KEFAFPFEFLAL G S H 6 FinpiL wd

114.3.14
#F a5, Optimal designs with multiple correlated responses for experiments
with mixtures.
(18th International Joint Conference on Computational and Financial
Econometrics (CFE) and Computational and Methodological Statistics
(CMStatistics), Hybrid Conference, Virtual Presentation, 2024.12.14-16, King's
College London, UK)
% 7 #%L, Bayesian structure selection based on mixed-effects model with
categorical responses
(The TASC-ARS Interim Conference 2024 and CSAT 2024), National Taiwan
University, Taipei, Taiwan, 2024.12.13-12.14)
é%ﬁﬂc LG RER - FF D A AR F EE L R R R
(RzP L+ &R+ #1cd 5,2024.11.07, W=7 L+ 8 3 ze)
# & B Negative Moment Bounds for Sample Autocovariance Matrices of
Stationary Processes Driven by Conditional Heteroscedastic Errors and Their
Applications.
(2024 & ¢ R F Hpr F g e L fodf se TR A 47 € 3K, 2024.08.31-09.01,
F g, ¢ R
#F a5, Optimal designs with multiple correlated responses for experiments
with mixtures.
(2024 International Conference for Statistics and Data Science (ICSDS),
2024.7.9-10, Rz 5ie~ 5, £ 4)
# & B Negative Moment Bounds for Sample Autocovariance Matrices of
Stationary Processes Driven by Conditional Heteroscedastic Errors and Their
Applications.
(The 4th International Symposium on Time Series Analysis , 2024.07.04-07.07,
R & i, 7 H)
% 7 4L, Bayesian structure selection approaches for multiple binary responses
via multi-task learning.
(P22 FBe B0 ¢ F20248 7 50 8 ¢ 7 ¢ 2 5
£,2024.06.27-06.28, B = ¢ L~ & 3 2)
* 7 AL, Bayesian structure selection approaches for multiple binary responses
via multi-task learning.
(R ¢ & & B30T 97,2024.05.07, W= P & < 5 FF)
% 7 4L, Bayesian structure selection approaches for multiple binary responses

via multi-task learning.
(P £ AT EF T 97, 2024.05.06, ¢ LY e, £ )
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18. #F

19.

20.

RAAL, & A 0 5 5 W R S U TRk TR 1S 2 M AT Y
(FEAFEL 9 F202U 2 BFERRE 7 S I § 5 & §,
2024.04.27, L~ 5, £ 7)

8 #%, Deep learning-based predictive methods for estimating remaining
useful life.

(2024 Workshop on Advances in Reliability, 2024.3.14-15, B & € f1 4 <
g, B%)

F 1814, A comparative study of deep learning-based predictive methods for
remaining useful life.

(L7~ B35 k1 2023.12.26, L+ 8, £7)

i A B A negative moment bound for integrated autoregressions with
polynomial time trend and its applications.

(The 6th International Conference on Econometrics and Statistics (EcoSta
2023),2023.08.01-08.03, Japan)

¥ 8%, Multi-output Gaussian process based on neural kernel learning and its
prediction applications.

(The 6th International Conference on Econometrics and Statistics (EcoSta
2023), 2023.08.01-08.03, Japan)

5% & /2, Estimation of threshold boundary regression models.

(The 6th International Conference on Econometrics and Statistics (EcoSta
2023), 2023.08.01-08.03, Japan)

3F 914, A Comparative Study of Deep Learning-Based Predictive Methods for
Remaining Useful Life.

(Data Science, Statistics & Visualisation (DSSV) and the European Conference
on Data Analysis (ECDA), 2023.07.05-07.07, Belgium)

@ & B  New Results on Generalized Dynamic Factor Model: Prediction and
Model Selection.

(%=L - Eo R8¢ F20238 7 B30 F ¢ 8 ¢ 2 53
£,2023.06.29-06.30, M= L &=+~ §, i)

#8 ¥, Multi-output Gaussian Process based on Neural Kernel Learning and
its Prediction Applications.

