1. S

SYHE f=mFIL

K % =5

(W)

1971 £
1971 £
1973 £
1973 £
1973 £
1974 £
1978 £

3 A
4 B
3 A
4 B
9 A
5A4
5A4

—RBREREFFMEE

—RBREXRZEZEFEAREHELREAZR

BMET (EFFEL)

—RBREXRZEEFEMAREHELREAZR

AO0VET7 KEHIBHAFAZ

JAVE 7 REHEHETFIE LS EEF (M. A in Mathematical Statistics)
OAVE 7 REFHEBHETFE L S ESF (Ph. D. in Mathematical Statistics)

2. BE-tIRE

1977 £
1978 £
1979 £
1982 £
1983 £
1986 £
1988 £
1998 £
2000 £
2004 £

9 A
9 A
9 A
9 A
78
4R
4R
4R
4R
2 A

SVHVKRETUOT—IN—BHREENE B EA
SUHVKETUOT—N—BRET R E B IR

RRAN REHRFZEBHIR

B I KRFFEF LR EIR

RAN KREHFHEEBEIR(RE 8 AFT)
—RBREEFFIEEIR

—RBREEFFZEEIR
—RBREZEXRZEEFEARRZIR BTEICED)
—RBREFERZRERRE RSP E 0% (7 158 2005 £ 3 AFT)
Wisconsin K% Madison #5128 Honorary Fellow (B4 3 AET)

3. FABETH

A HUEERS
(a) ZEHEERIT
METEAF, #itE, BT ERESE, MER-HEt

(b) K=
BRR ], BRERL HE2RFER I71TVRABER, 2 I74FVR, T—42avT, YH—FI—4Hi3y

7

B. €34 —)

-

FERRRA, KPR (BEFFHAER)

C. BEPIVEIS—ILDEEA &
FEEEDP TG ZAFTEFZE 100 FEEATRE THAHH, B —ERI—RELTHATWS,
WO THMGERELY, MAFZEOEGICTVIAMNZENTLS, EXTRHVEM DO ZLIFHRLELZ2—D



WebClass FMoA 7 O—FHESHRIITLTLG, FHALKT 5 BIIFEDEEEZRL, BEL 2 EOHISHERIC
EOEHBEERDTD,

200 FETHESR -HRET 1 ITIRETFE AL 300 BEMEAFED PR TAMIMGHRET R EERRZRFEAVESRT
Do

300 FE DIIREF IIFRR - KFFRTHEAF, BIEBI7/FT VR, FHERFFFEERIHFEDITI—XT
HY, MEAH, BITFOMBEARELEERPLDDEREZITOTLD ABFRTHHEINEBELKIE 2 HOHK
IS5 BRERL TS,

RERAEZ D ERFRR, 71TV ARER, STEI7M TV ATEBEI 74T ADEREL TORERME
MERDIZERL TS, COBERF S F—EMEt-774F V0 RTOTSLDOKRZERE -FE 4 FEICEYT7a—
AMGBEEZRF O TS, HFMEEEIYESRZRRBTESLIDN T TS,

FEHEITIE, 3 FEIHERBIFIHERAZOREFTEMMEAMEERTEL TS EIENKEDOX
BICGCETLE, AORNBEBRFEISRLEALERT 2O TIHGCKEEDFTFEMR T HLFEL TS, FXT
IBFDEREZLONYERIIDIFSEBDIELITTES, FFUELEERDUEAZEZHICDITHILEBIFELTNS,
4ERDEIFFROABICEILI-ERZPDELTNSD, KERTREEZHEEBORRT IR or-HAKH
BT FAMCHRIXFEREFDIC, 22HAFBLR/IXEFE LR IXORARICEILI-RRAPDLELGOTNS,

4. FEHART—T

(BRI EFEBRETEFERE: ERIUFALVA— IV DERREMBICEEL-RET S OIEMEEDHAE.
BIERITICBIOREZHRR T H-OICEROEARBAEZROTETVS, AARDBRITTF I FuI4TY
AV FEDMIEREREIZEHICHREETH S,

