, Korea), Hee-Seok Oh (Seoul National University, Korea) 

Sponsor: IMS 
Recent Developments in Statistical Machine Learning and High Dimensional Data Analysis. 
Co-Organizers: Yichao Wu (North Carolina State University, USA), Yufeng Uu (University of North Carolina, USA) 
Chair: Yang Feng (Columbia University, USA) 

Speakers: 

IP-04 [405] 

1. Dimension Reduction in Functional Regression Baaed on Canonical Corralations. Guochang Wang (Northeast Normal University, China), Nan Un• (Washington 
University, St. Louis, USA), Baoxue Zhang (Northeast Nanna! University, China) 

2. A Cluster Identification Framework llluatratad by a Flltertng Modal far Earthquake Occurrences. Zhengxiao wu• (National University of Singapore, Singapore) 
3. Estimation and Valtabla Selection for Complex Longitudinal Surveys. li Wang (University of Georgia, USA), Suojin Wang" (Texas A&M University, USA) 
4. On the Robuatnaaa ofAdaptive LASSO to Modal Mlaapac:lflcatlon. Jason Fine• (University of North Carolina, USA), Wenbin Lu (North Carolina State University, USA), 

Yair Goldberg (Haifa University, Israel) 



Chapter2 

Sponsor: Japan/JSS 
Nonparametric and Semiparametric Methods in Econometrics. 
Organizer/Chair: Yoshihiko Nishiyama (Kyoto University, Japan) 

Speakers: 
1, Model Selection Criterion for Infinite Dimensional Instrumental Variable Models. Naoya Sueishi* (Kyoto Universily, Japan) 
2. Model Averaging without NonMnegative Con!liraints. Guido KuersteinP.r (Georgetown University, USA), Ryo Okui"' (Kyoto University, Japan) 

3,July (Tue) 

IP- 14 [lOll 

3. Bayesian Analysis of Moment Restriction Models Using Nonparametrlc Priers. Yuichi Kitamura (Yale University, USA), Taisuke Otsu* (Yale University, USA) 
4, Testing Monot:onlctly of Quantlia Regression. Sokbae Lee* (Seoul National University, Korea), Kyungchul Song (University of British Columbia, Canada), Yoon-Jae \Vhang 

(Seoui National University, Korea) 

Sponsor: Singapore 
Model Selection and High Dimensional Data Analysis. 
Organizer: Chen!ei leng (University of Singapore, Singapore) 
Chair: Xiaoli Gao (Oakland University, USA) 

Speakers 

IP- 32 [102] 

1, Two Tales of Variable Selection for High Dimensional Data: Screening and Model Building. Cong Liu (Ohio State University, USA), Tao Shl (Ohio State University, USA), 
Yoonkyung Lee* (Ohio State University, USA) 

2. Sequential Lauo for Feature Selection with Ultra~high Dimensional Feature Space. Zehua Chen• (National University of Singapore, Singapore), Shan Luo (National 
L'niversity of Singapore, Singapore) 

3. Variable Selection with Error Control: Another look at Stability Selection. Rajen D. Shah {University of Camhridge, UX), Richard Samworth"' (University of Cambridge, UK) 
4. Simultaneous Variable Selection and Constant Coefficient Identification In Varying-coefficient Models. Heng Lian'" (Nanyang Technological University, Singapore) 

Sponsor: Taiwan 
High-Dimensional and Functional Data Analysis. 
Chair. Shu-Hui Chang (National Taiwan University, Taiwan) 

Statl!itlcalluUH Arising from Large Scale Genomic Data Exploration: Nonlinearity, High Dimensionality and Complex Interaction. 
Dl Speaker: Ker-Chau li* (Academia Slnica, Taiwan) 

Invited Speakers: 

DL- 11 [Convention Hall 200) 

1, Parameter Estimation for Ordinary Differential Equations: An Altematlw VIew on Penalty. Yun Li (University of Michigan, USA), Jf Zhu (University of Michigan, USA), 
Naisyin Wang• (University of Michigan, USA) 

2. Functional Data Analysis for Volatility. Hans-Georg Milller• (University of California at Davis, USA), Ritupama Sen (UC Davis, USA), Ulrich Stadtmilller (University of 
elm, Germany) 

Foundation of Tensor Data Analysis and Design Theory. TCP- 09 1201 AI 
Organizer/Chair: Toshio Sakata (Kyushu University, Japan) 

Speakers: 
1, Tensor Rank fur Classtfying Tripartite States In Quantum Information Science. Lin Chen• (University of Waterloo, Canada, National University of Singapore, Sillgapore), 

Masahito Hayashi (rohoku University, Japan) 
2, A Research on Spherical Designs and Anticohemnt Spin States, Eiichi Bannai {Shanghai Jiaotong University, China), Mak:oto Taga:mi* (Niigala University, Japan) 
3. Absolutely Full Column Rank Tensors and Typical Ranks of TeMors. Mitsuhiro Miyll7'..akl'" (Kyoto University of Rduc-.ation, Japan), Toshlo Sumi (Kyushu Univeristy, 

Japan), Toshio Sakata (Kyushu Univeristy, Japan) 
4. Gri!lber Bases of Contraction Ideals. Takafumi Shibuta• (Rikkyo University, Japan) 
5. An Application of Spherical Dnlgns to Numerical Integration for lnvar1ants of Absolutely Nonslngular Tensors. Hirotake Kurihara* (Tohoku University, Japan), 

Akihiro Munemasa (fohoku University, Japan), Mak:oto 'l'agami (Niigata lnstilute of Technology, Japan) 

Sponsor: Korea/KSS 
Inference for Time Series Models and Stochastic Processes. 
Organizer/Chair: Sangyeol Lee (Seoul National University, Korea) 

Speakers: 

IP-10 [201B] 

1, Estimated QuasiMmaxlmum Likelihood Estimator for GARCH Models Based on Non~parametrtc MI..E. Taewook Lee* (Hanlruk University of Foreign Studies, Korea), 
Byoungtae Seo (Sungkyunkwan University, Korea) 

2. Change Point Detection in Copula Models. Okyoung Na* (Kyonggi University, Korea), Jiyeon Lee (Seoul National University, Korea), Sangyeol Lee (Seoul National 
University, Korea) 

3. Penalized Likelihood Method for Factor Analysis of Time Sarin Data. Timothy Chi Tim Ng* {The Chinese University of Hong Kong, Hong Kong} 
4. Non--Gaussian Quasi Likelihood In E.stlm&Ung Jump SDE. Hiroki Masuda* {Kyushu University, Japan) 

Sponsor. liSA IP - 22 [202Al 
Heavy Tails and Extreme Value Theory. 
Organizer: Parthanil Roy (Michigan State University, USA) 
Chair. George Michailldis (University of Michigan, USA) 

Speakers: 
1, Seeking Hidden Risks with Multivariate Regular Variation. Bikramjit Das* (ETH ZUrich, Switzerland), Abhimanyu Mltra (Cornell University, USA), Sidney Resnick 

(Cornell University, USA) 
2. Extremes of Random Patterned Matrices. Rajat Subhra Hazra~ {University of ZOrich, Switzerland) 
3. Free Subexponent!a!lty. Rajat Subhra Hazra (Universitat ZOrich, Switzerland), Krishanu Maulik" (Indian Statistical Institute, India) 

Sponsor: IMS 
Expanding the MCMC Kingdom on All Fronts: Theory, Methods, and Applications. 
Chair: Jaeyong lee {Seoul National University, Korea) 

Quasi-Monte Car1o for Markov Chain Monte Car1o. 
Dl speaker: Art Owen" (Stanford University, USA) 

DL- 05 [Convention Hall 300] 

S.Chen (Stanford Universtty, USA), Josef Dick (Universtty of New South Wales. Australia), Makoto Matsumoto (University of Toylro, Japan), Takuji Nishimura (Yamagata University, Japan} 

Invited speakers: 
1, Realized Stochastic Volatility Models and Their Applications Using High Frequency Financial Time Series. Yasuhiro Omori'" {The University of Tokyo, Japan) 
2. Hyparparameter and Model Selection for Nonparametrlc Bayes Problems via Radon~Nikodym Derivatives. Hani Doss* (University of Florida, USA) 

Sponsor. Japan/JSS IP- 15 [303] 
Incomplete Data Analysis and latant Variable Model. 
Organizer: Yutaka Kane (Osaka University, Japan} 
Chair: Kosuke Imai (Princeton University, USA) 

Speakers: 
1, A Bayesian Analysis of Mixture Structural Equation Models with Non~lgnorabla Missing Data. Jingheng Cai {Sun Yat-Sen University, China), Xinyuan Song"' (Chinese 

L'niversity of Hong Kong, HK) 
2, Bias and Efficiency for SEM with Missing Data and Auxiliary Variables: Robust Method Versus Normal Distribution Based NIL. Ke-Hai Yuan• (University of Notre 

Dame, USA), Xin Tong (University of Notre Dame, USA), Zhiyong Zhang (University of Notre Dame, USA) 
3. Simulation Methods for Struchlral Equation Modeling with Missing Data. John W. Graham* (Pennsylvania State University, USA) 
4. NMARnns and Approximate Population Blu of the Direct MLE In the Analysis of Mining Data. Yutaka Kano* (Osaka University, Japan) 



Chapter 2 
Recent Advances in Multivariate Analysis. 
Organizer. Hidehiko Kamiya (Nagoya University, Japan) 
Chair. Nobuaki Hoshino (Kanazawa University, Japan) 

Speakers: 

3,July (Tue) 

TCP-15 [4011 

1. Ranking Patterns of Unfolding Models of Codlmenslon One. Hidehiko Kamiya• (Nagoya University, Japan). Akimichi Takemura (University of Tokyo, Japan), 
Hiroaki Temo (Hokkaido University, Japan) 

2. Principal Points of a Multivariate DlstrlbuOon and Their Reduced-cllmanslon Version. Shun Matsuura• (Aoyama Gakuin University, Japan), Hiroshi Kumta (The 
University of Tokyo, Japan) 

3. On Fonnul" for Moments of the Noncentral Wishart Distributions " Weighted Generating Functions of Matchings. Satoshi Kurlld (Institute of Statistical Mathematics, 
Japan), Yasuhide Numata• (University of Tokyo, Japan) 

4. Dual Saddlepolnt Equalities In Model Averaging and Their Implication. Toshio Ohnishi* (Kyushu University, Japan), Takemi Yanagimoto (Chua University, Japan), 
Peter Dunn (University of the Sunshine Coast, Australia) 

5. Modified EsOmator of the Contribution Rates of Population Eigenvalues. Yo Sheena• (Shinshu University, Japan) 

High-Dimensional Inference and Methodologies. 
Organizer. Makoto Aoshima (University ofTsukuba, Japan) 
Chair. Kanta Naito (Shimane University, Japan) 

Speakers: 
1. Effective PCA for High-climension, Low-aample-aize Date with Geometric Representations. Kazuyoshi Yata• (University of Tsukuba, Japan) 

TCP - 17 [4021 

2. Boundary Behavior in High Dimension, Low Sample Size Aaymptotica of PCA. Sungkyu Jung- (University of Pittsburgh, USA), Arusharka Sen (Concordia University, 
Canada), J. S. Marron (University of North Carolina, USA) 

