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Time Series Analysis and Its Related Topics

(2) Announcement of Waseda International Workshop
“ Time Series Analysis and Its Related Topics "

Recently, demand for time series analysis has been increasing in variety of
fields, especially, financial engineering, biomedical engineering, medical science,
natural science, engineering, actuarial science etc. In view of this, aiming,
internationally, arrangement of the advanced research on time series and related
fields, exchange of informations, and opening new horizons and collaborations, we
have set this workshop forward at Waseda University for January 23 — 25, 2006.

This workshop is held under the auspices of the International Society for
Mathematical Sciences, the Institute of Statistical Mathematics and School of
Science and Engineering of Waseda University. The International Society for
Mathematical Sciences has published a lot of papers on mathematical statistics in
its journal Scientiae Mathematicae Japonicae, for nearly 60years hence, it has
been supporting Japanese statistics from its foundation. The Institute of Statistical
Mathematics has been one of strongholds of time series research in the world for
these 50 years. Also, School of Science and Engineering, Waseda University , has
produced a lot of actuaries in Japanese insurance society traditionally. From
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global point of view it is very valuable to open this workshop under the auspices of
these three organizations, inviting high standard time series researchers from all
over the world, e.g., England, USA,

China, Japan etc.

This workshop is opened to everybody without registration fee. We would like to
ask a variety of researchers in statistics, finance, biomedical science, insurance etc.,
to join us and to provide us strong impacts from their fields.

Organizer: Masanobu TANIGUCHI
Waseda University

Waseda Workshop

"Time Series Analysis and Its Related Topics"
Funded by The Waseda University Grant for International Conference
Operation

Organizer: Masanobu Taniguchi ( Waseda University )
January 23 - 25, 2006 Waseda University International Conference Hall, Room 1
Map: http://www.waseda.jp/jp/campus/nishiwaseda.html

Program
January 23

13:20 - 13:25 : Opening
13:25 - 13:55 : Laplace likelihood and LAD estimation for noninvertible MA(1)
models.
Richard DAVIS ( Colorado State University )
13:55 - 14:20 : Moderate deviations for quadratic forms in Gaussian stationary
processes.
Yoshihide KAKIZAWA ( Hokkaido University )
14:20 - 14:45 : On the causality between multiple locally stationary processes.
Junichi HIRUKAWA ( Waseda University )
15:05 - 15:35 : Change point detection in time series models.
Sangyeol LEE ( Seoul National University )
15:35 - 16:00 : Estimating GARCH-Jump models based on high frequency data :
the case of revaluation of Chineses Yuan.
Xinhong LU , Ken-ichi KAWAI ( Institute of Statistical
Mathematics ),
Koichi MAEKAWA ( Hiroshima University )
16:00 - 16:30 : Recent surge of time series methods in neuroscience :
causal modeling & time-varying innovation variances.
Tohru OZAKI ( Institute of Statistical Mathematics )
16:30 - 17:00 : Estimation and specification testing in time series
that are both nonlinear and nonstationary.
Dag TJOSTHEIM ( University of Bergen)

January 24
9:10-9:35:  Second order properties of locally stationary processes.
Kenichiro TAMAKI ( Waseda University )
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9:35-10:05:

10:05-10:35:

10:45 - 11:10

11:10-11:35:

11:35-12:05:

13:20 - 13:50:

13:50 - 14:20

14:20 - 14:50 :

15:10 - 15:40:

15:40 - 16:10:

moment.
16:10 - 16:40
16:40 - 17:10
January 25
9:30-9:55:
9:55-10:25:

10:35 - 11:05
process.

11:05-11:35:

11:35-12:05:

Berry-Esseen type bound for high dimensional approximation of
Wilks' lambda distribution.

Vladimir ULYANOV ( Moscow State University )
On the order of consistency of estimators.

