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VAR PO - K EDF v VYR
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A13H) #RFEERFR7 v Ly VHEEE
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BITb T3
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fEI N FERKRAF FHAlE LT, T
T OREHII 0 % KRB DS TR L LT
% DHEf - EEO—Y)Z Y Y] 5,
FDFRR METH D SFEFH TR %+
flEfc e L7258 1 1m0 (1997 4F) R&LLE.
HEA—ZAL TV T AV XA

( Nanyang Technological

@ PRERBIR, 25 4 RPEF

E, HA, hE, 5. hEe, 7VT7%
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%, WEEEIZ, F— 7 v FOFRIF Lf%E
H K (Poznan University of Economics)
THfE S L, AEE . 3EHD Y VAR
— LV CORfEE 7 o7-, £7-. APRIA®
R&ITiF, 7V7 - RPFEIBO A7 5
T TAVA, hFX, AFXFV R, FA
DA A N O B SN 1 ¢ 1))
EHAx 2o Mb Yo nd, 29
LBRICE, 7Y 7 - KFPER R
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B A7) 22 OBEEL L, [H
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. TY T IREEEDOFEE (Regulation,thedth Industrial

Revolution and Asian’s Insurance Development)

@ MRBEicsTESEED D Y (How Can We Achieve Closer Industry-Academic

Collaboration?)

@ bkl > 27 L0t E( (Quantification of Risk Rating Systems)



@ Kvy— - 2F—L06DR%E (Lessons Learned from Ponzi Schemes)

B {TEhEMEY: (Behavioral Insurance)
DLAETH B,

IhoD7T—<id, RIEE U R 7 PG
DEMICHFE T 2D THD L L bIT,
FEEY¥N 7 a— S icElELTF v L v
VIRZHEELFETH Y. L DS
H e O EPER CIEFE G 2 B E
7zo APRIA OEAHZD O & DICEF Y
DEEL WS F—T =3B BH, Th
bidwnwindzomr BEBftL b T
b5,

—J7C, fERIFFEERE T3, BFEE
FIC X RO IFERE BTN, T
w27 Lk, SR (BAKE, B
R, fE4 - B, PR & B, PR
MBLEM R L) oRnbd, 5T 4
7 v (RES R 77 APV R
w7 &) OFRHED I E 2 72 7 v AR T
HENTH DD TR TH 5,

HE& X, 7 H 30 HOF 4 2 I 25 532
LD+t v v a v 1-D (Catastrophe) ICF
T, "Ideal Community Networks for
Vulnerable Groups during a Diasaster”
LT WG 1T o7, PFE T b
K% (Peking University) @ Hanyang
Wang HEOW % 7V — T OWE”

10

Catastrophe Insurance, Government as
Reinsurers and Insurers’ Risk-Taking
Investment” i %} 3~ 2 $5E &3 b 17 2 720
HEOWE TR, GimE oA v b S
m#EDHM D6, WFERDFHERICORD S
L DRBEGD T ENTE R, Tz,
TRERTMHE & L ONR & 72 55X & Mt
L7z2 &b, SROMEDEELILNT 5
&AL o T2,

APRIA % 23 K& (3, WE -
KF# (Konkuk University) OB A
WELTWw5, APRIA X, 7V 7T - KF
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W5,
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1. EHEExy v a4k
® 2018 CSA-KSS-]SS Joint International Sessions

> R 3 »pEOKEH S (PERGEHAHE (B#)  the Chinese Statistical
Association (Taiwan), $#ET -4 the Korean Statistical Society, HAH
#1°7 4 the Japanese Statistical Society) 23 H ) CEET 2 EEE v v =
Yo FHEEIE. HAPHEETH - 7, lH, HAPHYETS 350, #
£ 9 A EA2 o IRl S 0 2 GG BEESEA KA OBl v & a v
LLTCHEDOEER Y v a vaRlT 5, SHEKES #EARROHTD 3 2y &
2 Ve YOERey v a v L,

2. BAfEEE - BfESAT
® 201849 H12H (GKk) (1) 10:00-12:00. (2)13:00-15:00. (3)15:30-17:30
® R FRILEF v YR

3. BAENEA
® Organizer: Yasuhiro Omori  (University of Tokyo)
® (1)Machine Learning
» Chair: Woncheol Jang (Seoul National University)
» 1 Easily parallelizable and distributable class of algorithms for structured
sparsity, with optimal acceleration, Joong-Ho Won (Seoul National

University)

11



» 2 Causal inference and mechanism investigation under time-varying system,
Sheng-Hsuan Lin (National Chiao Tung University)

» 3 Generalization error analysis of deep learning: avoiding curse of
dimensionality and practical application, Taiji Suzuki (University of Tokyo)

® (2) Bayesian Analysis

> Chair: Ray-Bing Chen (National Cheng Kung University)

» 1 Nonparametric Bayesian multivariate meta-regression with functional
meta-predictor: an application in environmental epidemiology, Yeongseung
Chung (Korea Advanced Institute of Science and Technology)

» 2 Bayesian Markov Switching Integer-valued GARCH Models for Dengue
Counts, Cathy W. S. Chen (Feng Chia University)

> 3 On-line analysis of count-valued time series by dynamic discount factors,
Kaoru Irie (University of Tokyo), Christopher Glynn (University of New
Hampshire), Tevfik Aktekin (University of New Hampshire)

® (3) High Dimensional Analysis

»  Chair: Yasuhiro Omori  (University of Tokyo)

» 1 Structured Volatility Matrix Estimation for Non-synchronized High-
frequency Financial Data, Donggyu Kim (Korea Advanced Institute of
Science and Technology)

> 2 Spectral statistics of large dimensional Spearman’s rank correlation matrix
and its application, Lin Liang-Chin (National Cheng Kung University),
Zigang Bao (Nanyang Technological University), Guangming Pan (Nanyang
Technological University), Wang Zhou (National University of Singapore)

> 3 Robust and sparse Gaussian graphical modelling under -cell-wise
contamination, Shota Katayama (Tokyo Institute of Technology), Hironori
Fujisawa (The Institute of Statistical Mathematics) , Mathias Drton
(University of Washington)

o WEEFILUTOHA H 5 AFAEE,
>  http://ifssa.jp/taikai/2018/table/program_detail/0912.html

f

. KSS/\EM@L k/\«@ﬂn%% FT. HABEEARES 2 ¥4
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