3. Shrinkage Eetlmatora for Large Covariance Matrlcea In Multivariate Normal Distributions. Yoshihiko Konno• (Japan Women's University, Japan) 
4. Effective ClaaalflcaOon for Hlgh-dlmanalon, Non-Gaunlan Data. Makoto Aoshima* (University of Tsukuba, Japan) 

Exact and Approximate Distribution Theory in Multivariate Analysis. 
Organizer. Hiraki Hashiguchi (Saitama University, Japan) 
Chair. Masahiro Kuroda (Okayama University of Science, Japan) 

Speakers: 
1. Momenta of Raaampllng Distributions. Naoto Niki* (Tokyo University of Science, Japan), Yoko Ono (Yokohama City University, Japan) 

TCP - 29 [403] 

2. Asymptotic Distribution for Unbiased Estimator ofCovariance Matrix under 2-atep Monotone Incomplete Sample. Shin-ichi Tsukada• (Meisel University, Japan) 
3. On a Bivariate Density Function for the Distribution of the Skewnaas and Kurtosis Statistics. Shigekazu Nakagawa• (Kurashik! University of Science and the Arts, 

Japan), Hiraki Hashiguchi (Saitama University, Japan), Naoto Niki (Tokyo University of Science, Japan) 
4. Approximating the Distribution of Latent Roots for High Dlmanalonal Principal Component Analysis In Genome AaaoclaUon Studies. Takakazu Sugiyama• (Soka 

University, Japan), Takahiro Nakamura (National Defence Medical College, Japan), Hiraki Hashiguchi (Saitama University, Japan) 
5. Approximate Gamma Distributions for the Distribution of the Smallest Latent Root ofa Real or Complex Wishart Matrix. Hiraki Hashiguchi* (Saitama University, 

Japan), Takakazu Sugiyama (Soka University, Japan) 

Parametric Statistical Inference. 
Chair. Mika Sato-IIic (University ofTsukuba, Japan) 

Speakers: 

CP- 06 [4041 

1. Lon of Information Aaaoclated with the Statistic In a Class of Non-ngular Caaea. Masafumi Akahim (University of Tsukuba, Japan), Hyo Gyeong Kim (University of 
Tsukuba, Japan), Nao Ohyauchi* (University of Tsukuba, Japan) 

2. On Decomposition of Point-symmetry for Croaa-claasificationa. Kouji Tahata• (Tokyo University of Science, Japan), Sadao Tomizawa (Tokyo University of Science, 
Japan) 

3. Decompositions of Asymmetry Models for Cumulative Probabilities In Square Contingency Tables. Kouji Yamamoto• (Osaka University, Japan), Sadao Tomizawa 
(Tokyo University of Science, Japan) 

4. A Broad Clan of Estimators for Ordered Means of Two Nonnal Distributions with Ordered Variances. Yuan-Tsung Chang• (Mejiro University, Japan), Youhei Oono 
(Actuarial Division, Sony Life Insurance Co., Ltd., Japan), Nobuo Shinozaki (Keio University, Japan) 

5. Normalized Estimating Equation for Robust Parameter Estimation. Hironori Pujlsawa• (The Institute of Statistical Mathematics, Japan) 

Sponsor: IMS IP - 08 [4051 
Advances in Spatial and Spatial-Temporal Statistics and Their Application to Climate Problems. 
Organizer. Mikyoung Jun {Texas A&M University, USA) 
Chair. Huiyan Sang {Texas A&M University, USA) 

Speakers: 
1. Climate ProJections Basad on Regional/Global Modal Chains. Christian Kerkhoff (Seminar fiir Statistik, ETH Zurich, Switzerland), Hans Kiinsch* (ETH Zurich, 

Switzerland), Christoph Schar (ETH Zurich, Switzerland) 
2. Statiaticallaauea in catchmant-acale Hydrology. Carl Kaufman" (University of California, Berkeley, USA) 
3. Changepointa in the North Atlantic Tropical Cyclone Record. Michael Robbins• (University of Missouri, USA), Robert Lund (Clemson University, USA), Colin 

Gallagher (Clemson University, USA), QiQi Lu (Virginia Commonwealth University, USA) 
4. Blanding Enaamblaa of Climate Modal Pracllctlona. Bruno Sans6* (University of California at Santa Cruz, USA) 

Coffee Break 

ll·fi•OF4fJ 
Sponsor: Japan/JSS 
Bootstrap Methods. 
Organizer: Hidetoshi Shimodaira {Tokyo Institute of Technology, Japan) 
Chair. Yoshihiko Maesono (Kyushu University, Japan) 

Speakers: 
1. Bootstrap In Two Non-etandard Seml-paramatrtc Problems. Emilio Seijo (Columbia University, USA), Bodhisattva Sen• (University of Cambridge, UK) 
2. Samlparamatrlc Modal-basad Bootstrap. Guang Cheng• (Purdue University, USA) 
3. Bootstrap for AdapOve Laaao EsOmatora In lncra..lng Dimensions. Arindam Chatterjee• (Indian Statistical Institute, India) 

IP-17 [101] 

4. Converting a Bayesian Confidence Value into a Fraquentist by Reversing the Sign of the Date Length. Hidetoshi Shimodaira" (Tokyo Institute of Technology, Japan) 

Sponsor: Singapore IP- 49 [1 021 
Statistical Theory and Applications for High Dimensional Data. 
Organizer/Chair. Annie Qu (University of Illinois at Urbana-Champaign, USA) 

Speakers: 
1. Network Granger Causality with lnhel'llnt Group Structul'll. George Michailidis* (University of Michigan, USA) 
2. On Estimation of the Number of Factors from Large-cllmanalonal Data. Jian-Feng Yao• (University of Hong Kong, Hong Kong), Damien Passemier (Universite de 

Rennes l, France) 
3. Time-variant Clustering. Wei Huang (University of Illinois, USA), Xiaoyi Cao (University of Illinois, USA), Pengfei Yu (University of Illinois, USA), Sheng Zhong• 

(University of Illinois, USA) 



Chapter2 
Sponsor. Japan/JSS 
Statistical Estimation of Portfolios. 
Chair. Hiroshi Shiraishi (Jikei Medical University, Japan) 

Optimal StaUaUcal EaUmatlon of Portfolios for Non4auaalan O.~ndant Returns. 
DL speaker: Masanobu Taniguchi* (Waseda University, Japan) 

Discussants: 

3,July (Tue) 

DL - 07 [Convention Room Hall 200] 

I. Discussion of the Distinguished Lecture •statistical Estimation of Optimal Portfolios for Dependant Returns• by Maaanobu Taniguchi. Valentin Patllea• (INSA 
Rennes, France) 

2. Portfolio EatlmaUon: Discussion. Alexandre Petkovic" (Waseda University, Japan) 

Sponsor. Bernoulli Society IP- 40 [201 A] 

Interface of Probability and Mathematical Statistics II. 
Organizer: Edward Waymire (Oregon State University, USA) 
Chair. Peter Hall (University of Melbourne, Australia) 

Speakers: 
I. High-frequency Data and StaUaUcal Methods. Takaki Hayashi" (Keio University, Japan) 
2. Discovering Dlaeue Causing Mutations with High Throughput DNA Sequencing Data. Melanie Bahlo" (Walter and Eliza Hall Institute of Medical Research, Australia) 
3. Nonparematric Inference on Manifolds with Applications. Rabi Bhattacharya• (University of Arizona, USA) 

Sponsor. Australia and New Zealand 

Interaction of Geometry, Set-valued Analysis and Spatial Statistics. 
Organizer: Estate Khmaladze (Victoria University of Wellington, New Zealand) 
Chair. Ethan Anderes (University of California at Davis, USA) 

Speakers: 

IP- 29 [201 B] 

1. Grain Distortions and Rotations In the AaymptoUc Variance ofVacancy of the Boolean Modal. Christian Rau (Monash University, Australia), Sung Nok Chiu" (Hong 
Kong Baptist University, Hong Kong) 

2. Dimension Walks and Schoenberg Spectral Measures for Isotropic Random Fields. D.J. Daley (The University ofMelbourne, Australia) 
3. First- and Second-order Rnldual Analysis of Spatlotemporal Point Procnsas and Applications In Modal Evaluation. Jiancang Zhuang• (Institute of Statistical 

Mathematics, Japan) 

Sponsor. India 
Multivariate Quantiles and Related Statistical Methods. 
Organizer: Biman Chakraborty (University of Birmingham, UK) 
Chair: Juerg Huesler (University of Bem, Switzerland) 

Speakers: 
1. On Multivariate Generalized Spatial Quantilaa, Ragraaaion and Applications. Snigdhansu Chatterjee• (University of Minnesota, USA) 
2. Growth Charta for Individual Growth Pathn. Wenfei Zhang (Columbia University, USA), Ying Wei" (Columbia University, USA) 

IP - 20 [202A] 

3. Robust Dimension Reduction and Coefficient EaUmatlon In MuiUvarlata Multiple Regression Using L.AD-Lauo. Jyrki MOttOnen• (University of Helsinki, Finland), 
Mikko J. Sillanpiiii (University of Oulu, Finland) 

4. Halhlpaca Depth: Low-itlmanslonal Computation Revisited. Ivan Mizera• (University ofAlberta, Canada) 

Sponsor. China 

Causal Inference and Model Selection. 
Chair: Dayue Chen (Peking University, China) 

cauaallnference and Learning Along Paths. 
Dl speaker: Geng Zhi* (Peking University, China) 

Invited speakers: 

DL- 10 [Convention Hall 300] 

I. StaUaUcal Inference for Single-Index Models with Missing Raaponaa at Random. Uugen Xue• (Beijing University of Technology, China) 
2. Robust EatlmaUon for ParUally Linear Models with Large-dimensional Covarlatea. Uping Zhu (Shanghai University of Finance and Economics, China), RWJZe U (The 

Pennsylvania State University at University Park, USA), Heng·jian Cui" (Capital Normal University, China) 

Sponsor. China IP- 37 [303] 

Applied Statistics in China. 
Organizer/Chair: Jianhua Guo (Northeastem Normal University, China) 

Speakers: 
I. Penalized Weighted Laaat Squares Approach to Small Area Estimation. Rong Zhu (Chinese Academy of Sciences, China), Guohua Zou• (Chinese Academy of 

Sciences, China), Hua liang (University of Rochester Medical Center, USA) 
2. Learning the Regulatory Natwort; of Transcriptional Factor and MlcroRNA Using Gauulan Graphical Modal with AdapUva Laaso. Naifang Su (Peking University, 

China), Minping Qian (Peking University, China), Deng Minghua• (Peking University, China) 
3. A Direct Semiparametric Racalver O~ratlng Characteristic Curve Regression wtth Unknown Link and Buallna FuncUons. Huazhen Un" (Southwest University of 

Finance and Economy, China), Xiao·Hua Zhou (University ofWashington, USA), Gang U (University of California at Los Angeles, China) 
4. Nonpanunatrlc Covariate-AdJusted Association Tests Bued on the Ge1111rallzed Kendall's Tau. Wensheng Zhu" (Northeastern Normal University, China), Yuan Jiang 

(Yale University, USA), Heping Zhang (Yale University, USA) 