(2) BAEARE (Bootstrap i) : MF OHERRD A CIIUNEBTELEWERLGT —FEFIBIRRICHE (T HHETE LR E M
BEIIEODOIEMEFEDRARELZOERNED ITORETHD,

QRVHEI7A TR EFF AR ERHIGZICH T HIREF O M TRBEELERVRVBEZ R DICHELTL
B, RS TIEEICKBETYNTAITEOMERIBEEHEL TS,

5. BIZRIEED

A EfE

(a) EF-R=E

F#EEt2E] (F3F, TR RERFH ML, 1989 &F, 1185 K,
(&S EFMORERLCA](E£E, NBERBR) BERFEHRLL, 1990 F, 216 B,
FEtERFZIGER) \FHHRR, 1993 £, 282 H,
[BEEFRETTAFTURAD=ODHZEN(BEE) FiHst, 1999 &, 223§,
IR TFOFHERMGR) FFEZFHI|MLL, 2001 F, 167 B,
[€RTFEERTIEOE N (GE) REZFHIRLL, 2003 F, 193 B,

(b) WX (EFHD2EHMIICIT*)

On the Truncated Power One Test and Non—Linear Renewal Theorem, Ph. D. thesis Columbia University 1978.

* “Rate of Convergence in Non—Linear Renewal Theorem,” Journal of the Japan Statistical Society, Vol. 11, 1978, pp.
161-168.

* “Asymptotic Expansions in Non-Linear Renewal Theory,” Communications in Statistics, A11, 1981 (with



Woodroofe), pp. 2113-2135.

* “Asymptotic Expansions for the Error Probabilities of Some Repeated Significance Tests,” Annals of Statistics,
Vol. 10, 1982 (with Woodroofe), pp. 895-908.

MZRSHTOEEITONTIIERRFREIE 29 %, 1983 £, 45-58 K,

“An Application of Bernstein's Theorem to Some Statistical Problems,” Fudai Keizai Ronshu, Vol. 31, 1985, pp.
93-97.

* TEREEHEREE RS TORREITEF (5K I 37 &, 1985 &, 97-111 Ko

MBootstrap HFEEN ZWAIT LI —HEERERISE 94 &, 1985 £, 44-65 K,

[ZRDHFTOBEICOVWTITERRFREKIFE 31 %, 1985 F, 98-107 &,

“First Order Asymptotic Expansions in Non—Linear Renewal Theory and its Applications,” Fudai Keizai Ronshu, Vol.
31, 1986, pp. 281-298.

* “Asymptotic Expansions in Anscombe’s Theorem for Repeated Significance Tests and Estimation after Sequential
Testing,” Annals of Statistics, Vol. 15, 1987, pp. 278-295.

“Some Thought in Sequential Two Sample Problems with Date Dependent Allocation Rule,” Hitotsubashi Journal of
Economics, Vol. 28, 1987, pp. 173-181.

* “A Note on Edgeworth Expansions for the von Mieses Functionals,” Journal of Multivariate Analysis, Vol. 24, 1988,
pp. 56-65.

ZROZBERBEICOVTHEREREREDHAE) [—1BREIFE 99 %, 1988 F, 666-680 H,

MrE-2EHROMEZIT—1BMEIE 101 %, 1988 F, 36-49 K,

“Another Resampling Plane Based on the Polynomial Approximation,” Hitotsubashi Journal of Economics, Vol. 30,
1990, pp. 37-47.

* “Asymptotic Expansions for E(t) and E(xt) which Appears in the Repeated Significane Tests for the Normal
Means,” Journal of the Japan Statistical Society, Vol. 20, 1990, pp. 51-60.