(P22 BEe B33 ¢ F2023 2 ¢ S F 0 ¢ £ € 2 55
£,2023.06.29-06.30, M= L &=~ §, i)
%f%,&@?#iﬁﬁ:ugﬁa

(%=L - Eo W57 F20238 7 230 F ¢ 8 ¢ 2 53
£,2023.06.29-06.30, M= L &=~ §, i)

% & 7%, Estimation of Threshold Boundary Regression Models.

(P22 Fe B3 A3t g 20238 ¢ 25 N5 ¢ & ¢ 2 B3
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26.

27.

28.
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30.

€,2023.06.29-06.30, M= K =+~ §, i)

1§ % & , Variation-based model average prediction for spatial data with
nonstationary correlation structure.

(%=L Fe BAP I F20238 7 W50 ¢ 7 ¢ 2 53
€,2023.06.29-06.30, M= K &+~ §, i)

48, Entropy regularized optimal designs of active learning for
classification.

(2023 Y E AT = %4 £,2023.1.15-16, R = ¢ 2 F i 515 (45
Wik &2 BRBFR®, »4K)

# £ &, An explanatory study for the occurrence of Earth-size planets in the
Kepler mission via spatial Poisson model.

(2022 JSS-KSS-CSA R se3- & jisF7 34 ¢, 2022.09.05-09.08, p #)

¥ 914, A Greedy Active Learning Algorithm in Multinomial Logistic
Regression.

(F= L - Fa B33t § F20227 B 5038 € £ € 2 Bist €,
2022.07.28-07.29, £ 7 ~ & £ ¢)

3% & /2, Estimation for Multiple-threshold Regression Model.

(B2 4 - Ba %5 il § F2022¢ S50 8§ & ¢ 2 F 003 4,
2022.07.28-07.29, £ 7 ~ & £ ¢)

1 i£ 4, On the Occurrence Assessing for Earth-size Planets in Kepler Mission
via the Spatial Poisson Regression Model.

(=2 + - Ea BRI E F2022° 505 ¢ & ¢ 2 it ¢,
2022.07.28-07.29, £ * & £ ¢)

e, A greedy active learning algorithm in multinomial logistic regression.
(Econometrics and Statistics, Virtual Conference, 2022.06.04-06.06, Kyoto,
Japan)

5% & 2, Estimation for multiple-threshold regression models.

(Econometrics and Statistics, Virtual Conference, 2022.06.04-06.06, Kyoto,
Japan)

% 44, A network autoregressive model with GARCH effects and its
applications.

(Econometrics and Statistics, Virtual Conference, 2022.06.04-06.06, Kyoto,
Japan)

3%&%, e i@

(R roie~ B 318 5,2022.05.16, W= s~ 5, £ 4)
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38.

39.

40.

41.

% 44, A Network Autoregressive Model with GARCH Effects and its
Applications.
(Waseda International Symposium - Topological Data Science, Causality,
Analysis of Variance & Time Series, 2022.03.07-09, Tokyo, Japan (Virtual
Conference))
% 44, A Network Autoregressive Model with GARCH Effects and its
Applications.
(L7~ B35 % 2021.12.07, L+ 8, £7)
% 44, A Network Autoregressive Model with GARCH Effects and its
Applications.
(R roie~ 8,2021.07.31, Wz rois~ 8, £ 44)
5% & /2, Threshold estimation for continuous three-phase polynomial regression
models with constant mean in the middle regime.

(10™ World Congress in Probability and Statistics, Virtual Conference,
2021.07.20, Seoul National University, Seoul)
5% & /2, Detection of threshold points in mean and variance for threshold
regression models.
(Econometrics and Statistics, Virtual Conference, 2021.06.24, HKUST, Hong
Kong)
1 % & , A predicting perspective variable selection for the spatial regression
model under the presence of spatial confounding.
(2021 & w s AL 5 g izt 8 pepm ot ¢02021.07.31, R rois s &, £4)
#F a5, Greedy Active Learning Algorithm for Logistic Regression Models.
(R =7+ EHEa 28 1,2021.0420, =5 <5 4 a)
% 44, Multi-Asset Empirical Martingale Price Estimators for Financial
Derivatives.
(Waseda International Symposium - Topological Data Science, Causality &
Time Series Analysis, Virtual Conference, 2021.02.25~27, & f%9 <~ §, p &
L)
% 44, A Network Autoregressive Model with GARCH Effects and its
Applications.
(109# 23+ 8 isr 34 €,2020.12.19, » =77 7 B, 4 4)
8%, Optimum Designs for Parameter Estimation in a Multi-response
Mixture Experiment.
(109# 23+ jisr 34 €,2020.12.18, #» =77 7 e, 4 4)
% 4 4%, A Features Fusion Approach for Multiple Signal Classification.
(International Computer Symposium 2020, 2020.12.17-19, B = = # < & £
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47.