Contemporary Bayesian Methods and Their Applications. 
Organizer: Taeryon Choi (Korea University, Korea) 
Chair : Seongbaek Vi (Pukyong National University, Korea) 

Speakers: 

TCP- 04 [401] 

I. Nonparametric Bayea Variable Selection in Predictor-dependent Random Coefficient Regreuion. Yeonseung Chung" (Korea Advanced Imtitute of Science and 
Technology, Korea), Brent Coull (Harvard School of Public Health, USA) 

2. Robuat Bayesian Variable Selection with Sub-harmonic Priore. Yuzo Maruyama• (University of Tokyo, Japan), William E. Strawderman (Rutgers University, USA) 
3. Penalized Gaualan Procaaa Regraaalon and Claulftcatlon for High-dimensional Nonlinear Data. G. Yi (Newcastle University, UK), Jian Q. Shi" (Newcastle University, 

UK), T. Choi (Korea University, Korea) 
4. Error Analysis for Small Angle Neutron Scatlllrlng Datuats Using Bayesian lnfwanca. Charles R. Hogg (Carnegie Mellon University, USA), Joseph B. Kadane (Carnegie 

Mellon University, USA), Jong Sao Lee" (University of Delaware, USA), Sara A. Majetich (Carnegie Mellon University, USA) 
5. Baynian Inference for the Proportion of True Null Hypothesis Using Minimum Hellinger Distance. Moonsu Kang' (Korea University, Korea) 

Statistical Disclosure Control. 
Co-Organizers: Shido Sai (Okayama Shoka University, Japan), Nobuaki Hoshino (Kanazawa University, Japan) 
Chair: Atsuhiro Taki (Hiroshima University, Japan) 

Speakers: 
I. Invitation to Mathematical Statistical Disclosure Control. N obuaki Hoshino' (Kanazawa University, Japan) 
2. Nonparamatric Estimation for Population Size lndicaa. Shido Sal" (Okayama Shoka University, Japan) 
3. Random Partition of Number and Multi-Index. Masaaki Sibuya• (Keio University, Japan) 
4. Random Partitions of Integers Buad on Mixtures of Dlrtchlat Procaaaaa. Hajime Yamato• (Kagoshima University, Japan) 
5. The Polaon-Dirlchlat Distribution: An Approach from the Theory of Point Procasan. Kenji Handa" (Saga University, Japan) 

TCP - 13 [402] 



Chapter2 
Bayesian Modeling and Its Applications in Social Science. 
Organizer: Jun Lu (American University, USA) 
Chair. Jeff Gill (Washington University, St. Louis, USA) 

Speakers: 

3,July (Tue) 

TCP - 23 [403] 

1. AdJuaUng Nonreaponae Blaa In Small Area Estimation via a Bayesian Hierarchical Spatial Model. Chong Z. He• (University of Missouri-Columbia, USA) 
2. A Bayesian Analysis to Explicit and Implicit Memory. Jun Lu• (American University, USA), Paul Speckman (University of Missouri-Columbia, USA), Dongchu Sun 

(University of Missouri-Columbia, USA), Jeff Rouder (University of Missouri-Columbia, USA) 
3. Bayesian Analysis ofVariance. Dongchu sun• (University of Missouri, Columbia, USA), Xiaoyi Min (University of Missouri-Columbia, USA), Paul Speckman 

(University of Missouri-Columbia, USA) 
4. Monte Carlo Inference for Partial Ordara. Alexis Muir Watt" (Oxford University, UK), Geoff K. Nicholls (University of Oxford, UK) 
5. How to Model Like a Bayaaian without Prior Distributions with Application to Consumer Response to TV Ada. Samaradasa Weerahandi" (P!Izer, USA) 

Nonparametric Inference. CP- 01 [404] 
Chair. Hee-Seok Oh (Seoul National University, Korea) 

Speakers: 
1. Efficient Estimation for Partially Unaar Varying Coafliciant Models. Seong J. Yang• (Seoul National University, Korea), Byeong U. Park (Seoul National University, Korea) 
2. 5emiparametric Penalized Spline Regreaaion. Takuma Yoshida• (Shimane University, Japan), Kanta Naito (Shlmane University, Japan) 
3. Kernel Machine Quantile Ragreaslon of Multi-dimensional Genetic Data. Dehan Kong• (North Carolina State University, USA), Arnab Maity (North Carolina State 

University, USA), Jung-Ying Zeng (North Carolina State University, USA) 
4. Copula-basad Ragreaalon Estimation and lnt.ranca. Hohsuk Noh• (Universitc! catholique de Louvain, Belgium), Anouar mGhouch (Universite catholique de Louvain, 

Belgium), Taoufik Bouezmami (Universitc! de Sherbrooke, Canada) 
5. Pooled L.ocal Whittle Estimation In Panel L.ong-mamory Models. Masaki Narukawa• (Tohoku University, Japan), Yasumasa Matsuda (Tohoku University, Japan) 

Sponsor: liSA 
Statistical Methods in Genetic Epidemiology. 
Organizer: Nilanjan Chatterjee (National Cancer Institute, USA) 
Chair. Satoshi Kuriki (Institute of Statistical Mathematics, Japan) 

Speakers: 
1. Joint Analysis of SNPa and Gena Expreasion Data in Genome-wide Aaaociation Studies. Xlhong Lin" (Harvard School of Public Health, USA) 

IP- 24 [405] 

2. Distribution of the Number of Falaa Discoveries In L.arge4cale Family-baaed Association Taatlng with Applications. I-Shou Chang• (National Health Research 
Institutes, Taiwan), Chao Agnes Hsuing (National Health Research Institutes, Taiwan) 

3. A Flulbla Baysalan Modal for Studying Gana..nvlronmant Interaction. Kai Yu" (National Cancer Institute, USA) 

Lunch Break 

IFS'!·OFJfJ 
Sponsor: Korea/KSS 
Recent Progress in Nonparametric Function Estimation. 
Organizer/Chair. Kyusang Yu (Konkuk University, Korea) 

Speakers: 

IP- 44 [101] 

1. Semiparamatric Transformation Models with Endoganeity: a COntrol Function Approach. Anne Vanhems (Universite de Toulouse, Toulouse Business School and 
Toulouse School of Economics, France), Ingrid Van Keilegom• (Universite Catholique de Louvain, Belgium) 

2. lnt.nanca on Distribution FuncUon from tha Ranked Sat Samples. Johan Lim" (Seoul National University, Korea), Min Chen (U. Texas South Western Medical Center, 
USA), Xinlei Wang (Southern Methodist University, USA), Sangun Park (Yonsei University, Korea) 

3. Nonparamatrlc Estimation of Distribution FuncUons with Incomplete Data. Byungtae Seo• (Sungkyunkwan University, Korea) 
4. Samlparamab1c Estimation with Ganarafltd Covarlatlla. Enno Mammen (Mannheim University, Germany), Christoph Rothe (roulouse University, France), Melanie Schienle" 

(Humboldt University Berlin, Germany) 

Sponsor: IMS 
New Directions on Statistical Modeling of High Dimensional and Complex Data. 
Organizer: Fang Yao (University of Toronto, Canada) 
Chair. Jiahua Chen (University of British Columbia, Canada) 

Speakers: 
1. staUaUcal lssuaa of Trial Design and Paraonallacl Madlclna. Feifang Hu" (University of Virginia, USA) 

IP- 50 [102] 

2. High-dimensional MuiUvarlata Regraaalon with Grouped Variables via Convex Regularization. Yanming Li (University of Michigan, USA), Bin Nan• (University of 
Michigan, USA), Ji Zhu (University of Michigan, USA) 

3. Nonparamatrlc Survival Probability EaUmatlon for High-dimensional Data. Geng Yuan (North Carolina State University, USA), Helen Zhang" (University of Arizona, 
USA), Wenbin Lu (North Carolina State University, USA) 

Sponsor: India DL- 13 [Convention Hall200] 
Random Matrix Theory. 
Chair. Jack Silverstein (North Carolina State University, USA) 

Limiting Spectral Distribution of Patterned Random Matrices. 
Dl speaker: Arup Bose• (Indian Statistical Institute, India) 

Invited Speakers: 
1. Distributions ofEigenvalues ofReal Symmetric m.Circulant Matrlcaa. Murat Kologlu (Williams College, USA), Gene Kopp (University of Michigan, USA), Steven Miller" 

(Williams College, USA), Karen Shen (Stanford University, USA) 
2. Random Toaplitz Matrices. Arnab Sen• (University of Cambridge, UK), B{llint Vimg (University of Toronto, Canada) 

Asymptotic Theory for Stochastic Processes and Related Topics. TCP- 02 [201Al 
Organizer/Chair. Masayuki Uchida (Osaka University, Japan) 

Speakers: 
1. Allymptotlca of L...taUatlca with Dependant Data and Thalr Applications to Risk Manure Estimation. Hideatsu Tsukahara• (Seijo University, Japan) 
2. Stratified Doubly Robust Estimators for the Average Causal Effect. Satoshi Hattori• (Kurume University, Japan), Masayuki Henmi (The Institute of Statistical 

Mathematics, Japan) 
3. Market Variance Risk Premiums in Japan • Predictor Variables and Indicators of Risk Aversion. Masato Ubukata• (Kushiro Public University of Economics, Japan), 

Toshiaki Watanabe (Hitotsubashi University, Japan) 
4. Markov Chain Manta Carlo Methods for Simple Mixture Modal. Kengo Kamatani" (Osaka University, Japan) 
5. Parametric Estimation for Diffusion Procaaaaa from Non-eynchronoua Observations. Teppei Ogihara• (Mitsubishi UFJ Trust Investment Technology institute, Japan), 

Nakahiro Yoshida (University of Tokyo, Japan) 



Chapter2 3,July (Tue) 

Sponsor: Taiwan IP- 26 [201 Bl 
Advances in Survival Analysis. 
Organizer: Yi-Hau Chen (Academia Sinica, Taiwan) 
Chair: Sungha Wan (Chung-Ang University, Korea) 

Speakers: 
I. Ragreulon Analyala for Recurrent Eventa Data under Dependant Canaortng. Jin-Jian Hsieh (National Chiao-Tung University, Taiwan), A. Adam Ding (National 

Chiao-Tung University, Taiwan), Weijing Wang• (National Chiao Tung University, Taiwan) 
2. An Extended Hazard Model with Longitudinal Covarlatea. Yi-Kuan Tseng• (National Central University, Taiwan), Meng Mao (University of California, USA), 

Jane-Ling Wang (University of California, USA) 
3. Analysis of Prevalent Survival Data. Yu-Jen Cheng" (National Tslng Hua University, Taiwan) 
4. Survival Predication with High Dlmanalonal Covartatae_ Emura Takeshi (National Central University, Taiwan), Yi-Hau Chen• (Academia Sinica, Taiwan) 

Sponsor: Hong Kong IP - 27 [202Al 
Recent Development in Semiparametric Time Series Models. 
Organizer: Yingcun Xia (National University of Singapore, Singapore) 
Chair: Junichi Hirukawa (Niigata University, Japan) 

