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RIGREAM 136 17,207 119 15,433 -0.821 0412

S L AEERER (R) BB 104 2223 106 FEEZIHEREONE 101 £ 103 FREZHERE (D = S.- S) &FE
BHRFF - MR R A FREE K2 BIESFSEE (R -
2. BFEGAEA (Sum R ¢ pREFEEA 104 422 106 FRHEZEE REONZ 101 4£2 103 FRFEZHETE (D = S - S)
&EFGHF > M BAZFIINSE (BAA/NEEGRREE D) - RZBIEFSHMEM (Sun R -
3 RRERIE KR a= 0.05 THRERERAEENE - WLIERIER

TRE &S BLRTIHELE - B5ARERE SR - B TS HURRER
Al RSN > HM B AT S e GG R A A - MR B B RE 2
TEJTBEARRT e e Ry o



12 &st#Ea 29 & 10 H#7

AN

=

foemEL 2 o

=+
O
< EERIERREHE > DL 101-103 £ 104-106 fFSEIREE i 5 i I EERS HET THG:

E o ERIRE TEORHIB R AT F AR E SR - DUSHSRAI 2R 3 M (RBEh5a
TR BRI - HMEESHR) ~ BEEY 3 B (—REEY - JREERE R EIREL
FEBER) RS  BUREREYE - BRAES ) BEAWMEEENA K
B 8 BUESIEEUNEARNCR - s IR B AR 8 BUSAAIh > FHoREEE
Y~ BEEVIAPR B ~ 055, - RRERMTOK » IREIHIEEE 5 BHIRERETE Z |
KFL 4.9 P-value #E4T 1 > T AR B B 2 AHRAPES - HIHEGHREURE
BRR A E RS M EH L5 ER -

T S ESNIREGEE KB E MR o PIIEE 1.2% 0 BIH 9 BIEAHMERERR P

BRI -43.4% 2 -0. 4% Z[F 55 8 SRR B AR - K 5 BT R
2 BAEGR G 7 PR 10.7% % 23.7%H (7 1) - B EREY E
B ITR AR ESE R 22— -

C SEREGEEHRZHELL 1 R (5 65.3%) RE > 28 5 LA EET 1 Ak EISE

AL 5 BUSHSER T S EEE R B E 2 R0 - HABEEELEHY - B
TTEREH - BB EIE-FIIEEVRER - AGeat ot ol 7 Bh 3R Or EE TR e Bis 2
b - FRFEFIUESS -



PEERE 107410 13
[ 4REt1EsR )

1074 43t B 4o 3 &
B s ok 2 a2t 4038 F B IR R A
2018 CSA & NCU Joint Statistical Meetings

In Celebration of the 40th Anniversary
The Graduate Institute of Statistics

AR E G F B LS Applied Probability - International Sessions > Genetic
Statistics ~ Government Statistics » Biostatistics ~ Survival analysis ~ Industrial
Statistics and Stochastic Process Control » High Dimensional Data » Spatial
Statistics ~ Statistical Theory » Time Series Analysis * Financial Engineering -
Statistical Inference » A& FT4008 FE BB %
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BIH MM B 17124 ( contributed paper ) B4R L3 -
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WEs S48t - https://g00.gl/U5kzPy
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f$E5 1.Machine (Statistic-
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Analysis/Inference ZFiERE - q R < =

G NBEE AT 1% 0 A R BRBUHEIR - West KA ~ Kunio Tanabe ##% - Mike West 3%
MZEGHEZE « RIGEZ B M HRE B GUdRiEILEHERMER - BN - MEIFE=
NEFRTTERTE » DUN Bk 2 Ba)j -

B KREMRBIRRFEARILIET Bayesian Analysis BEERE > W[EREMEHELERESE
it 2203 ?

PREGYAVE R » AT 2004 TR Ry RERIEEER - 73 AIAE 2009 FF1 2016 s
BTG E L (Fellow, RSS) FISEEISTETEEE G L (Fellow, ASA) » BB RES
—IBPEEE R EES TR G I o N T RN R B EIEII - BREIRG M
SR Y AT B T 7ARRESLE - FTERMHAT] . SCI P TmELET ~ Eell ~ IR
SRR > 1 SSCI Z2FTiwE e Fl ~ &0 - TRMI - EHEEE - FBPHE LT E HEIEIHTIRY
Bl ¥ 4% » 40 Journal of Business & Economic Statistics » Computational Statistics,
Australian and New Zealand Journal of Statistics % » $ NRZHERIC LM BEIRFS
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B2t R P Ve s 298 %% " Bayesian Inference of Markov Switching Integer-valued
GARCH Models with Applications ; ° B LPUREA S &= 38E T HMIER ? LI E T
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P 55 ] R AR S B U i > s A LA VE IR - S B o S T E R R R
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RUARWI SR 2B E0Y DHE i BIEds - DU P REEEERREE (MOMC) J77AE HIRIERN#E TS
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KIGEL HARSNAST G - W SRR > Z TR ?

PRENERE » SHEHER "GEtiE2gEaRg” 1y Akaike &L FHEE - BB
Professor Mike West, Duke University, U.S.{rHYE=%RE H & Bayesian Forecasting of
Multivariate Time Series: Model Scalability, Structure Uncertainty and Decisions.
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