Nakahiro YOSHIDA Talks

. Ultra high frequency data and statisti-
cal inference : back to the continuous-
time paradigm. Asymptotical Statistics
of Stochastic Processes X, Universite du

Maine, France, 2015.3.17 invited talk

. On construction of quasi likelihood analy-
sis for ultra high frequency data. Statistics
for Stochastic Processes and Analysis of
High Frequency Data IV, University Pierre
and Marie Curie (Paris 6), Room 15-16 201
2015.3.23

. Asymptotic statistics and ultra hight fre-
Advanced Modelling in

Mathematical Finance:

quency data.
A conference in
honour of Ernst Eberlein, University of
Kiel, Germany, 2015.5.22 invited talk

L ROBTROHEER E BEHET — X DET
Vv J 20 1 bARE GBS A K
2, MILRY: (FBEF vy v /3R) 2015.9.7 1
Hity¥ayv

. Point processes and ultra high frequency
data: limit order book modeling. KIif&
WatET U v LEHERE I, REURE (B
B¥r 8 R) | 2015.9.26

. Ultra high frequency data: construction of
quasi likelihood analysis, and some data
analysis. Berlin Meeting on Statistical
Analysis of Stochastic Processes, Hum-
boldt University, Germany, 2015.11.6 in-

vited talk

. Quasi likelihood analysis for ultra high fre-
quency data. 8th International Confer-
ence of the ERCIM WG on Computational
and Methodological Statistics (CMStatis-
tics 2015), Senate House, University of
London, UK, 2015.12.13 invited talk

. Quasi likelihood analysis for ultra high fre-
quency data. 9th Conference of the Asian
Regional Section of the IASC (IASC-ARS
2015), National University of Singapore,
Singapore, 2015.12.19 invited talk
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. Asymptotic expansion of quasi likelihood

estimators and model selection for volatil-
ity. ASC2016: Asymptotic Statistics and
Computations, HIFEAY (BG¥+¥ /R A) |
2016.2.15

Martingale expansion: its applications and
Statistics for Stochastic

Processes and Analysis of High Frequency

generalizations.

Data V, University Pierre and Marie Curie
(Paris 6), France, 2016.3.23

Asymptotic expansion and estimation of
volatility. Stochastic Analysis and Statis-
tics 1, HEXZ (Fi¥y > R) |

2016.4.22

Quasi likelihood analysis and limit or-
der book modeling. Statistical methods
for dynamical stochastic models (DYN-
STOCH 2016),
France, 2016.6.8

University Rennes 2,

Statistics for stochastic processes: inferen-
tial and probabilistic aspects. The 4th In-
stitute of Mathematical Statistics Asia Pa-
cific Rim Meeting, The Chinese University
of Hong Kong, 2016.6.30 DL

Point processes and limit order book mod-
World Congress in Probability
and Statistics, Fields Institute, Toronto,
Canada, 2016.7.13 invited talk

eling.

Asymptotic expansion of variations.
Stochastic Analysis and Statistics 2, B

K% (B3 v 28 R) | 2016.8.6

Recent developments in asymptotic ex-
Ad-

vances in Statistics for Random Processes,

pansion for non-ergodic systems.

Université du Maine, Le Mans, France,
2016.9.7 invited talk

Martingale expansion revisited. Stochastic
Analysis and Statistics 4, I KZ (§i¥%
F ¥ 28 A) |, 2016.10.31

Applications of the quasi-likelihood anal-
ysis for point processes to high fre-
quency.  9th International Conference
of the ERCIM WG on Computational
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and Methodological Statistics (CMStatis-
tics 2016), University of Seville, Spain,
2016.12.10 invited talk

Applications of the quasi likelihood analy-
sis to point processes. ASC2017: Asymp-
totic Statistics and Computations, B ITK
7 (B¥ v v o8R) | 2017.2.1

Limit order book modeling and quasi like-
lihood analysis. Workshop on Stochastic
Models, Statistics and Their Applications,
Humboldt University of Berlin, Germany,
2017.2.21 invited talk

Recent topics in quasi likelihood analysis.
Dynstoch 2017, Siegen, Germany, 2017.4.6

Quasi likelihood analysis and model selec-
tion for stochastic processes. 1st Inter-
national Conference on Econometric and
Statistics (EcoSta 2017), Hong Kong Uni-
versity, Hong Kong, 2017.6.15 invited talk

Penalized methods for stochastic pro-
cesses.  10th International Conference
of the ERCIM WG on Computational
and Methodological Statistics (CMStatis-
tics 2017), University of London, UK,
2017.12.17 invited talk

Asymptotic expansion of Skorohod inte-
grals. ASC2018: Asymptotic Statistics
and Computations, KT (G ¥ v >
NZA) ,2018.2.5

New YUIMA functions to be constructed.
Computational Aspects of Simulation and
Inference for Stochastic Processes and
the YUIMA Project, University of Milan,
Ttaly, 2018.3.28