Speakers: 
I. Nonparamatrlc Estimation for a Clue of Levy ProcaaHa. Song Xi Chen (Guanghua School of Management, Peking University, China), Aurore Delaigle" (University 

of Melbourne, Australia), Peter Hall (University of Melbourne, Australia) 
2. Semi~rametricQuantile Estimllf:ion for Double ThiVIIhold AutoragreaaMI Modele with Exogenous Variabln and Hetarvakedlllllicity. Cathy Chen" (Feng Chia University, 

Taiwan), Richard Gerlach (University of Sydney, Australia) 
3. Anelyaia of Deviance in Generalized Partial Linear Modele. Wolfgang Karl Hardie (Humboldt University, Germany), U-Shan Huang• (National Tsinghua University, 

Taiwan) 

Sponsor: Korea/KSS 
Bayesian Nonparametrics for Complex Models. 
Chair: Yoonkyung Lee (Ohio State University, USA) 

Bayesian Bootstrap for Survival Analysis. 
DL speaker: Yongdai Kim" (Seoul National University, Korea) 

Invited speakers: 
I. Hierarchice! Neutral to the Right Proceeaea. U!ncelot James• (Hong Kong University of Science and Technology, Hong Kong) 
2. Remarks on Consistency of Bayaalan RegiVIIalon Problema. Taeryon Choi• (Korea University, Korea) 

DL- 06 [Convention Hall 3001 

Sponsor: Taiwan IP- 25 [303] 
Non- and Semi-parametric Methods and Applications. 
Organizer: Ming-Yen Cheng (National Taiwan University, Taiwan) 
Chair: Sakbae Lee (Seoul National University, Korea} 

Speakers: 
I. A S.mlparamatrtc Modal for a Functional Behavioural Raaponaa to Capture In Capture-rec:apture Expar1menta. Wen-Han Hwang• (National Chung Hslng University, 

Taiwan), Richard Huggins (University of Melbourne, Australia) 
2. Local Linear Regresalon on Manifolds and Ita Geometric Interpretation. Ming-Yen Cheng• (National Taiwan University, Taiwan), Hau-Tieng Wu (Princeton 

University, USA) 
3. A Group Leaao Approach for Nonatationary Spatial-temporal Covarianee Estimation. Nan-lung Hsu• (National Tsfng Hua University, Taiwan), Ya-Mei Chang 

(Tamkang University, Taiwan), Hsin-Cheng Huang (Academia Sinica, Taiwan) 
4. Clustering and Prediction of Functional Data. Jeng-Min Chiou• (Academia Sinica, Taiwan) 

Multivariate Asymptotic Theory. TCP- 05 [401] 
Organizer: Yasunori Fujikoshi (Hiroshima University, Japan) 
Chair: Takashi Sea (Tokyo University of Science, Japan} 

Speakers: 
1. Computable Error Bounds for Asymptotic Expansion Formulaa for Several Statlstlc:a. Hirofwni Wakaki* (Hiroshima University, Japan) 
2. Higher-order Aaymptotlc:a of Improved Chl-cquared Taata In the Pl'llllance of a Nuisance Parameter. Yoshihide Kakizawa• (Hokkaido University, Japan) 
3. Dependance Structures and Asymptotic Properties of Baker's Distributions with Fixed Marglnala. Xiaoling Dou• (Institute of Statistical Mathematics, Japan), 

Satoshi Kuriki (rhe Institute of Statistical Mathematics, Japan), Gwo Dong Lin (Academia Sinica, Taiwan) 
4. Asymptotic Approximation for the EPMC in Linear Discriminant Function with k4tep Monotone Miaaing Training Data. Nobumichi Shutoh" (Tokyo University of 

Science, Japan) 
5. Hlgh-dlmanalonal Approxlrnallona oftha Characteristic Roota and VactDra In Dlacrlmlnant Analyala and Canonical Correlation Analyala. Yasunori Fujikosru• (Hiroshima 

University, Japan) 

Design of Experiments and Group Testing. 
Organizer/Chair. Masakazu Jimbo (Nagoya University, Japan) 

Speakers: 

TCP - 12 [402] 

1. Algorithm for Calculating D-optlmal Dealgn for Polynomial and Trtgonometrtc Ragraaalon with Prior Information. Hirota Sekido• (Kyoto University, Japan) 
2. Optlmalltlaa of Daalgna and Configurations of Polnta on tha Sphere. Masatake Hirao (Nagoya University, Japan), Masakazu limbo (Nagoya University, Japan), 

Masanori Sawa• (Nagoya University, Japan) 
3. Laamlng a Hidden Graph. Hung-Lin Fu• (National Chiao Tung University, Taiwan) 
4. Mapping Protein-protein Interactions with the Shifted Transversal Design. Nicolas Thierry-Mieg" (CNRS, France) 

Computational Statistical Analysis. TCP- 24 [403] 
Organizer: Kentaro Tanaka (Tokyo Institute of Technology, Japan} 
Chair: Tomonari Sei (Keio University, Japan) 

Speakers: 
I. Analysis of Epsilon-uncertainty Intervals Using the Grouped Likelihood Method. Jinfang Wang" (Chiba University, Japan) 
2. Optimization Problema for Intervention Effects in structural Equation Models. Kentaro Tanaka* (Tokyo Institute of Technology, Japan), Masami Miyakawa (Tokyo 

Institute of Technology, Japan) 
3. Asymptotic Estimation Thaory via Algebraic Computation. Kei Kobayashi" (Institute ofStatistical Mathematics, Japan), Henry P. Wynn (London School of Economics, UK) 
4. Eatlmatlon and Uae of Mean under Monotone Mlealngnaaa. Keiji Takai• (Kansai University, Japan) 
5. Graver Baals for an Undirected Graph and Ita Application to Taatlng the Beta Modal of Random Graphs. Mitsunori Ogawa• (University of Tokyo, Japan), 

Hisayuki Hara (Niigata University, Japan), Akimlchi Takemura (University of Tokyo, Japan) 
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Application. CP- 08 [4041 
Chair: Hiroki Hashiguchi (Saitama University, Japan) 

Speakers: 
I. Evalu.tion of Corporate Brand Power. Hiroshi Tsuda" (Doshlsha University, Japan) 
2. Consensus Formation for Branding of Environment-conscious Products and Enterprises by Using Web LCA System. Koji Okuhara• (Osaka University, Japan), 

Hiroshi Tsuda (Doshisha University, Japan), Kazuhiko Shibuya (Doshisha University, Japan), Hiroe Tsubaki (Institute of Statistical Mathematics, Japan), Genshiro Kitagawa 
(Research Organization of fnfonnation and Systems, Japan) 

3. A Study on the Spatial Distribution of Conaant Forma Submitted from Raaldanta Vulnarabla to Dlaaatara and Ita Charactarlatlca. Masahiro Arima (University of 
Hyogo, Japan), Takuya Ueno (University of Hyogo, Japan), Michitaka Arima' (University of Hyogo, Japan), Masatoshi Fukunaga (University of Hyogo, Japan) 

Sponsor: IMS 
Nonparametric Inference with Applications to Climate and Astronomy. 
Organizer: Woncheol Jang {University of Georgia, USA) 
Chair: Jie Peng (University of California at Davis, USA) 

Speakers: 
I. Detection ofSpatial Clusters. Guenther Walther" (Stanford University, USA) 

IP- 09 [4051 

2. Computer Modal Calibration with High Dimensional Multivariate Space-time Obaervauons. K. Sham Bhat (Los Alamos National Laboratories, USA), Murali Haran• 
(Penn State University, USA), Roman Olson (Pennsylvania State University, USA), Won Chang (Pennsylvania State University, USA), Klaus Keller (Pennsylvania State 
University, USA) 

3. Analysis of Long Period Varlabla Stars wtth Nonparamatrlc Teats for Trand DatacUon. Cheolwoo Park (University of Georgia, USA), Jeongyoun Ahn (University of 
Georgia, USA), Martin Hendry (University of Glasgow, UK), Woncheol Jang• (University of Georgia, USA) 

Coffee Break 

lfJt•OfAfj 
Sponsor: IMS IP - 06 [ 10 ll 
Statistical Methods for High-dimensional Data. 
Organizer: Vi U (Harvard University, USA) 
Chair: Taeryon Choi (Korea University, Korea) 

Speakers: 
1. Estimating Equations with Dacompoaabla Norm-based Ragulartzera. Dave Zhao (Harvard University, USA), Yi Li• (University of Michigan, USA) 
2. Regularized Samlparamatrlc Mlxad...rracta Modala for Hlgh~lmanalonal Lon111tudlnal Data. Yu Li (University of Michigan, USA), Peter Song" (University of Michigan, 

USA), Naisyin Wang (University of Michigan, USA), Sijian Wang (University of Wiconsin-Madison, USA), Ji Zhu (University of Michigan, USA) 
3. Altamatin11 Linearization for stnlctured Regularization Problema. Xiaodong Lin° (Rutgers University, USA), Minh Pham (Rutgers University, USA), Andrzej Ruszczynski 

(Rutgers University, USA) 

Sponsor: ICSA IP- 35 [1 021 

Statistical Methods for High Dimensional Genomic Data. 
Organizer: Michael Wu (University of North Carolina, USA) 
Chair: Jack J. lee (MD Anderson, USA) 

Speakers: 
I. Detecting Common and Rare Varlanta for General Tralta - Gena-hit Similarity Ragrasslon for Gana~aval Analysis. Jung-ying Tzeng' (North Carolina State University, 

USA), Daowen Zhang (Department of Statistics, North Carolina State University, USA), Wenbin Lu (North Carolina State University, USA) 
2. Aaymptotlca In GWAS: Whan Do We Need Non-etandard Methods?. Kenneth Rice• (University of Washington, USA) 
3. A New Bayesian Al11orlthm for Interaction Mappln11ln Genome-wide Association Studies. Yu Zhang" (Penn State University, USA) 
4. Kem81 Machine Baaed Methods for G~tne-environmentlnlaraction Testing in Genetic Aaaociation studiaa. Michael wu• (University of North Carolina at Chapel Hill, USA) 

Sponsor: IMS DL- 01 [Convention Hall 2001 

Nonparametric Econometrics. 
Chair: Ingrid Van Keilegom (Universite Catholique de Louvain, Belgium) 

Aaymptotlcs for GARCH~n-Mean Models wtth Application to Semlparamatrlc Spaclncatlon Testing. 
Dl speaker: Enno Mammen• (Universitaet Mannheim, Gennany) 

Invited speakers: 
I. Toting Functlonallnaqualltlaa. Sokbae Lee (Seoul National University, Korea), Kyungchul Song (University of British Columbia, Canada), Yoon-Jae Whang• (Seoul 

National University, Korea) 
2. Siava Inference for Weakly Dependent Data. Xlaohong Chen' (Yale University, USA), Zhipeng Liao (UCLA, USA), Yixlao Sun (UCSD, USA) 

Sponsor: IMS IP - 52 [201 A] 

Object Oriented Data Analysis. 
Organizer: Alicia Nieto-Reyes (Universidad de Cantabria, Spain) 
Chair: Juan Antonio Cuesta·Aibertos (Universidad de Cantabria, Spain) 

Speakers: 
1. Generalized Gaussian Process Functional Ragraaalon Model for Non-Gaussian Functional Data. Bo Wang• (University of Leicester, UK), Jian Qing Shi (University of 