48.

49.

50.

51.

52.

%)

% 4%, A Less Volatile Value-at-Risk Estimation under a Semiparametric

Approach.

(Rz=7P &~ 55 % 2020.11.18, R=® &~ & £xX)

% 4%, Stock Market Trend Prediction Using Functional Time Series

Approach.

(R ¢ & % 5077 97,2020.11.17, = ¢ & <~ 5, 4 F])

% 4%, A Semiparametric Estimation of Value-at-Risk.

(%= 14 Fa B30 § 20207 BB 505 € £ € 2 Bt ¢,

2020.08.20-21, W= *® & + &, E£X)

1§ i£ &, Zero-inflated model for 10ng1tudinal spatial count data with extreme

Zeros.

(%= 4 Ea %A E F2020° 2505 ¢ £ € 2 i3t ¢,

2020.08.20-21, W= ¢ & + & & X)

3% & 7%, Detection of Structural Changes in Mean and Variance for Polynomial

Regression of Dependent Data.

($= 44K fué%ﬁﬁg“mom" e AL 2 )

2020.08.20-21, B¢ &+ & & &)

5% & 7%, Detection of Structural Changes in Mean and Variance for Polynomial

Regression of Dependent Data (¢ + # 7 Fr st #5477 7, 2020.06.29, ¥

LY, £ )

5% & 7%, Structural Change Detection in Polynomial Regression for Dependent

Data with Heterogeneous Variance (B = ¢ & < § %387 7 #7,2019.10.22, *
o 2ar )

3% & 72, Estimation of Breakpoints for Extended Efficiency Function. (K = *

L% B R 8 %,2019.09.26, 7 Lk B3 ce)

g&ﬁe%, Rang &R T

(B =~ 7 L BTt €,2020.07.08, M= 322§, 32

5% % 7%, Detection of structural changes in mean and variance for polynomial

regression of dependent data.

(B =~ 7 Lt BTt €,2020.07.08, M= 322§, i)

1 i£ &, A joint modeling approach for spatiotemporal data with extreme zeros

based on zero-inflated models.

(B =~ 7 Lt BTt €,2020.07.08, M= 322§, 32
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58.
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62.

63.

78, Optimum Designs for Parameter Estimation in a Multi-response
Mixture Experiment.
(P £ AT EF T 97, 2020.6.15, ¢ =7, £44)
#F a5, Optimum Designs for Parameter Estimation in a Multi-response
Mixture Experiment.
(Rz7? L8R+ #5F %, 202057 R=27? L+8, F)

¥ 24 % , Modeling Financial Time Series with Soft Information.
(The 11" ICSA International Conference, 2019.12.19-12.22, # B+x'+))
i & B Mean squared prediction errors of integrated autoregressive models
with polynomial time trends.
(The 11" ICSA International Conference, 2019.12.19-12.22, # B4z'+))
e, Optimum designs for parameter estimation in a multi-response mixture
experiment.
(108 & ¢ R FAs g~ ¢ T34 €,2019.12.14, W= i <
g, Fr0)
1 i£ &, Model Selection for Spatial Regression under the Presence of Spatial
Confounding.
(108# ¢ Rz FALALH ~ ¢ TR F T3t €,2019.12.14, = 2 i =
g, 30

