Statistics and Probability Conference in Memory of Ching-Zong Wei
「魏慶榮教授紀念學術研討會」

時    間：94年12月12日至14日
地    點：本院學術活動中心2樓第一會議室
主辦單位：統計科學研究所
	時  間
	主   持   人
	議  程／講  題
	報   告   人

	12月12日

08:25~09:00
	Registration

	09:00-09:25
	Dr. Yuan T. Lee
	Opening
	

	09:25~10:40
	Cheng, Ching-Shui
	Inference for Time Series and Stochastic Processes
	Chan, Ngai Hang

	
	
	Efficient Recursive Estimation and Adaptive Control in Stochastic Regression and ARMAX Models
	Ying, Zhiliang

	
	
	A Maximal Moment Inequality for Long Range Dependent Time Series with Applications to Estimation and Model Selection
	Ing, Ching-Kang

	10:40~11:00
	Break

	11:00~12:40
	Bhansali, Rajendra J.
	Statistical Inference for Near Unit Root Time Series
	Dahlhaus, Rainer

	
	
	Break Detection for a Class of Nonlinear Time Series Models
	Davis, Richard A.

	
	
	Recursive Estimation of Possibly Misspecified MA(1) Models: Convergence of a General Algorithm
	Findley, David F.

	
	
	Valuation of Financial Derivatives Subject to Credit Risk
	Guo, Mei-Hui

	12:40~13:30
	Lunch

	13:30~15:35
	Wu, Tiee-Jian
	Poisson Process Approximation for Superposition of Point Processes
	Chen, Louis H. Y.

	
	
	A Description of Price Systems for Markets with Transaction Costs and Some Control Problems for Finance Problems
	Sheu, Shuenn Jyi

	
	
	On Some Characterizations of the Mixture of Gamma Distributions
	Huang, Wen-Jang

	
	
	Poisson Approximation to the Distribution of the Number of Consecutive Records
	Hsiau, Shoou-Ren

	
	
	A New Urn Model
	Chen, May-Ru

	15:35~15:55
	Break

	15:55~17:35

	Findley, David F
	Selecting Optimal Multistep Predictors for Unstable Autoregressive Processes
	Lin, Jin-Lung

	15:55~17:35
	Findley, David F
	Order Determination in General Vector Autoregressions
	Nielsen, Bent

	
	
	A Density Power Divergence Based Robust Model Selection Criterion
	Karagrigoriou, Alex

	
	
	Efficient Likelihood Estimation in State Space Models
	Fuh, Cheng-Der

	12月13日

08:35~10:40
	Tsay, Ruey S.
	Some Recent Development in Integrating Empirical Statistical Models with Chemical-transport Models for Predicting Stratospheric Ozone and Temperature
	Tiao, George

	
	
	Computational Issues in Sequential Monte Carlo Filtering
	Kitagawa, Genshiro

	
	
	Imbedded Markov Chain with Application to Network Management
	Huang, Dawei

	
	
	On Mixture Modeling Using the Multivariate Skew Normal Distribution
	Lee, Jack Chao-Sheng

	
	
	Analysis of Case-Only Studies Allowing for Genotyping Error
	Cheng, Kuang-Fu

	10:40~11:00
	Break

	11:00~12:40
	Lin, Chien-Fu Jeff
	Structural Changes in a GARCH Process
	Tsay, Ruey S.

	
	
	Frequency Analysis of Chaotic Intermittency Maps with Slowly Decaying Correlations
	Bhansali, Rajendra J.

	
	
	Statistical Inference of Structural Vector Autoregressive Integrated Processes
	Hsiao, Cheng

	
	
	Modeling Macroeconomic Time Series via Heavy Tailed Distributions
	Aston, John

	12:40~13:30
	Lunch

	13:30~15:35
	Dahlhaus, Rainer
	Modified Stochastic Liapounov Functions and their Applications to Time Series and Stochastic Control
	Lai, Tze Leung

	
	
	Some Progress on Discrete-Time Adaptive Nonlinear Control
	Guo, Lei

	
	
	Efficient Scheduling Strategies for Jobs with Precedence Relations
	Hu, In-Chi

	
	
	Test for Parameter Change Based on the Cusum Test in Time Series Models
	Lee, Sangyeol

	
	
	Some Properties of Gittins Indices for Bernoulli and Normal Bandits
	Yao, Yi-Ching

	15:35~15:55
	Break

	15:55~17:35
	Sun, Tze-Chien
	Multiple Local Whittle Estimation in Stationary Systems
	Robinson, Peter M

	
	
	Least Absolute Deviation Estimation for Fractionally Integrated Autoregressive Moving Average Time Series Models with Conditional Heteroscedasticity
	Li, Wai-Keung

	
	
	A Note on Non-negative Continuous-time and Discrete-time ARMA Processes

	Tsai, Henghsiu

	
	
	Non-linear Fractional Co-integration
	Ho, Hwai-Chung

	12月14日

08:35~10:40
	Chao, Anne
	A Self-consistent Estimator in the Competing Risks Model with One Arm Subject to Interval Censoring
	Tsai, Wei-Yann

	
	
	Genome Scans with Gene-Covariate Interaction
	Siegmund, David O.

	
	
	Incorporating Endophenotypes into Allele-Sharing Based Linkage Tests
	Hsiung, Chao A.

	
	
	Two-Way Semi-Linear Regression with Applications to Microarray Data
	Zhang, Cun-Hui

	
	
	Bayesian Hierarchical Modeling for Integrating Low-accuracy and High-accuracy Experiments
	Wu, Chien-Fu Jeff

	10:40~11:00
	Break

	11:00~12:15
	Tiao, George
	An Algorithm on Identifying Isotropic Structure in Principal Component Analysis
	Chen, Hung

	
	
	Model Selection and Inference
	Pötscher, Benedikt M.

	
	
	Order Selection with Stochastic Complexity
	Rissanen, Jorma

	12:15~13:00
	Lunch