Newcastle upon Tyne, UK) Taeryon Choi (Korea University, Korea) 
2. Distribution of Saa-Wavaa. Jose B. Hemlmdez (Universidad Central de Venezuela), Alicia Nieto-Reyes• (Universidad de Cantabria, Spain), Joaquin Ortega (CIMAT 

A.C., Mexico) 
3. A Simpl11 Multiway ANOVA for Functional D.ta. Juan Cuesta-Albertos (Univ. of Cantabria, Spain), Manuel Febrero-Bancte• (Universidad de Santiago de Compostela, 

Spain) 

Sponsor: Australia and New Zealand 

Mixed Models. 
Co-organizers: Samuel Muller (University of Sydney, Australia), Alan Welsh (Australian National University, Australia) 
Chair: Alan Welsh (Australian National University, Australia) 

Speakers: 

IP- 31 [20181 

I. Condltlonallnferanca Functions for Mixed-effects Models with Unspecified Random-affects Distribution. Peng Wang (Bowling Green State University, USA), 
Guei-feng Tsai (Center of Drug Evaluation, Taiwan), Annie Qu' (University of Dlinois at Urbana and Champaign, USA) 

2. Mlxad Effects Modale for Longitudinal and Survival Data. Lang wu• (University of British Columbia, Canada) 
3. Model SelecUon In Linear Mixed Models with the LASSO. Samuel Muller (University of Sydney, Australia), Janice Scealy' (Australian National University, Australia), 

Alan Welsh (Australian National University, Australia) 
4. How era BLUEs and BLUPs for Linear Models and Linear Mixed Models Linked? Stephen Haslett' (Massey University, New Zealand), Simo Puntanen (University of 

Tampere, Finland) 
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Sponsor: IMS IP - 39 [202A] 
Statistical Inference for Large Complex Networks. 
Organizer: Jie Peng (University of California at Davis, USA) 
Chair: Jimin Ding (Washington University in St Louis, USA) 

Speakers: 
I. Modeling Collections of Networks Using Nonparamatrtc Mbtturas. Abel Rodriguez• (University of California, Santa Cruz, USA) 
2. Fast Graphical Modal Esdmatlon and Its Applications. Daniela Witten• (University of Washington, USA), Jerome Friedman (Stanford University, USA), Noah Simon 

(Stanford University, USA), Pel Wang (Fred Hutchinson Cancer Research Center, USA), Patrick Danaher (University of Washington, USA) 
3. Network of lnte111ctions Underlying Complex Phenotypes. Jun Zhu• (Mount Sinai School of Medicine, USA) 
4. High-Gimension Network Inference with Re4111T1pling Methods. Jie Peng" (University of California at Davis, USA), Ru Wang (University of California, USA), Pel Wang 

(Fred Hutchinson Cancer Research Center, USA), Shuang Li (Fred Hutchinson Cancer Research Center, USA), Li Hsu (Fred Hutchinson Cancer Research Center, USA) 

Sponsor: Australia and New Zealand 
Spatial Point Processes. 

DL - 16 [Convention Hall 300] 

Chair: DJ. Daley (University of Melbourne, Australia) 

Residuals, Diagnostics and Scont Tests for Spatial Point Processes. 
DL speaker: Adrian Baddeley* (University of Western Australia, Australia) 

Invited speakers: 
I. RNidual Analysis in Sblti.tical Seismology and Diacovaring Seismicity Anomaliaa. Yoslhlko Ogata• (Institute of Statistical Mathematics, Japan) 
2. lnverae Problema In Econometrica. Laurent Cavalier" (Universite Aix·Marseille, France) 

Sponsor: Japan/JSS IP - 51 [303] 
Volume-of-Tube Method and Its Applications to Multiple Comparisons. 
Organizer: Satoshi Kurild (ISM, Japan) 
Chair: Kei Kobayashi (Institute of Statistical Mathematics, Japan) 

Speakers: 
I. Likelihood Rallo Tests for Positivity In Polynomial Ragntnlons. Naohiro Kato ('The Graduate University for Advanced Studies, Japan), Satoshi Kuriki• (ISM, Japan) 
2. Dlscntta Tuba Theory via Alpha Complexes and Monomial Ideals. Eduardo Sl\enz·de-Cabez6n (Universidad de Ia Rioja, Spain), Henry Wynn• (London School of 

Economics, UK) 
3. Improving a Geometrical Approach for Multiple Tasting Problems. Yoshiyuki Ninomiya• (Kyushu University, Japan) 
4. Wonders of Tuba Formulae and Modern Applications. Jlanyang Sun• (Case Western Reserve University, USA), F. Richard Y Fan (Cleveland State University, USA), 

William McCormick (University of Georgia, USA), Z. Jacob Zhang ('The Wistar Institute, USA) 

Developments in Computational Algebraic Statistics. 
Organizer/Chair. Takayuki Hibi (Osaka University/JST CREST) 

Speakers: 
I. Configul'lltions and Ideals Arising in Designed Experiments. Satoshi Aoki• (Kagoshlma University/1ST CREST, Japan) 

TCP-01 [401] 

2. Estimating the Number of Zero-one Multi-way Tables via Sequential Importance Sampling. Jing Xi (University of Kentucky, USA), Ruriko Yoshida• (University of 
Kentucky, USA), David Haws (University of Kentucky, USA) 

3. Markov Chain Monts Caito Tnt of Homogeneity of Markov Chains. Hisayuki Hara* (Niigata University, Japan), Akimichi Takemura (University of Tokyo, Japan) 
4. Torte Rings and Ideals of Naated Conflgu111tlons. Hidefumi Ohsugi• (Rikkyo University/JST CREST, Japan) 
5. Holonomlc Gntdlant Descant and Its Application to Fisher-Bingham lnteg111l. Tamio Koyama (Kobe University,Japan), Hiromasa Nakayama (Kobe University, Japan), 

Kenta NlshJyama (Osaka University, Japan), Masayuki Nom (Kobe University, Japan), Katsuyoshi Ohara (Kanazawa University, Japan), Tomonari Set (Kelo University, 
Japan), Nobuki Takayama• (Kobe University/1ST CREST, Japan), Akimichi Takemura (University of Tokyo, Japan) 

·---- --------- -- ---- --- -- ----------- ---- --- -- ------- --------- -- ---- ----- ----------- ---- --- -- ----------- ---- --- ---- ----- --------- -- -· 
Quantile Regression and Related Topics. TCP - 16 [402] 
Organizer: Kengo Kate (Hiroshima University, Japan) 
Chair. Hideatsu Tsukahara (SeUo University) 

Speakers: 
I. Nonparametric LAD Cointegl'llting Regression. Toshio Honda" (Hitotsubashi University, Japan) 
2. Nonparamatrtc lntsrmedlate Order Regntnlon Quantlln. Joseph G. Altonji (Yale University, USA), Hidehiko Ichimura• (University of Tokyo, Japan), Taisuke Otsu 

(Yale University, USA) 
3. Group Lasso for High Dimensional Sparse Quantile Ragntnlon Models. Kengo Kato• (Hiroshima University, Japan) 
4. Non parametric Confidence Intervals for Quantlln for Moderate Sample Slza. Yoshihiko Maesono• (Kyushu University, Japan), Spiridon Penev ('The University of New 

South Wales, AU8tralia) 
5. Joint Estimation of Conditional Quantile Functions Using Multi-task Learning Approaches. Ichiro Takeuchi* (Nagoya Institute of Technology, Japan) 

Selection and Classification. 
Organizer: Hiroshi Kurata (University of Tokyo, Japan) 
Chair. Yuki ltoh (Yokohama National University, Japan) 

Speakers: 

TCP - 19 [403] 

I. Dealing with Rotationallndetsrminacy in Multivariate Bayesian Models. Kensuke Okada* (Senshu University, Japan) Shin-ichi Mayekawa (Tokyo Institute of 
Technology, Japan) 

2. An Inequality of tha Eiganvalun of Euclidean Distance Matrices. Hiroshi Kurata• (University of Tokyo, Japan) 
3. Nonparamatrtc Density EsUmatlon of Inhomogeneous Smooth Probability DlstrlbuUons. Satoshi Miyata• (Japanese Foundation for Cancer Research, Japan) 
4. Odds Thaoram In Bernoulli &.quancas of Random Length with Multiple Selections. Katsunori Ano (Shibaura Institute of Technology, Japan), Aiko K=hima• 

(Sophia University, Japan) 
5. Optimal Assignment of ltsms for a Vandlnu Machine. Junichiro Fukuchi* (Gakushuin University, Japan), Hajime Itoh (Otaru University of Commerce, Japan), 

Toshiko Takeuchi (Gakushuin University, Japan) 

Biostatistics and Others. 
Chair. Manabu Iwasaki (Seikei University, Japan) 

Speakers: 

CP- 07 [404] 

I. Voting Approaches to Faatunt Selection for Biomarker Discovery. Sandra L Taylor (University of California Davis School of Medicine, USA), Kyoungmi Kim• 
(University of California Davis School of Medicine, USA) 

2. Phase II Oncology Trial Design to Evaluate Assay-based Drug Assignment. Motomi Mort• (Oregon Health and Science University, USA), Yiyi Chen (Oregon HeaJth 
and Science University, USA), Byung S. Park (Oregon Health and Science University, USA), Je1f Tyner (Oregon Health and Science University, USA), Marc Loriaux 
(Oregon Health and Science University, USA), Tiber Kovacsovics (Oregon Health and Science University, USA), Brian Druker (Oregon Health and Science University, USA) 

3. The Joint StaUsUcel Models for Longitudinal oata with Seml-conunuous Outcomes and Mining not at Random. Depeng Jiang" (University of Manitoba, Canada) 
4. Modified Method of Non-ovarlapplng Template Matching Test. Yuichi Takeda* (Kanagawa Institute of Technology, Japan), Mituaki Huzii (Chua University, Japan), 

Toshinari Kamakura (Chuo University, Japan), Norio Watanabe (Chuo University, Japan) 
5. On the Statistical Consistency of Multipartite Ranking. Kazuki Uematsu• (Ohio State University, USA), Yoonkyung Lee ('The Ohio State University, USA) 
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Sponsor: India IP - 19 [4051 
Random Matrix: Theory and Applications. 
Organizer/Chair. Arup Bose (Indian Statistical Institute, India) 

Speakers: 
1. Estimating PopulaUon Eigenvalues from Large Dimensional Sample Covariance Matrices. Jack Silverstein• (North Carolina State University, USA) 
2. Central Limit Theorems for Linear Spectral StaUsUcs of Large Dimensional F-matrlces under the Alternative HypotheHS. Shurong Zheng• (North Normal University, 

China), Zhidong Bai (Northeast Normal University, China) 
3. Universality for Beta Ens11111bles. Paul Bourgade" (Harvard University, USA), Laszl6 Erd6s (University of Munich, Germany), Horng-Tzer Yau (Harvard University, USA) 



Chapter3 

Sponsor: ICSA 
Statistical Inference under High Dimensionality. 
Organizer: Hui Zou (University of Minnesota, USA) 
Chair. Richard Samworth (University of Cambridge, UK) 

Speakers: 

4,July (Wed) 

IP-34 [101] 

l. Likelihood Adaptively Modffied Penalties and Its Propertiea. Yang Feng" (Columbia University, USA), Tengfel Tl (Fudan University, China), Zhiliang Ying (Corumbia 
University, USA) 