#F 7484, On model selection from a finite family of possibly misspecified time
series models.
(Workshop on High Dimensional Statistical Analysis, 2019.12.12-14, # £ & 3
e, &)
3% & /2, Breakpoints estimation for extended efficiency model.
(2019 CSA-KSS-JSS R st 5 e 34 ¢, 2019.11.08-11.09, ## B f.)
8%, On model selection from a finite family of possibly misspecified time
series models.
(NSYSU-Waseda International Symposium:Time Series, Machine Learning and
Causality Analysis, 2019.9.2-3, W= ¢ &L+~ § 32
+ 4% , Classification of Temporal Data Using Dynamic Time Warping and
Compressed Learning.
(European meeting of Statisticians (EMS) 2019, 2019.07.22-26, Italy.)
FR4 ﬁc, Efficient Computation of Pseudo-Gibbs Distributions.
(European meeting of Statisticians (EMS) 2019, 2019.07.22-26, Italy.)
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67.
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69.
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71.
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74.

5% % 7%, Estimation of Breakpoints for Extended Interval Regression
Models.
(European meeting of Statisticians (EMS) 2019, 2019.07.22-26, Italy.)
1 i£ &, Spatial Regression Model Selection When Covariates and Random
Effects Are Correlated.
(2019 ICSA China conference, 2019.07.01-04, Nan Kai University, China)
@ & B On Asymptotic Risk of Selecting Models for Possibly Nonstationary
Time-Series.
(The 5th International Conference on the Interface between Statistics and
Engineering (ICISE2019), 2019.06.26-28, Korea.)
# 7 B The asymptotic excess risk of possibly non-stationary time-series.
(3rd International Conference on Econometrics and Statistics (EcoSta
2019),2019.06.25-27, W= *® &+~ 8 5¢ )
78, Prediction intervals for time series and their applications to portfolio
selection.
(3rd International Conference on Econometrics and Statistics (EcoSta 2019),
2019.06.25-27, W= ¢ &1 5 L7 )
5% % 72, Asymptotic Theory of Conditional Generalized Information
Criterion for Linear Mixed Effects Model Selection.
(P2t NEa BRI FE2019° 50N F 8 ¢ 2 it ¢,
2019.06.21-22, W= ¥® &1 5 57 )
78 , D-optimal designs for Scheffé’s first- or second-degree polynomial
models in multi-response mixture experiments.
(Pt NEa R ETE2019° 5NN F &8 ¢ 2 it ¢,
2019.06.21-22, W= » &+ 5  S+¢ )
# £ &, Spatial Regression Model Selection When Covariates and Random
Effects Are Correlated.
(5L~ Ea BR3Pt g F2019 7 B 5 F e r ¢ 2 Bt g,
2019.06.21-22, W= ¢ &+ 5 L ¢ )
Iﬁ‘fiéﬁfﬁt, BLATA| IR & A e FE
(K&~ 8+ 518 5,2019.529, L+ 8, 5¢)

FEAa e, AMI f S &Rl E B
(108 & ~ Fdp » 47 T+ L AU ™ 3#3,2019.02.15 M= ¢ LA §, Fa)

¥ 48, Simultaneous Selection of Models and Designs for Optimal
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76.

77.

78.

79.

80.

81.

82.

83.

84.

85.

Forecasting in Possibly Misspecified Models.
(107 & ¢ R FAif ~ ¢ FRE A Fi3 ¢,2018.11.09-10, F =

BB FHEL)

# B Higher Moments Modified VaR Estimators and Their Applications in
Portfolio.

(¢ WaE<F & 5, 201876, * Wf &)

# 7 B Multiple Testing in Regression Models with Applications to Fault
Diagnosis in Big Data Era.

(2018 ICSA China Conference with the Focus on Data Science,
2018.07.02-05, ¢ B+ & )

% 4%, Functional Time Series Analysis and Its Application to Limit.

(%=L - Fa BRI F3d ¢ F20187 B 50 F ¢ 2 €2 773t ¢ T
2018¢ =FHEFHE € £ € 2 T34 €,2018.060.29-30, M= *# + F
Fa)

3% & 72, Asymptotic Theory of Conditional Generalized Information Criterion
for Linear Mixed Effects Models.

