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16:50-17:00 KER
ETE=15=0

MERHIR OB
Statistics and Probability Conference in Memory of Ching-Zong Wei
i B:12H12H(B—)Z214H(8B=)
i B BADEENIPL 2185 1 ERE
12 A 12 H 08:25-09:00 Registration
09:00-09:25 Opening Lee, YuanT.

A - F H A BB/ W 8" A
09:25-10:40 Cheng, Inference for Time Series and Stochastic Processes / Chan, Ngai Hang
Ching-Shui 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
11:00-12:40 Bhansali, Statistical Inference for Near Unit Root Time Series / Dahlhaus, Rainer
Rajendra J. 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
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
15:55-17:35 Findley, David F Selecting Optimal Multistep Predictors for Unstable Autoregressive Processes
/ Lin, Jin-Lung
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
12 513 H
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
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w1 E 5 A B/ & A

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

Jeff 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

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
15:55-17:35 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

12514 H

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

11:00-12:15 Tiao, George An Algorithm on Identifying Isotropic Structure in Principal Component
Analysis / Chen, Hung
Model Selection and Inference / Potscher, Benedikt M.
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BfI (SE iU B =] B &
2B 12/13(2) KFTEEEE Prof. Karen Parshall Historical Contours of the American
15:00 ( Univ. of Virginia ) Mathematical Research Community
& 12/12(—) FEEE 2IXIERRT £ ERRENEE
10:30 106 ;555 B2 —{B/NE[O]GEE E
&l 12/16(F) APRHEE Prof. Sang Lyul Min High Performance Flash
10:30 106 JEEEE ( Seoul National Univ. ) Memory-based Storage System
R 12/9(F1) KEEES Prof. K.L. Chan Dynamics of Atmospheres in the
14:00 (BRERER ( Hong Kong University of Solar System
B IR EEE Science and Technology )
716 =)
e 12/12(—) P NEEV)Y =5l Introduction to Hilbert-Huang
10:00 P2E BB ZE ( NASA Goddard Space Transform
Flight Center )
FER 12/12(—) AR =it On Instantaneous Frequency
14:00 P2E BB E ( Senior Fellow and Chief
Scientist for Oceanography,
NASA Goddard Space Flight
Center )
FER 12/20(Z) AR Dr. Chao-Cheng Kaun Computational Modeling of
11:00 P2E jEBE ( Northwestern Univ. ) Molecular Electronics
& 12/14(=) AFR Dr. Tzung-Fu Hsieh Regulation of Gene Imprinting in
15:00 106 FEZE (Univ. of California, Arabidopsis
Berkeley)
B2 12/15(M) PN N FIEFBRL The Simplified Mechanisms of
11:00 B1B j&E:&EEE ( Univ. of California, San Translation Initiation in an Ancient
Francisco ) Eukaryote, Giardia lamblia
HE 12/19(—) KETHh = MWRXEEIMEE Gene Transfer of Vasoprotective
11:00 B1B /#E:EEE ( &P Molecules on Ischemic Brain Injury
nE 12/12(—) KFT 1 BIERE Director Carl Wu Regulating Gene Expression by
09:30 E= ( EEBERBELZBZKE  ATP-dependent Chromatin
FERFSEFT D FARRRAT ST = ) Remodeling Machines
nHE 12/12(—) PN Prof. Robert G. Roeder Function of Diverse Coactivators in
10:30 1 BEAERE ( EEIERB Bk / Transcriptional Regulation
BREENKE )
nHE 12/16(1h) NFR Prof. Dan Littman Transcriptional Regulation in
11:00 118 EEE (=RBERBERRL / Lymphoid Development:
AMAOKEBEZT ) From Epigenetics to Inflammation
SEE 12/12(—) AREf SRS TEEMEHREE (REm) ARz
10:00 £ ( AFf)

SEEEEE
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frF R iU B =] B &
SEE 12/16(F) ARERSHBRS Prof. Susan Naquin Mapping Peking
10:00 3] ( Princeton Univ. )
5188 RE
5923 12/12(—) ARFfRTARE 3 sRITEEHIR REBBEZEAAT R TR " XAR1E.
14:30 12 ( EBRE)
EiEEE
(R2319)
K 12/13(2) AP B 1% EZIHEIRE Demography for Industrial Policy:
15:00 110 = ( AFF ) A Prologue
X8 12/15(4) ZFfr BRI EAE TS PRI E AR S
10:00 31EFIME (B RBBEBRIFHE )
a% 12/22([H) 3K PR HESHMEE FEREEIEEE ) BERENX
14 : 00 JEEBERE ( PR ) Bt~ S ERYA A
B 12/13(Z) SPREFTEFFE K Prof. Zev Handel Did yéng & "moat" end in -m?
10:00 12 (Univ. of Washington, Seattle)
718 703 =
] 12/22 () BATATR K Prof. Masayoshi Shibatani Issues Pertaining to the Origins of
10:00 12 ( RERBEHEAN) Complex Predicate Construction
712703 =
Boa 12/15(79) KEEESE FHIESESE Redefining U.S.-Japan Alliance:
14:00 (EEKIE2 ( Univ. of Richmond ) Implications for East Asian Security
2)
BOA 12/16(1) KEGEHE Prof. Marie-Anne Cohendet Cohabitation and Political Systems
14:00 (EEKRE?2 ( Univ. of Paris | Panthé in European Union's Countries
1) on-Sorbonne )
At 12/14(=) R IR EE Dr. Keiko Yamanaka Changing Family Structures of
(B2X) 12:00 318 2420 25 ( Univ. of California, Nepali Transmigrants in Japan:
= Berkeley ) Split-Households and Dual-Wage
Earners
At 12/15(7Y) P NE=V)Y Prof. Marie-Anne Cohendet The French Cohabitation, a Useful
14:30 18EEE (GEBEIERE—KE) Experiment?
At 12/16(F1) fLEPIHTER T ERINIERE Foreign Wives' Life in Korea:
(B2X) 12:00 318 2310 & ( Dongduk Women's Univ. ) Focusing on the Policy of Welfare
= EEER BB 20U and Health
( Chonbuk National Univ. )
Aft 12/19(—) AR Prof. David Killingray The Global Significance of the
(&%)  14:30 B202 EiEE ( Emeritus Univ. of London, Influenza Pandemic of 1918-19

Goldsmiths College )
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