2. Selecting Biomarkers for Personalized Medicine In Randomized Clinical Trials via Statlatlcallaamlng Methods. Jack J. Lee" (MD Anderson, USA), Soyeon IGm (Rice 
University, USA) 

3. A General Theory of Nonlinear Sufficient Dlmemtlon Reduction: Formulation and Estimation, Kuang-Yao Lee {The Pennsylvania State University, USA), Bing Li" (Penn 
State University, USA), Francesca Chiaramonte (The Pennsylvania State University, USA) 

4, Variable Selection in Linear Mixed EffKta Models. Y"mgying Fan (University of Southern California, USA), Hunzc Li" (Penn Stale University, USA) 

Sponsor: Singapore 
Recent Advances in the Analysis of Interval-censored Failure Time Data. 
Organizer/Chair: {Tony) Jianguo Sun (University of Missouri, USA} 

Speakers: 
1. Regression Anatpia of Bivariate Current Status Data Uaing a Multi-etate Model. Yangjln Kim" (Sookmyung Womf'.n's Univf'.rsity, Korea) 

IP- 48 [1021 

2. Generalized Odds~rate Hazards Models for lnterval..c:enaorecl Failure Time Data. Bin Zhang"' (University of Alabama at Birmingham, USA), Li.anming Wang (University 
of South Carolina, USA) 

3. A large Sample Study of Some Smooth or Non-smooth Functlonals of the NPMlE When Interval Censoring Is Present Zhigang Zhang* (Memorial Sloan-Kettering 
Cancer Center, USA) 

Sponsor: Japan/ISM 
Stetistical Methods with Positive Definite Kernels. 
Chair. Yutaka Kano (Osaka University, Japan) 

Nonpammetric Inference with Positive Definite Kemela. 
Dl speaker: Kenji Fukumizu"' (Institute of Statistical Mathematics, Japan) 

Discussants: 
1, Kamel Methods for Distribution Comparison: Theory and Applications. Arthur Gretton• {University College London, UK) 

Dl a 09 [Convention Hall 200] 

2. Robust Non-convex Support Vector Machines. Su-Yun Huang* (Academia Sinica, Tahvan), Chia-Hsiang Yu (National Central University, Taiwan), Shinto Eguchi 
(Institute of Staiistical Malhematics, Japan) 

Quantum Stetistical Inference. 
Organizer: Masaki Owari (NIT Communication Science laboratories_ Japan) 
Chair. Yu Watanabe (The University of Tokyo, Japan} 

Speakers: 

TCP - 06 [201 Al 

1. Asymptotic Local Hypothesis Testing Between a Pure Bipartite State and the Completely Mixed State. Masaki Owari* (NIT Communication Sclence Laboratories, 
Japan), Masahlto Hayashi (Tohoku University and National University of Singapore, Japan) 

2. Quantum Hypothesis Testing for Quantum Gi!UJS&ian states. Wataru Kumagai~ {Tohok:u tiniversfty, Japan), Masahlto Hayashi (Tohoku University, National tiniversity 
of Singapore, Japan} 

3. AsymptoHc Inference In System Identification tor Quantum Markov Precesses. Madalin Guta• (University of Nottingham, UK) 
4. The Environment Tomography. Go Kato* (NIT Communication Science Laboratories, Japan), Kouji Maruyama (Osaka City University, Japan), Masaki Owari (NIT 

Communication Science Laboratories, Japan) 
5. Inferring Superposition and Entanglement In Evolving Systems. William J. Munro* (.NTT Basic Research, Japan} 

Sponsor: Hong Kong IP- 28 [201 B] 
Recent Advances in Time Series Analysis. 
Organizer/Chair: Shiqing Ling {Hong Kong University of Science and Technology, Hong Kong) 

Speakers: 
I. Refitted Cron..Ytdidation with Applications to Variance Estimation in Ultrahigh Dimensional Regret~~aion. Jianqing Fan (Princcnlon University, USA}, Shaojun Guo• 

{Academia Sinica, China), Ning Hao {The University of Arizona, USA) 
2. Volatility Inference in the Presence of Both Endogenous lima and Micrcatructure Noise. Yingying Li (Hong Kong University of Science and Technology, Hong Kong), 

Zhiyuan Zhang* (Shanghai University of Finance and Economics, China), Xinghua Zheng {Hong Kong University of Science and Technology, Hong Kong) 
3. Rlskaparamater EsUmatlcn In Volatility Models. C.Francq (Crest and Lille 3 University, France), Jean-Michel Zakoian* (CREST, France) 

Sponsor: China IP - 36 [202Al 
Random Walks and Particle Systems. 
Organizer/Chair: Dayue Chen (Peking University, China) 

Speakers: 
1, Infinite Collisions of Two Random Walks on Some Wedge Comb. Xirudng Chen• (Shanghai Jiaotong University, China), Chen Dayue {Peking University, China} 
2, AsymptoHc Normality for Random Integer Partitions. Zhonggen Su"' (Zhejiang University, China) 
3. Some Topica in Reinforced Random Walks. Masuto 'J'akci• (Osaka Electro-Communication University, Japan) 
4. A Phase Transition for MeasureMvalued SIR Epidemic Proceeses. Steven P. Lalley (University of Chicago, USA), Edwin A. Perkins (University of British C'..olumbia., 

Canada), Xinghua Zheng* (Hong Kong University of Science and Technology, Hong Kong) 

Sponsor. Japan/JSS 
Predictive Inference and Information Geometry. 
Chair: Yuzo Maruyama (University of Tokyo, Japan) 

Bayesian Inference from a Predictive Perspective. 
DL speaker: Fumiyasu Komaki* (University of Tokyo, Japan} 

Invited speakers: 

DL- 08 [Convention Ha[l300] 

L Nonparamet:ric Bayes Predictive Density Estimation. Edward L George* (University of Pennsylvania, USA), Feng Liang (University of Illinois, USA), Xlnyi Xu (Ohio 
State University, USA) 

2. Information Geomeby In Statistics. Shinto Eguchi"' (Institute of Statistical Mathematics, Japan}, Osamu Komori (Institute of Statistical Mathematics, Japan) 

Sponsor. ICSA IP - 33 [3031 
Recent Advances for Functional and fMRI Data. 
Organizer/Chair. JaneNUng Wang (University of California at Davis, USA) 

Speakers: 
1, Functional Single Index Models for longitudinal Data. Ciren Jiang'" (SAMSJ, Taiwan), Jane-Ung Wang {University of California at Davis, USA) 
2. A Semlajt~arametric Model for Hemodynamic Response with latency Differences. Tingting Zhang* (University of Virginia, USA), Fan Li (Duke University, USA), Lane 

Beckes (University of Virginia, L'SA), James Coan (University of Virginia, USA) 
4, Coler Independent Component Analysis with an Application to Functional Magnetic Rucnance Imaging. Seonjoo Lee (Nlli, USA), Haipeng Shen"' (University of North 

Carolina, Chapel Hill, USA), Young Truong (University of North Carolina at Chapel Hill, USA} 



Chapter3 
Ensemble Learning for Statistics. 
Organizer: Osamu Komori (Institute of Statistical Mathematics, Japan) 
Chair. Yoichi Nishiyama (Institute of Statistical Mathematics, Japan) 

Speakers: 

4,July (Wed) 

TCP-08 [401] 

1. Weight OpUmlzaUon for Ensemble of Learners by Information Minimization. Hideilllu Hino• (Waseda University, Japan), Kazuki Miura (Waseda University, Japan), 
Noboru Murata (Waseda University, Japan) 

2. Approximate Bayeelan Learning Using Bregman Divergence. Kazuho Watanabe" (Nara Institute of Science and Technology, Japan) 
3. A Clan of Sat. Seml..upeiVIsed Rag11111slon Basad on Density Rallo Estimation. Masanori Kawakita• (Kyushu University, Japan) 
4. Density Estimation Based on U·dlvergenc:e with Volume-man-one. Osamu Komori• (Institute of Statistical Mathematics, Japan), Kanta Naito (Shimane University, 

Japan), Shinto EguchJ (The Institute of Statistical Mathematics, Japan) 
5. Density Estimation with Minimization of U-clivergenc:e. Kanta Naito• (ShJmane University, Japan), Shinto Eguchi (The Institute of Statistical Mathematics, Japan) 

Statistical Methods in Health Science. 
Organizer/Chair. Donguk Kim {Sungkyunkwan University, Korea) 

Speakers: 
I. Empiricel Performance of AIC in Selecting Models for Crossover Designs. Yonghee Lee• (University of Seoul, Korea) 

TCP- 26 [402] 

2. statistical Method for Epidemic: Model Estimation Using Kinetic: Reaction Model. Boseung Choi• (Daegu University, Korea), Grzegorz A. Rempala (Georgia Health 
Science University, USA) 

3. A Bayeelan Approach to a Latent Cla&s'flroftle Analysis: the Tlmlng of Drtnklng Onset and Subsequent Drinking Behaviors among U.S. Adolescente. Hwan Chung" 
(Korea University, Korea), James C. Anthony (MichJgan State University, USA) 

4. A Novel Semlparametrlc: Method for Modeling lnteiVal-c:ensored Data. Seungbong Han• (Asan Medical Center, Korea) 
5. Bayw11111 Analysis of Res-ted Count Date with Many Zllros: Application to the Longitudinal Adolescent Substance Ablllltl study. Hyonggin An• (Korea University, Korea) 

Directional Statistics. 
Organizer: Shogo Kato (Institute of Statistical Mathematics, Japan) 
Chair. Jeff Gill (Washington University, St. Louis, USA) 

Speakers: 

TCP - 27 [403] 

I. Cosine Perturbation of Bimodal Circular Distributions. ToshJhJro Abe• (Institute of Statistical Mathematics, Japan), Arthur Pewsey (University of Extremadura, Spain) 
2. ste,_graphic: Projection as a M11thod far Constructing Probability Distributions in Dinldionel Statistic:a. Kunlo ShJmizu• (Keio University, Japan) 
3. Robust Estimation of Loc:etion and Concentration P11rameters for the von Mises~isher Distribution. Shogo Kato• (Institute of Statistical Mathematics, Japan), Shinto 

EguchJ (Institute of Statistical Mathematics, Japan) 
4. Construction of Dlrec:llonal Distributions Using Gradient Mapa. Tomonari Sei• (Keio University, Japan) 

High-dimensional Models. CP· 02 [404] 
Chair. Yongdai Kim (Seoul National University, Korea) 

Speakers: 
I. Multi-c:lua Disc:riminant Function Based on Canonical Correlation in High Dimanaion Low Sample Size. Mitsuru TamatanJ• (ShJmane University, Japan), Kanta Naito 

(Department of Mathematics, Shimane University, Japan), Inge Koch (University of Adelaide, Australia) 
2. Bayesian Factor Clustering. Jaeseok Kim• (Seoul National University, Korea), Yongdai Kim (Seoul National University, Korea) 
3. Asymptotic Distributions of Several Test Ststlstlce for High-dimensional Mean Vec:tor. Shota Katayama• (Osaka University, Japan), Yutaka Kano (Osaka University, 