* [EFERRINSH EBRBEHIEITEFRERIE 41 %, 1990 F, 218-227 H,

[REBHDFEHARYNT IS RATLADFHLWRETFEDBAIE 41 EFHARITIF2MEMEHRRIE],
1991 4, 238-249 B,

* “Asymptotic Expansions for E{min (t, m)} and E{xmin(t, m)},” Statistical Science and Data Analysis; Proc. of the 3rd
Pasific Area Statistical Conference, 1993, pp. 383—-394.

P—EADHZES—ERAXOBERI(FAEREDOHE) [ERRREHE I HRAEHRE], 1993 F, 1-16 B,

* TALTU TN A—FZRAWEHREBFRETIVICESEA TGO ERETI(HERZ HPFE—KEOH£E) [
FEATTIE 45 %, 1994 £, 322-333 H,

FEFOHAMBEREET IV I—BRFRFLMRFRISE 375, 1996 F, 87-125 K,

FEROHAMBEREET L D ITBRBEARERFRERFRIE 95, 1996 F, 103-129 H,

“On the Discrete Time and Continuous State Models,” Hitotsubashi Journal of Economics, Vol. 38, 1997, pp.

125-137.
* “A Note on Interaction between Markets Financial Markets,” Asia—Pacific Financial Markets, Vol. 7, 2000, pp.
179-188.

* “On Pricing Exponential Square Root Barrier Knockout European Options,” Asia—Pacific Financial Market, Vol. 9,
2002 (with Morimoto), pp. 1-21.
“On embedded complete markets,” Hitotsubashi Journal of Economics, Vol. 46, 2005, pp. 99-110.



“The Chernoff modification of the Fisher exact test for the difference of two binomial probabilities,” (with Uematsu),
2005, Working paper Graduate School of Economics, Hitosubashi University.

“Ornstein-Uhlenbeck BIEETILICKBRBTUNTATDTSAL2T (B, NI FiREDHEE), 2008 &F, [—15
BFZEIE 258525, 129-155 H,

*”Smoothed versions of statisticalfunctionals from a finite population,” (with Motoyama), 2009, to appear J. of Japan

Statisical Society.

(c) #ER
[#FTF ] (HER, —8, FHREFREEEE, 1993 &£, 650 H,

B. RIEDHEFE
(a) BN FE=RT (BEARES - BEFFHEITETH)
“On Pricing Exponential Square Root Barrier Knockout Options: Discrete Time Case” 8th China—Japan Symposium
on Statistics. Guilin 2004 ££ 10 A
"IEERTHIBICRITET 54205 JAFEE 2006 EFRR, REEE

(b) ER#ERTAS I

MBI 74T RDT=O DT ERMEFFRII DL DRI I XHBRFEREAREWHEE (EBEHE(A) (2):
RERE LA, —BKRF), 2002 - 2004 F£EF, HESIEE

[RELTIBICH T HIREF TR DREERET DR IR FAREERDIL(C), 2003 - 2004 F£E, HHEAK
=&

6. FRITIE

(a) BMAAR-FIBESE
SEB(1997F 48 -199 %3 A)
IERNE L 2—RK (2000F 4 B - 2001 £ 9 A)
HMEHEK-FEHK (2001 4 A -2003F 3 A)
BEFERNELA—RK (2003 4 B - 2004 £ 12 B)

(c) RS\ ESEER
BE L EREE, JILTEEHE

1. FHNEE
(b) FIRFEH SV EMIES

BAMEZER (EXKFHREELSEE 1994 £ - 1998 £, HHMEHEE 2006 &£ - 2008 £, BEE 2008 &£ -,
FEZE 199648 H 200057 A, 2004598 -)

BAILAfEFR

BALSR-GT4T 2 - TH¥24 (SR 2005 £ - 2007 £, &K 2001 4 - 2003 4E, FHIE 1993 4£ - 2002 4, ¥
BEZE 1993 F - )

Institute of Mathematical Statistics (Corresponding Editor IMS Bulletin 1993 — 1998)




American Statistical Association

International Statistical Institute (Elected Member)



