INETOMEREDE &
NS
Fiz, BFFITEED S FEFOHEATE O FZRE T 6 L OSMUVERIEIZ 69~ 5 feat Fry B
A IE A T o CTE T,

(1 [ZFEHEEOIGESHT] (2001) 15 Ltk
Fat OWEEATEIOEFE ST IZHB VW TIE, consumption-CAPM & FEEAL D F 5t O 2 i
{ATEV &2~ 7 w3 OB b FEFEFE 21T > 72,

(2) Bayesian Analysis on Limiting the Student-¢# Linear Regression Model
(Communition in Statistics —Theory and Methods)

AT, ¢ AIC D & SAMET L Th D, T, —f%IZ heavy-tail modeling
ERFEAL, LIS ¢ i VD 2 & THMUVEZ FRNCEB]T 5 2 &< HEIICE
TIVDINE A N, D WIEEEAIT 5 ET L THh D,

Z OB OBERATIEIC BN T, FITHE R ICEED V2 credence & W23 5
1k & logregularly varying ZiR7ZEHIZAE T 5 DO FIENFIET D, ZOHFIETIL,
B PR I FES < &2 HUW T, heavy tailed model Z 8RR HT 28 H 9 5 556 OE
BRET VL IR D SE OB LBIRE TV ABERE L R WK ORI &2 1T o TV D, A
FTIE, TTHZHAWNT, EFANEBRET VL LTHREL 2 DKEEZR L, &5I1229
L7z T, Jeffreys prior D F TP ¢ AR BUFET /VNERET V72D
+oastFe R LT,

(3) Theoretical properties of Bayesian Student-t linear regression (Statistics and
Probability Letters)

Z OWFFETIE, logregularly varying % R ZEHHICIE T S FiEZ H T heavy tail
modeling % #IEEVYRIHTIZE M3 2 HAIAMUVEN EEIEFAET 2 56 ICEEE T L L
25+ GE OB & BTN DRREDBER AT o T2, £ ORGSR EBGRICE S FEL
—HT HRRDR LT,

(4) Bayesian analysis for mixtures of discrete distribution with a non-parametric
component  (Journal of Applied Statistics)

ZOWFFETIE, AVERTEIZ BV T < W B AL DM D 534 LAV TIX 7R W45 Ai
DIRE GG RUE L T2 38T 24T o 72, SMUVIE & AMVIE LIS DIRE 53 AT I, [/ CoAi 2MRUE S
NDZENRZ, ZOWPZE T SMUEILH T 2502 7 3T A NV w7 2550 2 e
HZ LT, pA~ORF ML TWD, TOREE., FDR(false discovery rate) s L O
FNDR(false non-discovery rate) CaFfli L 725512, L RWFEERB™ G oD Z L 2R LT,