Japan), Muni S. Srivastava (University of Toronto, Canada) 
4. structural Variable Selec:tlon with q-valuea and the Lasso. Raymond J Carroll (Texas A&M University, USA), Tanya Garcia (Texas A&M University, USA), Samuel Miiller" 

(The University of Sydney, Australia) 
5. Pairwise Compariaon Model with a Diverging Number of Nuiaanc:e Parameters. Jong-June Jeon• (Seoul National University, Korea), Yongdai Kim (Seoul National 

University, Korea) 
6. Ganarallzed Cp Model Averaging for Heteroskedastlc Models. Qingfeng Uu• (Otaru University of Commerce, Japan), Ryo Okui (Kyoto University, Japan) 

Sponsor: India IP • 47 [405] 
Inference Methods for Complex Data Settings. 
Organizer: Minge Xie (Rutgers University, USA) 
Chair. Regina Liu (Rutgers University, USA) 

Speakers: 
I. Semiparametric: Func:tlonal Regression with Applications In Quantitative Ultl'llllound Analysis. Nathaniel R. Hirtz (University of Illinois at Urbana-Champaign, USA), 

William D. O'Brien Jr., (University of Illlnois at Urbana-Champaign, USA), Douglas Simpson• (University of Illinois at Urbana-Champaign, USA) 
2. Statisticel Ch811engaa in Protein Folding. Samuel Kou• (Harvard University, USA) 
3. A Nonparsmetric: Functional Method for Automatic: Signature Recognition. Gery Geenens• (University of New South Wales, Australia) 
4. Confidence lnteiV818 and Hypothaals Tests for Order StaUsUc:s of Parameters. Minge Xie• (Rutgers University, USA) 

Coffee Break 

Sponsor: IMS 
Nonparametric Multivariate Mixtures - Their Identifiability and Estimation. 
Organizer: Michael Levine (Purdue University, USA) 
Chair. Guang Cheng (Purdue University, USA) 

Speakers: 

JP-41 [101] 

1. Minimax Estimation for Mlxtu11111 of Wishart DlstrlbuUons. Leonard R. Half (University of California at San Diego, USA), Peter T. Kim (University of Guelph, Canada), 
Ja-Yong Koo• (Korea University, Korea), Donald St. P. Richards (Pennsylvania State University, USA) 

2 Mixture of Ragreaslon ModeIa with Varying Mixing Proportions: A Semiparametric: Approach. Mian Huang (Shanghai University of Finance and Economics, China), 
Weixin Yao• (Kansas State University, USA) 

3. Algebraic: P1111pec:tives on Mixture Models. Elizabeth Allman (University ofAlaska Fairbanks, USA), Catherine Matias (CNRS, Laboratoire Statistique et Genome, France), 
John Rhodes• (University of Alaska-Fairbanks, USA) 

4. Nonparametric: ldentltlc:atlon of Multivariate Mlxtul'llll. Hiroyuki Kasahara (University of British Columbia, Canada), Katsumi ShJmotsu• (HitotsubashJ University, Japan) 

Sponsor: Korea/KSS IP- 45 [1 02] 
Statistical Learning Methods in Functional/High Dimensional Data Analysis. 
Organizer: Cheolwoo Park (University of Georgia, USA) 
Chair. Woncheol Jang (University of Georgia, USA) 

Speakers: 
I. An Analyals of Pulsation Periods of Long-period Variable Stars. Jeffrey D. Hart• (Texas A&M University, USA), Chris Koen (University of the Western Cape, South 

Africa), Fred Lombard (University of Johannesburg, South Africa) 
2. Robust, Adaptive Func:tlonaland Image Rag11111slon In Functional Mixed Models. Hongxiao Zhu (Duke University, USA), PhJlip J. Brown (University of Kent, UK), 

Jeffrey Moms• (MD Anderson, USA) 
3. Shape Invariant Modelling of Pricing Kernels and Risk Aversion. Marla Grith (Humboldt University zu Berlin, Germany), Wolfgang Hardie (Humboldt University zu 

Berlin, Germany), Juhyun Park• (Lancaster University, UK) 



Chapter3 
Sponsor: ICSA 
Quantitative Methods for Stratified (Personalized) Medicine. 
Chair. Xihong Lin (Harvard University, USA) 

Effectively Selecting a Target Population for a Future Comparative Study. 
DL speaker: Lee-Jen Wei* (Harvard University, USA) 

Invited speakers: 

4,July (Wed) 

DL • 14 [Convention Hall 2001 

I. Modified Covariate Approach for Pef8onalized Medicine. Lu Tian" (Stanford University, USA), Robert Tibshlrani (Stanford University, USA) 
2. Inference for Optimal Dynamic Treatment Regimes Ualng an Adaptive m-out-of-n Bootatrap Scheme. Bibhas Chakraborty" (Columbia University, USA), Eric B. Laber 

(North Carolina State University, USA) 
·-------------- ------- --- ----- ------- --- ------- --------------- ---------- ----- ------- --- ------- -------- ------- ---------- ----- --------
New Developments in Sufficient Dimension Reduction and Semi-parametric Estimation. TCP -14 [201Al 
Organizer: Bo Kai (College of Charleston, USA) 
Chair. Kenji Fulcumizu (Institute of Statistical Mathematics, Japan) 

Speakers: 
1. Principal Support Vector Machine• for Linear and Nonlinear Sufficient Dlmenalon Reduction. Bing U (Pennsylvania State University, USA), Andreas Arterniou 

(Michigan Technological University, USA), Lexin u• (North Carolina State University, USA) 
2. Semlparametrlc Quantile Regreaalon with High Dimensional Covarlates. Liping Zhu (Shanghai University of Finance and Economics, China), Mian Huang" (Shanghai 

University of Finance and Economics, China), Runze Li (Penn State University, USA) 
3. Inference of Gene Associations Using Model-based Clustering and Permutation Test in Time-course Gene Expression Data. Le Bao• (The Pennsylvania State 

University, USA), Ka Yee Yeung (University of Washington, USA) 
4. A Covariance Regraalon Modal. Peter Hoff (University of Washington, USA), Xiaoyue Niu" (The Pennsylvania State University, USA) 

Sponsor: Japan,IISM IP - 18 [201Bl 
Entropy Methods in Statistics. 
Organizer: Yoichi Nishiyama (ISM, Japan) 
Chair. Shinto Eguchi (Institute of Statistical Mathematics, Japan) 

Speakers: 
1. Fast Laamlng Rate of Non~parsa Multiple Kamal Laamlng and Optimal Regularization Strategies. Taiji Suzuki" (University of Tokyo, Japan) 
2. Applications of Entropy Methods to Some Statistical Tests for Diffusion Processas. Ilia Negri• (University of Bergamo, Italy), Yoichl Nishiyama (The Institute of 

Statistical Mathematics, Japan) 
3. Adaptive Semiparamatric Estimation for Diffusion Procenes. Yoichl Nishiyama• (Institute of Statistical Mathematics, Japan) 
4. Entropy Methode in Bayeaian Nonparamatrice. Harry van Zanten• (Eindhoven University of Technology, Netherlands) 

Sponsor: India IP - 46 [202A] 
Advances in Nonparametric Multivariate Statistics. 
Organizer: John Einmahl (Tilburg University, Netherlands) 
Chair. Probal Chaudhuri (Indian Statistical Institute, India) 

Speakers: 
1. Nonparamatrtc Multivariate Longitudinal Data Analysis. Jllrg HOsler" (University ofBern, Switzerland), Moser Andre (Dept. of math. Statistics, Univ. of Bern, Switzerland) 
2. Distributional Properties of Wavelet Thresholding. Markus Haltmeier (Max Planck Institute for Biophysical Chemistry, Germany), Andrea Krajina• (Institute for 

Mathematical Stochastics, Germany), Axel Munk (Institute for Mathematical Stocbastics and Max Planck Institute for Biophysical Chemistry, Germany) 
3. Central Limit Theorems for L.aval Sat Estimators. Philippe Berthet (University Paul Sabatier, France), John Eirunahl" (Tilburg University, Netherlands) 
4. Supervised Classification for a Family ofGaussian Funelional Modele. Amparo Baillo (Universidad Autonoma de Madrid, Spain), Juan A Cuesta-AJbert06• (Universidad 

de Cantabria, Spain), Antonio Cuevas (Universidad Autonoma de Madrid, Spain) 

Sponsor: Hong Kong DL- 17 [Convention Hall 3001 

What Next in Time Series? 
Chair: Shiqing Ling (Hong Kong University of Science and Technology, Hong Kong) 

Borne N- Threshold Type Modele. 
DL speaker: Wai Keung Li* (University of Hong Kong, Hong Kong) 

Invited speakers: 
I. Bayesian Inference of Panels ofThreshold Autoragreaive Time Series. Noelle Samia" (Northwestern University, USA), Osnat Strainer (University of Iowa, USA) 
2. Dynamic Modeling and Prediction of Risk Neutral Denaities. Rong Chen" (Rutgers University, USA), Kevin Lu (Rutgers University, USA) 

Sponsor: IMS IP- 42 [3031 
Model Selection in Complex Problems. 
Organizer/Chair: Snigdhansu Chatterjee (University of Minnesota, USA) 

Speakers: 
1. Restrlctad Fence Method for Covariate Selection In Longitudinal Data Analyals. Thuan Nguyen (Oregon Health and Science University, USA), Jiming Jiang• 

(University of California at Davis, USA) 
2. Bootstrap Variable Selection for Small Area Estimation. Snigdhansu Chatterjee (University ofMinnesota, USA), Tapabrata Maiti" (Michigan State University, USA), Hao Ren 

(CTB, USA) 
3. A Spaf88 Conditional Graphical Model for Non~ndependent Measurements. Hyonho Chun• (Purdue University, USA) 
4. On the Two-mple High-dimensional Bahrens·Fisher Problem. Jin-Ting Zhang• (National University of Singapore, Singapore) 

Emerging New Wave of Quantum Statistics from Practical Perspective. 
Organizer/Chair. Fuyuhilco Tanaka (University of Tokyo, Japan) 
Chair: Fumiyasu Komaki (University of Tokyo, Japan) 

Speakers: 
I. Bayesian Predictive Method in Quantum Physics. Fuyuhlko Tanaka• (University of Tokyo, Japan) 
2. Quantum Illumination: An Application ofQuantum Hypothesia Teat to Datection. Si-Hui Tan• (Data Storage Institute, Singapore) 

TCP- 20 [4011 

3. Reliable Quantum State Tomography. Philippe Faist• (ETH Zurich, Switzerland), Cyril Stark (ETH Zurich, Switzerland), Christian SchO.tte-NO.tgen (ETII Zurich, 
Switzerland), Matthias Christandl (ETII Zurich, Switzerland), Renato Renner (ETII Zurich, Switzerlan) 

4. Improvement of Estimation Preciseness via Adaptive Quantum Estimation Schamea. Takanori Sugiyama• (University of Tokyo, Japan), Peter S. Turner (The 
University of Tokyo, Japan), Mio Murao (The University of Tokyo, Japan) 

5. Uncertainty Relation Revisited from Quantum Estimation Theory. Yu Watanabe" (University of Tokyo, Japan), Takahiro Sagawa (Kyoto University, Japan), 
Masahlto Ueda (University of Tokyo, Japan) 