( The 5th IMS-APRM, 2018.6.26-29, Singapore )

% 4 4%, Prediction Intervals for Time Series and Their Applications to Portfolio
Selection.

(EcoStat 2018, 2018.06.19-21, * B3 & )

i 7 B On Asymptotic Risk of Order Selection in Integrated Autoregressive
Models.

(2018 ICSA Applied Statistics Symposium, 2018.06.14-17, New Jersey, USA )
#8# , Greedy active learning algorithm for logistic regression models.

(+ - EAps g8 B 831 ¢,2018531-6.2, M= £+~ &,

m )

8 ¥, Greedy active learning algorithm for logistic regression models.

(R & % B 5, 2018525 =@ &8, $4H)

§REE Tk, UE A2 AR F I E A B e

(R 235 e~ B FATE 97, 2018.524, Bz 451 (7o~ £ 351 )
# 7 B Multiple Testing in Regression Models with Applications to Fault
Diagnosis in Big Data Era.

(¥ RIALE i+ F,2018.1.23, ¥ F% f)

+ 4 4 | Fluctuation Reduction Of Value-At-Risk Estimation And Its



86.

87.

88.

89.

90.

91.

92.

93.

94.

95.

96.

97.

98.

Applications.
(IASC-NZSA 2017,2017.12.10-14, Auckland, New Zealand )
3% & 72, Consistency Of Linear Mixed-Effects Model Selection With
Inconsistent Covariance Parameter Estimators.
(IASC-NZSA 2017, 2017.12.10-14, Auckland, New Zealand )
% 4 4%, Functional Time Series Analysis for Limit Order Book Dynamics.
( Statistical Workshop, 2017.11.16-19, Seoul, Korea )
#F a5, Active Learning with Subject and Variable Selection for Logistic
Regression Models.
(R 2 ~ FRFFFT 97,2017.10.13, W= <l ~ &, 377)
+ 4%, Functional Time Series Analysis for Limit Order Book Dynamics.
(Japanese Joint Statistical Meeting 2017, 2017.9.3-6, Nagoya, Japan )
# B Order selection for high-dimensional non-stationary time series.
(IFCS-2017,2017.8.8-10, Tokyo, Japan )
% 4 4%, Fluctuation reduction of value-at-risk estimation and its applications.
( European Meeting of Statistic 2017, 2017.7.24-28, Helsinki, Finland )
ELE -8 ﬁ:, Simulating conditionally specified models.
( European Meeting of Statistic 2017, 2017.7.24-28, Helsinki, Finland )
5% & 7%, Asymptotic theory for linear mixed-effects model selection.
( European Meeting of Statistic 2017, 2017.7.24-28, Helsinki, Finland )
¥ 48% , Model-robustly D- and A-optimal designs for log-contrast models in
mixture experiments.
( European Meeting of Statistic 2017, 2017.7.24-28, Helsinki, Finland )
fi = B Higher moments modified VaR estimators and their applications in
portfolio.
(2017 ICSA Applied Statistics Symposium, 2017.6.25-28, Chicago, USA )
% & 7%, Parameter Estimation for Linear Mixed-Effects Models.
(%=L Ea %3831 6,2017.6.23-24, =44~ 8, £44)
+ 4%, Bayesian structure selection for vector autoregression models.
( The 1st International Conference on Econometrics and Statistics (EcoSta
2017),2017.6.15-17, Hong Kong)
¥ a5, Model-robustly D- and 4-optimal designs for log-contrast models in
mixture experiments.

(The 1st International Conference on Econometrics and Statistics (EcoSta



99.

100.

2017),2017.6.15-17, Hong Kong)
+ 4%, Multi-Asset Empirical Martingale Price Estimators for Financial
Derivatives.

(2017 %3 B PPy < %84 €,20172.78, Wz &8 57 )
& & B Higher moments modified VaR estimators and their applications in
portfolio.

(2017 %382 PPy = %84 €,20172.78, Wz &8 57 )

101. 3& & 72, Model Selection for Linear models.
(2017 %3 B FFA L < %84 €,20172.78, Wz @85 o7 )
102. ¥ 484, Model-robustly optimal designs for log contrast models with mixture
experiments.
(2017 %3 B L < %84 €,20172.78, Wz @85, o7 )
103. ¥ /814, A joint selection of designs and models for optimal forecasting in

104.

