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Stefano Maria Iacus
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Since 2006, I came every year to Japan for a period of study and, in particular, I have been visiting the

Graduate School of Mathematical Sciences almost every year since then. The first long stay has been in
November through December 2006 thanks to a JSPS Fellowship. Then I came several times for shorter
periods in the frame of the COE Program for the YUIMA Project for the Simulation and Inference of
Stochastic Differential Equations, a project headed by Prof. Nakahiro Yoshida. My background is in
mathematical statistics and stochastic processes as well as computational statistics. I own a PhD in
Statistics from the University of Padua, Italy, and a Doctorate in Mathematics from the University of Le
Mans, France. In particular, I have been a member of the R Core Team for the development of the R
Statistical Language from 1999 till 2014 and I am one of the founder and active members of the R
Foundation for Statistical Computing. The continuative visits and the long term collaboration with Prof.
Yoshida and the present and former equipe of his laboratory have made possible to produce a variety of
theoretical results as well as the first platform for simulation and inference of stochastic processes through
the R package Yuima. This platform includes several methods for estimation and simulation of stochastic
processes including stochastic differential equations, point and jump processes and fractional processes as
well asymptotic expansion methods based on Malliavan-Watanabe calculus. This semester I have given a
course to graduate students on computational methods for stochastic processes. I really enjoyed all my stays
at the Graduate School of Mathematical Sciences of the University of Tokyo and I hope to continue this

fruitful collaboration in the future as well.
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