Theory, Algorithms, and Applications of Density Ratio Estimation. TCP - 22 [4021 
Organizer: Masashi Sugiyama {Tokyo Institute of Technology, Japan) 
Chair. Byungtae Seo (Sunglcyunlcwan University, Korea) 

Speakers: 
I. Overvi- of Recent Advances in Density Ratio Estimation. Masashi Sugiyama• (Tokyo Institute of Technology, Japan) 
2. f-divergence Estimation and Two-aample Teat under Semi-parametric Density Ratio Modele. Takafumi Kanamori" (Nagoya University, Japan), Taiji Suzuki 

(University of Tokyo, Japan), Masashl Sugiyama (Tokyo Institute of Technology, Japan) 
3. Covariate Shift Adaptation as a Mining Data Problem. Masayuki Henmi" (Institute of Statistical Mathematics, Japan) 
4. Efficient Data Reuse In Robot Control Laamlng via Importance Sampling. Tlngtlng Zhao• (Tokyo Institute of Technology, Japan) 
5. Multimedia Information Procaalng with Mutual Information. Makoto Yamada" (Tokyo Institute ofTechnology, Japan), Masashl Sugiyama (Tokyo Institute of Technology, Japan) 



Chapter3 
Applications of Bayesian Statistics. 
Organizer: Kentaro Fukumoto (Gakushuin University, Japan) 
Chair. Yasuhiro Omori (University of Tokyo, Japan) 

Speakers: 

4,July (Wed) 

TCP - 28 [403] 

1. A Bayesian Approach for Tandem Repeats Det8ctlon. Xiaodan Fan• ('The Chinese University of Hong Kong, Hong Kong), Tong Liang ('The Chinese University of Hong 
Kong, Hong Kong), Qiwei U (The Chinese University of Hong Kong, Hong Kong) 

2. A Bayesian VIew of Party Systems. Kentaro Fukumoto• (Gakushuin University, Japan) 
3. Identifying Structure In Social Data Models Using Markov Chain Manta Carlo Algorithms. Jeff Gill" (Washington University, USA), George Casella (University of 

Florida., USA) 
4. Eliciting Truthful Ans-111 to Sensitiw Survey Questions: List and Endorsement Experiments. Kosuke Imai" (Princeton University, USA) 
5. Combining Computer Modele for Stellar Evolution: From Sun-like Stars to White Dwarf Cinders. David van Dyk" (Imperial College London, UK), Nathan M. Stein 

(Harvard University, USA), Ted von Hippe! (Embry-Ridd1e Aeronautical University, USA), Steven DeGennaro (University of Texas, Austin, USA), Elizabeth J. Jeffery 
(Space Telescope Science Institute, USA), William H. Jefferys (University of Texas, Austin and University of Vermont, USA) 

Probability and Stochastic Processes. 
Chair. Nakahiro Yoshida (University ofTokyo, Japan) 

Speakers: 
1. strong Large Davlatlona and Applications to Soma Nonparamatrlc Teats_ Cyrille Joutard" (University Montpellier 3, France) 

CP- 05 [404] 

2. DetecUon of Heterogeneous Structures will! P-r Entropy. Akifumi Notsu• ('The Graduate University for Advanced Studies, Japan), Shinto Eguchi ('The Institute of 
Statistical Mathematics, Japan) 

3. Functional Central LlmH Theorem for Stochaatlc Integral Infinitely Divisible Procaasaa Generated by Conservative Flows. Takashi Owada" (Cornell University, USA), 
Gennady Samorodnitsky (Cornell University, USA) 

4. Extinction of Superprocen Related to Stable Random Measure. Isarnu DOku• (Saitama University, Japan) 
5. Poiaaon Convergence of Eigenvaluee of Circulant Type Matrices. Arup Bose (Indian Statistical Institute, Kolkata, India), Rajat Subhra Hazra (University of Zurich, 

Switzerland), Koushik Saha" (Bidhannagar Government College, India) 
6. Model SpeclflcaUon Teeta for Discretely Observed Semlmartlngales with Microstructure Noise. Zhi Uu• (Xiamen University, China) 

Sponsor: IMS 
Optimal Designs for Nonlinear Models. 
Organizer: Min Yang (University of Missouri, USA) 
Chair. J.K. Ghosh (Prudue University, USA) 

Speakers: 
I. Geometry, Optimal Designs and Phannacoklnllllc Models. Holger Dette• (Ruhr Universitiit Bochum, Germany) 

IP- 05 [4051 

2. DIMIIopments on Optimal Daalgns for Generallzad Linear Models. John Stulken" (University of Georgia, USA), Min Yang (University of illinois at Chicago, USA) 
3. A New Algorithm for Deriving Optimal Designs: General and Efficient. Min Yang• (University of Missouri, Columbia, USA), Stefanic Biedermann (University of 

Southampton, UK) 



Poster Presentations 
Speakers: 

!. Estimating Network Graph Properties Throgh Random Sampling. Jin Cao' (Bell Labs, Alcatel-Lucent, USA), Zhi He (Bell Labs, 
Alcatel-Lucent, USA) 

2. Group Theoretic Dimension of Slstionary Symmetric Stable Random Fields. Arijit Chakrabarty' (Indian Statistical Institute, 
India), Partbanil Roy (Indian Statistical Institute, Kolkata, India) 

3. Coloraclal Cancer Mortality and Obesity Index: a Systematic Review and Mels Analysis. Chia-Hao Chang' (Chang Gung 
Institute of Technology, Taiwan) 

4. A Testing Problem in Functional Varying-coefficient Models with a Categorical Variable. Kyunghee Han• (Seoul National 
University, Korea), Hyejin Shin (Seoul National University, Korea) 

5. Approximation for Eigenvalue Distributions of a Real or Complex Wishart Matrix. Masayoshi Hasegawa• (Saitama University, 
Japan), Hitoshi Kato (Saitama University, Japan), Hiroki Hashiguchi (Saitama University, Japan) 

6. Tuning Parameter Selection in Sparse Regression Modeling. Kei Hirose' (Osaka University, Japan), Shohei Tateishi (Toyama 
Chemical Co., Ltd., Japan), Sadanori Konishi (Chuo University, Japan) 

7. A Two-stage Dimension Reduction Method for Transformed Responses and Its Applications. Hung-Hung• (National Taiwan 
University, Taiwan) 

8. Monitoring general Linear Profiles Using Simultaneous Confidence Bands Schemes. Longcheen Huwang' (Institute of 
Statistics, National Tsing Hua University, Taiwan), Yi-Hua Tina Wang (Tamkang University, Taiwan), Shuhan Xue (National 
Tsing Hua University, Taiwan) 

9. Asymmetry Based on Marginal Rldlts for Square Contingency Tables. Kiyotaka lki' (Tokyo University of Science, Japan), 
Kouji Tahata (Tokyo University of Science, Japan), Sadao Tomizawa (Tokyo University of Science, Japan) 

I0. Bayesian Regression Model for Seasonal Forecast of Preclpitetlon over Korea. Seongil Jo' (Seoul Nationai University, Korea), 
Yaeji Lim (Seoul National University, Korea), Jaeyong Lee (Seoul National University, Korea), Hee-Seok Oh (Seoul National 
University, Korea), Hyun-Suk Kang (Korea Meteorological Administration, Korea) 

II. Stetlstlcallnferance in Structural Equation Modeling with a Near Singular Covariance Matrix. Ami Kamada' (Osaka University, 
Japan), Yutaka Kano (Osaka University, Japan) 

12. Adaptive Basis Expansions for Nonlinear Regression Models. Daeju Kim• (Kyushu University, Japan), Shuichi Kawano 
(Graduate School of Engineering, Osaka Prefecture University, Japan), Yoshiyuki Ninomiya (Institute of Mathematics for 
Industry, Kyushu University, Japan) 

13. On llllarginal Cumulative Logistic Models for Multiway Contingency Tables. Hiroyuki Kurakami' (Tokyo University of Science, 
Japan), Kouji Tahata (Tokyo University of Science, Japan), Sadao Tomizawa (Tokyo University of Science, Japan) 

14. Generalized Slmullsneous Conlldence Sets for the Coefficients of a Linear Model and Their Ratios. Chi-Rong u• (Chung Shan 
Medical University, Taiwan), Tsai-Yu Lin (Feng Chia University, Taiwan) 

15. Generalized Confidence Interval on the Abscissa of the Point of Intersection for Two Nonparallel Reg......,.lon lines. Tsai Yu lin' 
(Feng Chia University, Taiwan), Li, Chi Rong (Chung Shan Medical University, Taiwan) 

16. Credit Risk Eatlmatlon with a Particle Filter. Hiroumi Misaki' (The University of Tokyo, Japan) 

17. Statistical Analysis of Neuronal Spike Data Based on a Point Process Model. Sho Mizoe' (University of Tokyo, Japan), 
Fumiyasu Komaki (University of Tokyo, Japan) 

18. (.!-empirical Bayu Inference and Model Diagnosis of Microarray Dais. Md. Manir Hossain Mollah' (University of Tokyo, Japan), 
Md. Nurul Haque Mollah (University of Rajshahi, Bangladesh), Hirohisa Kishino (The University of Tokyo, Japan) 

19. Determining a BMDl of Lead Based on a Semiparametric Regression Model. Jin Kyoon Moon• (Yonsci University, Korea), 
Byung Soo Kim (Yonsei University, Korea) 

20. Boolslrapplng Graphs for Computing Condence Levels of ldenlled Network Communities. Haruhisa Nagata• (Tokyo Institute of 
Technology, Japan), Hidetoshi Shimodaira (Tokyo Institute of Technology, Japan) 

21. Space-time Model for Repeating Earthquakes. Shunichi Nomura• (The Graduate University for Advanced Studies, Japan), 
Yosihiko Ogata (The Institute of Statistical Mathematics, Japan) 

22. Evaluation of Multivariate Gaussian Probability with Lattice Structured Procedure. Noboru Nomura• (National Institute of 
Advanced Industrial Science and Technology, Japan) 

23. Weighlad Threshold Regression Model Applied to Friedewald Equation. Hung-yu Pan• (National Chiayi University, Taiwan) 

24. Ellipsoidal Modeling of Regression Analysis. Toshiyuki Shimono' (Picolab Co., LID, Japan) 

25. Second-order Matching Priors Depending on Sample Sizes. Toyota Tanaka' (University of Tokyo, Japan), Fumiyasu Komaki 
(University of Tokyo, Japan) 

26. The Relative R""quared Method for miRNA Targal Prediction. Hsiuying Wang' (National Chiao Tung University, Taiwan) 

27. Profile Monitoring Using Artificial Neural Network. Yi-Hua Tina Wang' (Tamkang University, Taiwan), Jcn Tang (Purdue 
University, USA) 

28. Haplotype Association Analysis Approach for Combining Family Triads and Population Case-control Data. Shu-Hui Wen 
(Tzu-Chi University, Taiwan), Miao-Yu Tsai (National Changhua University of Education, Taiwan) 

29. Geneset Analysis of Koraan Autism Dais Using Generalized Linear llllodel with Random Effect. Mira Park (Eulji University, 
Korea), WonSeok Woo (Korea University, Korea), HyoJw1g Lee (Korea Universily, Korea), SeoHoon Jin (Korea University, Korea) 
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