105.

106.

107. 3

108.

109.

110.

possibly misspecified polynomial regressions.

( The 10th ICSA international conference, 2016.12.19-22, * & } &)
+ 2 , Fluctuation Reduction of Value-at-Risk Estimation and its
Applications.

(Mg~ Fi&ppagd «,2016.12.14, W= g2~ §, 3:2)
FOETh, RREAITEI05 FERAFERAY GFAFEELFTHL DY

(P WA EA105 & £ ¢ FHIF ¢ Frrin A B8 50 & § v
3t €,2016.12.9-10, M= sin~ &, £44)

5% & 7%, Asymptotic Theory for Linear Mixed-Effects Model Selection.

(P WA EA105 & £ ¢ FHIF ¢ Frrin* B8 50 & §
3t €,2016.12.9-10, M= sin~ &, £44)

FRE, S FITRh ¢ 2RNE R AR T

(P WA EA105 & £ ¢ FHIF ¢ Frrint B8 50 & §
3t €,2016.12.9-10, M= sis~ &, £44)

BE G TR, -7 R 2R GE AP F e,

(¥ R EA105 & & ¢ TEIF € Froio* F A8 i 50% & &
3 §,2016.12.9-10, B soin~ £, £4)

# 7 B Discuss on Autoregressive Spectral Averaging Estimator.

(2016448 ‘5 € #2147 3¢ € , Macroeconometric Modelling Workshop,
MMW 2016, 2016.12.1-2, # £ 7 fx, &4 )

# & B Order selection for predictions in highdimensional AR model: the case
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114.

115.

116.

117.

118.

119.

120.

of I(d) processes.

(International Symposium on Statistical Analysis for Large Complex Data,
2016.11.21-23, University of Tsukuba, Japan. )
¥ a4, Active learning with subject and variable selection for logistic
regression models.
(2016 International Statistical Symposium CSA-KSS-JSS, 2016.11.4-5,
Daejoen, Korea)
% 4% , A Linearization of Portfolio Optimization Problem with General Risk
Measures under Multivariate Conditional Heteroscedastic Models, ( University
of Science and Technology of China, 2016.08.02, Hefei, China )
% 4% , A Linearization of Portfolio Optimization Problem with General Risk
Measures under Multivariate Conditional Heteroscedastic Models, ( Hefei
University of Technology, 2016.08.02, Hefei, China )
+ 4%, Multi-Asset Empirical Martingale Price Estimators for Financial
Derivatives.
(% & Eawn B i3 F 3 §,2016.8.11-13, % %)

. & 7%, Asymptotic Theory for Spatial Regression Model Selection.
(% - B A Bl g Bt €,2016.8.11-13, + B %)

#F 48, On model selection from a finite family of possibly misspecified
models.

(% B A Bl Bt €,2016.8.11-13, + B %)
FR4R :ﬁ( , Pseudo-Gibbs distributions for incompatible conditional models.

( World Congress in Probability and Statistics, 2016.7.11-15, % & %, 4 £
%)
5% & 7%, Asymptotic Theory of Conditional Generalized Information Criterion
for Linear Mixed-Effects Model Selection.

( World Congress in Probability and Statistics, 2016.7.11-15, % & %, 4c £
<)
+ 4%, A High-Dimensional Location-Dispersion Model with Applications to
Root Cause Detection for Wafer Fabrication Processes.

(%=L B w8 i3 ¢ FI105E ¥ SR F N5 ¢ 7 ¢ 2 § s
e FEY ETREREE E E 2 T E,2016.6.24-25, WP LS F,
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127.

128.

129.

130.

