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Hayamizu, M. and Makino, K. (2022). Ranking top-k trees in tree-based phylogenetic networks,
IEEE/ACM Transactions on Computational Biology and Bioinformatics (TCBB), To appear.
DOI: 10.1109/TCBB.2022.3229827

Taniguchi, M. and Xue, Y., (2023) Hellinger Distance Estimation for Non-Regular Spectra,
Theory Probab. Appl. (to appear)

Goto, Y., Arakaki, K., Liu, Y. and Taniguchi, M. (2022). Homogeneity tests for one-way models
with dependent errors under correlated groups, TEST DOI: 10.1007/s11749-022-00828-9

Y. Goto, T. Kaneko, S. Kojima, and M. Taniguchi (2022). ~Likelihood ratio processes under
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Goto, Y., Suzuki, K., Xu, X. and Taniguchi, M. (2022) Two-way random ANOVA model with
interaction disturbed by dependent errors The Annals of the Institute of Statistical
Mathematics. DOI: 10.1007/s10463-022-00853-3.

Xu, X.*, Taniguchi, M. and Murata, N. (2023) "UMVU estimation for Time Series". Papers in
Statistical Inference for Time Series and Related Models - Essays in Honor of Masanobu
Taniguchi. (to appear).

Xu, X., Liu, Y. and Taniguchi, M. (2023) “Higher order asymptotic theory for minimax
estimation of time series”. Journal of Time Series Analysis. 44(2): 247-257. .

Xu, X., Li, Z. and Taniguchi, M. (2022) Comparison between the exact likelihood and Whittle
likelihood for moving average processes. STATISTICA. 82(1) 3-13.
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Xue, Y. and Taniguchi, M. (2023). A New Generalized Estimator for AR(1) Model Which
Improves MLE Uniformly. Research Papers in Statistical Inference for Time Series and Related
Models - Essays in Honor of Masanobu Taniguchi (to appear)

Liu, Y. (2023). A minimum contrast estimation for spectral densities of multivariate time series.
Research Papers in Statistical Inference for Time Series and Related Models - Essays in Honor
of Masanobu Taniguchi (to appear)

Goto, Y., Kley, T., Hecke, R. V., Volgushev, S, Dette, H., Hallin, M. (2022). The integrated copula
spectrum. to appear in Ann. Statist.
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He, Y.; Kawai, R. Shimizu, Y. and Yamazaki, K. (2022). The Gerber-Shiu discounted penalty
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Nakajima, S. and Shimizu, Y. (2022). Parameter estimation of stochastic differential equation
driven by small fractional noise, 2022; Statistics, 56, (4), 919-934.

Nakajima, S. and Shimizu, Y. (2022). Asymptotic normality of least squares estimators to
stochastic differential equations driven by fractional Brownian motions, Statistics and
Probability Letters. 187, 109476.

Kobayashi, M. and Shimizu, Y. (2022). Least-squares estimators based on the Adams method
for stochastic differential equations with small Lévy noise, Japanese Journal of Statistics and
Data Science. 5, 217-240.

Nakajima, S. and Shimizu, Y. (2022). Asymptotic inference for stochastic differential equations
driven by fractional Brownian motion, to appear in Japanese Journal of Statistics and Data
Science.

Kobayashi, M. and Shimizu, Y. (2022). Threshold estimation for jump-diffusions under small
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Hayamizu, M. Treefit: a method to measure the robustness of differentiation trajectories
inferred from single-cell RNA-seq data, The 55th Annual Meeting of the Japanese Society of
Developmental Biologists Symposium 4 : Novel insights into cellular plasticity in development,
regeneration, and aging, 2022 4 6 A 3 H, HARK/EAW T2 (Japanese Society of
Developmental Biologists)
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Shimizu, Y.: Threshold estimation for jump-diffusions under small noise asymptotics, The 15th
International Conference on Computational and Methodological Statistics (CMStats), King’s
College London, UK, December 19, 2022.
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Japanese Journal of Statistics and Data Sciencefif: % H,

Journal of the Japanese Association of Risk, Insurance and Pensions Editor
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(1) Associate Editor, Statistica Sinica (EFEE) 2020—HifE

(i1) Editorial Board, Statistical Inference for Stochastic Processes ({A:) ,
2007—HifE,
(ii1) Editorial Board, Mathematica Japonicae ([EHNEE) , 1998—HirE,
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(1) Institute of Mathematical Statistics (USA), 1987— K[E M F M2
¥hl= 8 (Fellow)

(i1) International Statistical Society ([EES#tatths) , 1987— IE2H
(Elected Member)
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1. “‘ROME- WASEDA TIME SERIES SYMPOSIUM” October 5 — 7, 2022 in Villa
Mondragone, Rome.

Local organizer : Tommaso Proietti ( Universita di Roma)



https://www.taniguchi.sci.waseda.ac.jp/2022kaken/RomeWaseda.pdf

2. “BOLOGNA-WASEDA TIME SERIES WORKSHOP” October 8 — 9, 2022 in Accademia
delle Scienze, Bologna

Local organizer : Alessandra Luati ( Univ. Bologna)
https://[www.taniguchi.sci.waseda.ac.jp/2022kaken/BolognaWaseda.pdf

3. “Luxembourg-Waseda Conference on Modelling and Inference for Complex Data”
January 23 — 25, 2023.
Local organizer: Christophe Ley (Univ. Luxembourg)
https!//math.uni.lu/midas/conferences/waseda2023/schedule.html

4. “Bergamo-Waseda Workshop on Inference for Stochastic Processes and Applications”
January 26-28, 2023, Bergamo , Italy
Local organizer : Ilia Negri (Univ. Bergamo)

https://bw-wispa.unibg.it

5. “NUS-Waseda Workshop 2023 March 14, 2023 at National University of Singapore
(NUS),
Local organizer : Ying Chen (NUS)

https://www.taniguchi.sci.waseda.ac.jp/2022kaken/nuswaseda2023.pdf

6. “IMR-Waseda Workshop Advances in pragmatic computational methodologies for fish
stock assessment, human impact, and environmental factor on marine ecosystems”
March 28-29, 2023, at Institute of Marine Research(IMR), Bergen
Local organizer : Solvang Hiroko Kato (IMR).
https!//www.taniguchi.sci.waseda.ac.jp/2022kaken/bergenwaseda2023.pdf

7. “Bolzano-Waseda Workshop on Statistics & Time Series analysis” at Hotel Oswald, Italy,
April 1 - 3, 2023.

Local organizer : Greta Goracci ( Univ. Bolzano )

https://www.taniguchi.sci.waseda.ac.jp/2022kaken/bolzanowaseda2023.pdf
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