Masafumi AKAHIRA ( Tsukuba University )

: Discrimination and clustering for fundamental frequency

patterns analysis to investigate infant language acquisition.
Hiroko KATO ( NTT Communication Science Lab.), Masanobu
TANIGUCHI ( Waseda University ), Tomohiro NAKATANI and
Shigeaki AMANO ( NTT Communication Science Lab.)
Analysis of chaotic data by nonlinear autoregressive model.
Koji YONEMOTO ( Kyushu University ), Takashi YANAGAWA
( Kurume University )
Nearly unstable processes under strong dependence.
Ngai Hang CHAN ( Chinese University of Hong Kong )
Goodness-of-fit tests for time series models : a score-
marked empirical process approach.
Shiqging LING ( Hong Kong University of Science & Technology )

: Volatility estimation of diffusion processes by a

semiparametric model.
Isao SHOJI ( Tsukuba University )
Polynomial type large deviation inequalities and inference
for stochastic diffential equations by sampled data.
Nakahiro YOSHIDA ( University of Tokyo )
Threshold moving average models : some recent developments.
Howell TONG ( London School of Economics )
A consistent nonparametric test for Granger causality up to k-th

Yoshihiko NISHIYAMA ( Kyoto University )

. A statistical spatio-temporal model.

Makio ISHIGURO ( Institute of Statistical Mathematics )

: Inference on nonstationary time series models.

Peter M. Robinson ( London School of Economics )

Jump-type GARCH models with applications in finance.
Chunhang CHEN ( University of Ryukyus ), Seisho SATO
( Institute of Statistical Mathematics)

Frequency change points estimation in hidden periodicity model.
Zhongjie XIE ( Peking University )

: Discrete-time ARMA(3,2) process and continuous-time ARMA(3,2)

Mituaki HUZII ( Chuo University )
Circular distributions and their use in directional time series.
Kunio SHIMIZU ( Keio University )
Local spectral analysis via a Bayesian mixture of smoothing splines.
David STOFFER ( University of Pittsburgh )
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Medal
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R.EKalman(1985), I.MGelfand(1989), Andre Wiles(1994), D.EKnuth(1996)
Kyoshi 1t0(1998), M.Gromo(2002)

Brief Biography

1941

1961

1964
1965-1970
1971-1977
1977-1992
1980-1987
1987-1990
1992-present
1993-1998
2001-presen

Born in Baltimore, Maryland, U.S.A.

Johns Hopkins University, B.A. (Mathematics)

University of Maryland, Ph.D. (Mathematics)

Assistant Professor, Cornell University

Associate Professor, Cornell University

Charles A. Alexander Professor of Biological Sciences, Cornell University
Director, Ecosystems Research Center, Cornell University
Director, Center for Environmental Research, Cornell University
George M. Moffett Professor of Biology, Princeton University
Director, Princeton Environmental Institute, Princeton University
Director, Center for Biocomplexity, Princeton University

Selected Awards and Honors

1988
2001

2004

Member

MacArthur Award, Ecological Society of America

Okubo Lifetime Achievement Award, Japanese Association

for Mathematical Biology/Society for Mathematical Biology

A. H. Heineken Prize for Environmental Sciences, Royal

B. Netherlands Academy of Arts and Sciences

National Academy of Sciences, American Philosophical Society,
American Academy of Arts and Sciences, American Association for

the Advancement of Science

Selected Works

1974

1992
1997

1999

2005

Disturbance, patch formation, and community structure, Proceedings
of the National Academy of Sciences, U.S.A. 71: 2744-47
(with Paine, R. T.).
The problem of pattern and scale in ecology, Ecology 73: 1943-1967.
Mathematical and computational challenges in population biology
and ecosystem science, Science 275: 334-343
(with Grenfell, B. T., Hastings, A. and Perelson, A. S.).
Fragile Dominion: Complexity and the Commons. Perseus Books Group,
Reading, MA. Pp. 239.
Strategic interactions in multi-institutional epidemics of
antibiotic resistance. Proceedings of the National Academy of Sciences,
U.S.A. 102: 3153-3158 (with Smith, D. L. and Laxminarayan, R.).
http://eeb.princeton.edu/ slevin/
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Application for Institutional Member of ISMS

SCMJ 2006
2 SCMJ
accept page charge
on line SCMJ SCMJ
pass-word
P.R. BRICS 400
1 SCMJ
P.R.
P.R.
form
Subscription of SCMJ Print Print Online
Check one of the two. (US$300) (US$420)

University (Institution)
Department
Postal Address
where SCMJ should be
sent
E-mail address
Person in charge Name:

Signature:
Payment [Bank transfer CICredit Card (Visa, Master)

Check one of the two.

Name of 1.
Associate Members

2.