LT Ee RAPEHETINER Y FRFINEE E €2 F T

T EFTHBEREE E €2 T €,2016.624-25, B¢ Lk B
i)
L, Gk B, it SARMA-GARCHR % E 5322 H o F e st
S
(%217 EBEag BR3P e FI05ERY BHF 08 ¢ & &2 8 e
e T ETEERLE E 2 E T €,2016.6.24-25, B¢ Lk F
® %)

(Lia~ B &% %,20165.18, L2+ 8, £°¢ )
PR, oW v = AT

(Rt~ 2 R*#5 5,201654 M2+ 3 +8, +3)

# 7 B Estimating transition matrices: Applications to sovereign risk and
exchange rate investment.

(Ibusuki International Seminar, 2016.3.6-3.8, Ibusuki, Japan )

# #& & A VaR estimator under correlated defaults.

( Kumamoto International Symposium, 2016.3.3-3.5, Kumamoto University,
Japan)

& & & Prediction errors in unit-root models.

( Waseda International Symposium, 2016.2.29-3.2, Waseda University, Japan )
% 44, Multi-Asset Empirical Martingale Price Estimators for Financial
Derivatives.

( The 9th Conference of the Asian Regional Section of the IASC (IASC-ARS
2015), 2015.12.17-19, Singapore )
¥ 2% , A High-dimensional Location-Dispersion Model with Applications to
Root Cause Detection for Wafer Fabrication Processes.

( Workshop on Complex and High-Dimensional Data Analysis, 2015.12.9-10,
National Sun Yat-sen University, Kaohsiung )

& B Asymptotic Inefficiency of BIC And Asymptotic Efficiency of TSIC:
The Case of An I(d) Process.

(BB EA € 53731 6,2015.12.3-4, » £ 7 kx, £ 4)

& & B Asymptotic Inefficiency of BIC And Asymptotic Efficiency of
TSIC: The Case of An I(d) Process.
(2015.8.31, Department of Applied Mathematics, Waseda University, Japan )
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134.

135.

136.

137.

138.

139.

140.

141

5% & 7%, Asymptotic Theory of Conditional Generalized Information Criterion
for Geostatistical Regression Model Selection.

(2015.8.31, Academia Sinica, Taipei )

+ 2.4 An EPMS Price Estimator for Multi-Asset Financial Derivatives.

(2015.8.17, Academia Sinica, Taipei )
¥ 45, A misspecification-resistant information criterion.

(International Association for Statistical Computing-Joint Meeting of
IASC-ABE Satellite Conference for the 60th ISI WSC 2015, 2015.8.2-4,
Buzios, Brazil )
¥ 2% , A Linearization of Portfolio Optimization Problem with General Risk
Measures under Multivariate Conditional Heteroscedastic Models.

( European Meeting of Statisticians 2015, 2015.7.6-10, Amsterdam,
Netherlands )

ELE -8 ﬁt , Gibbs sampling on non-full conditional distributions.

( European Meeting of Statisticians 2015, 2015.7.6-10, Amsterdam,
Netherlands )

5 & 7%, Asymptotic Theory of Conditional Generalized Information Criterion
for Geostatistical Regression Model Selection.

( European Meeting of Statisticians 2015, 2015.7.6-10, Amsterdam,
Netherlands )
¥ 48 % , Model-robustly optimal designs for log-contrast models with mixture
experiments.

( European Meeting of Statisticians 2015, 2015.7.6-10, Amsterdam,
Netherlands )
¥ /1914, Model-robustly optimal designs for log-contrast models with mixture
experiments.

( The 24th South Taiwan Statistics Conference, 2015.6.27-28, Changhua )
¥ 84, Active learning: subject and variable selection.

( Toward Big Data Analysis Workshop, 2015.6.5-6, National Sun Yat-sen
University, Kaohsiung )
¥ 2% , A Linearization of Portfolio Optimization Problem with General Risk
Measures under Multivariate Conditional Heteroscedastic Models.

(2015.4.28, National Central University, Jhongli )

. % L%, A Linearization of Portfolio Optimization Problem with General Risk
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144.

145.

146.

147.

148.

149.

150.

Measures under Multivariate Conditional Heteroscedastic Models.
( Workshop on Statistical Methods for Large Complex Data, 2015.3.12-14,
National Sun Yat-sen University, Kaohsiung )
# & B On some new modified risk measures and implied trading strategies.
( Miura Statistical Seminar, 2015.3.5~7, Miura peninsula, Japan )
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