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4. BARERE

4.1 “Afrim 3L

(1) Suto, Y., Liu, Y. and Taniguchi, M. Asymptotic theory of parameter estimation by a
contrast function based on interpolation error. Statistical Inference for Stochastic Processes,
Hif, Vol. 19, 2016, pp: 93—110. doi: 10.1007/s11203-015-9116-y

(2) Akashi, F., Liu, Y. and Taniguchi, M. An empirical likelihood approach for symmetric
a—stable processes, Bernoulli ##t4, Vol. 21, 2015, pp: 2093-2119.
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(1) Taniguchi, M., Shiraishi, H., Hirukawa,J., Kato, H.S. and Yamashita, T. (2017)
"Statistical Portfolio Estimation", Chapman & Hall, to appear, about 500 pages.
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(2) KO IEfE (W) (2016) "Special Issue on the "Financial & Pension Mathematical Science"
126 pages.

4.3 HBFRET
(1) Taniguchi, M. " Asymptotics of realized volatility with microstructure noise". Invited
Seminar Talk at National Sun Yat-sen University, July 21, 2015.

(2) Taniguchi, M. " (i) "Preliminary test estimation for regression models with long-memory
disturbance", (i) "Jackknifed Whittle estimators", Invited Seminar Talk at Institute of
Statistical Science, Academia Sinica, July 23, 2015.

(3) Taniguchi, M. "Shrinkage estimation and prediction for time series" , Invited Talk at
Workshop at Seoul National University on " Advances in Time Series Analysis", September 10,
2015.

(4) Taniguchi, M. "Shrinkage estimation and prediction for time series" , Invited Talk at The
8th International Conference of the Thailand Econometric Society, Chaing Mai University,
January 6, 2016.
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(1) EfE2e, 2015, NIUsLFME, £ 0 1E(5, Discriminant and cluster analysis of high-dimensional
time series data by a class of disparities. H AR, B FEEERY, 201 549H15H,

(2) Yujie Xue, #I=5. AN IEE, Minimax extrapolation error of predictors. H A4, A
KRF, 2016443H19H,

(3) FEfE9El, A HN1EfE, Analysis of variance for multivariate time series. H AKX, B 5
WARFE, 201 643H19H,
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(1) Waseda International Symposium "High Dimensional Statistical Analysis for
Spatio-Temporal Processes & Quantile Analysis for Time Series"

November 9-11, 2015

http://www.taniguchi.sci.waseda.ac.jp/2015hokoku/WIS15_final.pdf

(2) Waseda International Symposium "High Dimensional Statistical Analysis for Time Spatial
Processes & Quantile Analysis for Time Series"

Feb 29 - March 2, 2016

http://www.taniguchi.sci.waseda.ac.jp/WIS16_prog&abs.pdf

(3) Kumamoto International Symposium "High Dimensional Statistical Analysis & Quantile
Analysis for Time Series"

March 3-5, 2016

http!//www.taniguchi.sci.waseda.ac.jp/KIS16.pdf
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