Membership Application Form
To determine what membership category you are eligible for, read “Join ISMS” on the inside of the back
cover.
1. Name: Family Name, First Name, Middle Name (in this order)
2. Home Address
3. Name of Firm or Institution affiliation
4. Postal address to which correspondence should be sent
5. e-mail address
6. Telephone Number, Fax Number
7. Membership Category
8. Panel (Please choose one out of the following 12panels and write the panel number. You could choose
one or more.)
(e-1)Mathematical Logic, Set Theory, Lattice Theory, Ordered Systems.
(e-2)Algebra, Algebraic Geometry, Number Theory, Combinatorics, Cryptology.
(e-3) Topology, Geometry, Imaging.
(e-4) Real Analysis, Functional Analysis, Complex Functions.
(e-5) Differenation Equations, Integral Equations, Functional Equations.
(e-6) Fluid Dynamics, Rheology, Imaging and other Applied Analysis, Control Theory, Numerical
Analysis Simulation.
(e-7) Probability, Statistics, Data Mining, Decision theory. Quality Control.
(e-8) Game, Finance, Operations Research, Mathematical Economics. Ecology
(e-9) Informatics, Computer Sciences.
(e-10) Biomathematics, Neuroinformatics, Genome Sciences, Nanoscience.
(e-11) Mathematical Education, History of Mathematics.
(e-12) Over several fields.(Ex. Fixed Point Theory, Semi-group)
9. Does your institution have (1) a video-
conference room, (2) facilities for distance learning, or (3) facilities in computer centers?
If yes, write the facility number ((1),(2),(3))your institution has.
10. Which system does your institution use for telecommunication, ISDN line, IP connection or both?
11. Would you like to buy the printed copies of SCMJ, whose prices a year are US$60(6,000yen) for
1-year-members(Al, D1, S-Al, S-D1)and US$55(5,500yen) for 4-year-members(A4, D4, S-A4, S-D4) ?
Type YES or NO.
12. If you apply for an aged member (70 years old or over), please type the year of your birth.
13. If you wish to be a student member, please verify.
14. Date
15. Signature
For Japanese Applicants, please send two application forms, one in English and the other in Japanese.

I wish to enroll as a member of ISMS and will pay to International Society for Mathematical Sciences
the annual dues upon presentation of an invoice. Copies of Mathematica Japonica, Scientiae Mathematicae
and Scientiae Mathematicae Japonicae received as an ISMS member will be for my personal use and shall
not be placed in institutional, university or other libraries or organizations, nor can membership
subscriptions be used for library purposes.



ISMS (JAMS )
ISMS ISMS 60 Mathematica Japonica (M.J.)
Journal  Paper Scientiae Mathematicae (SCM) “21
MJ/SCM New Series Scientiae Mathematicae Japonicae (SCMJ) ” 2000 9
1978 1 6 700 1200 230
1) 11)
1) Editorial Board 15 40
2) research group
3) Editor referee
4)
5) original paper survey
6) SCMJ expository paper International Plaza
7 accept  ( )
8) ISMS
9) Online
10) ISMS frontier  presentation
11)Mathematical Review, Zentralblatt  review
ISMS SCMJ (print out ) SCMJ print )
Page charge  discount ( )
I 1
1 3
Print ¥ 6,000 ¥ 5,500* ¥ 6,000 ¥ 33,000 ¥ 45,000
US$ 60, €48 US$ 55, €44 US$ 60, €48 US$ 300, €240 US$ 400, €320
. ¥ 6,000
Online Free Free US$ 60, €48
Ondine+orint ¥ 6,000 ¥ 5,500 ¥ 9,000 ¥ 45,000 ¥ 57,000
P US$ 60, €48 US$ 55, €44 US$ 90, €72 US$ 420, €336 US$ 520, €416
*3 3 15,000
I 1
Member Non Member
Paper ¥3850(US$ 35, £28) ¥ 4,450 (US$ 43, €35)
Tex ¥ 2,200 (US$ 18, €14) ¥ 2,800 (US$ 26, €21)
Js Js ¥ 1,100 (US$ 8, €7) ¥ 1,700 (US$ 16, £€13)
I 1
Categories
A ¥7,000 US$50, €40 US$30, €24
3 A ¥18,000 US$ 120, €96 US$ 70, €56
S ¥3,500 US$30, €24 US$20, €16
3 S ¥9,000 US$70, €56 US$50, €40
o ¥70,000 US$ 600, €480 US$ 500, €400
*x 10
A S (70 )

International Society for Mathematical Sciences

590-0075

2-1-18

Tel (072)222-1850 / Fax 072 222-7987

URL http://www.jams.or.jp
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