MEDDELELSER

Dansk Selskab for Teoretisk Statistik

Julemeoade i DSTS

tirsdag den 16. december, klokken 17.15
aud. 9, HCQ, Universitetsparken 5, 2100 Kebenhavn O

med efterfolgende middag pa en "restaurant 1 naerheden".
I &r vil Professor Mogens Steffensen holde juleforedraget:

Det er koldt og man ma gé sig varm: Om finanskrise, kundernes valgmulig-
heder og Markovprocesser i1 pensionsbranchen.

Vi diskuterer og formaliserer en reekke aktuelle emner for landets pensions-
selskaber og pensionsopsparere. Hvordan tilpasser selskaberne deres investe-
ringer til op- og iser nedture pd aktiemarkedet? Hvad er kreditrisiko og
hvordan kan den i skylden for store dele af miseren? Og hvordan varmer
regeringens hjelpepakke i branchen? Skal kunderne velge det traditionelle
rentegarantiprodukt eller et sékaldt markedsrenteprodukt? Og hvad har det
hele med Markovprocesser at gare? Skal vi kebe aktier nu hvor nogle siger at
de er billige? Teenk Dem bare, under indkebspris!

Mogens Steffensen er Professor i livsforsikringsmatematik ved Institut for Matema-
tiske Fag, Kebenhavns Universitet. Hans hovedforskningsomrader er matematisk
finansiering samt livs- og pensionsforsikring. Mogens er endvidere redakter af
Scandinavian Actuarial Journal og han har og har hatft flere tillidshverv for Den
Danske Aktuarforening. Sidst men ikke mindst er Mogens med til at uddanne man-
ge af de aktuarer, der senere kommer til at arbejde bl.a. 1 de danske pensionsselska-
ber, og han har i lebet af de sidste 8 ar vejledt ikke mindre end 30 specialeprojekter.

Husk tilmelding til den efterfolgende middag senest fredag den 12/12 til
richard@math.ku.dk

Inde 1 bladet:
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Stillingsopslag
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Biostatistisk Afdeling 19. november 2008
Kebenhavns Universitet J.ar. 241-0002/07

Seminarer i anvendt statistik

Seminarerne atholdes pd det gamle Kommunehospital, @ster Farimagsgade 5, opgang B. Der serveres te 1
Biostatistisk Afdelings bibliotek (opgang B, 2. sal) en halv time for.

Mandag d. 15. december 2008, k1. 15.15, lokale 2.1.02.

Naja Hulvej Rod
Statens Institut for Folkesundhed

Identification of confounders in causal diagrams

Causal diagrams provide a novel perspective on confounder identification in epidemiology. The use of
causal diagrams is a way of visualizing and explicitly elaborating assumptions about the web of causation
in any given problem, and they can be used as a way of identifying variables that must be measured and
controlled for in order to obtain unconfounded estimates given those assumptions. The causal
assumptions underlying a causal diagram rely on prior knowledge about the relations among study
variables and should therefore be based on a thorough literature review and expert knowledge about the
problem. By explicitly stating the assumptions underlying a model specification, it is possible for other
investigators to acknowledge and discuss the assumptions and it also provides a platform for sensitivity
analyses. The main advantages of using causal diagrams are their ability to visualize model assumptions
based on prior knowledge, include both measured and unmeasured covariates, and their ability to identify
a minimal sufficient set of confounders. Causal diagrams can aid both in planning of data collection and
when specifying data analyses. The terminology of causal diagrams and how they can be used as
alternative tools for confounder identification will be discussed using real life examples.

Mandag d. 26. januar 2009, kl. 15.15, lokale oplyses senere.

Umberto Picchini
Department of Mathematical Sciences, University of Copenhagen

Random parameters in stochastic differential equation models with applications

Stochastic differential equation models (SDEs) are an established tool to describe noisy continuous

time processes. Biomedical experiments often imply repeated measurements on a series of experimental
units (e.g. subjects) and individual differences can be represented by incorporating random parameters
into the model, whose realizations differ from unit to unit. Thus variability between units is defined by a
mixed-effects model, whereas randomness into dynamics of the process being modeled in the individual
unit may be described via an SDE. I will propose a maximum likelihood approach to estimate the
parameters of SDE models incorporating random parameters, thus defining a new type of "Mixed Effects
model". Few results are available in this area. In most cases the likelihood function is not available, and
thus maximum likelihood estimation is not possible. Here I propose to approximate the unknown
likelihood function by first approximating in closed-form the conditional transition density of the
diffusion process given the random effects by a Hermite expansion and then numerically integrate the
obtained conditional likelihood with respect to the random effects. Firstly I will focus the attention on the
theory for one-dimensional SDEs with random parameters then I will consider recent results for the
multidimensional case.

Per Kragh Andersen
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WU THIELE CENTRE

FOR APPLIED MATHEMATICS IN NATURAL SCIENCE

Department of Mathematical Sciences
University of Aarhus

Activities at the Thiele Centre

Seminars:

Tuesday 2 December 2008, 12:15-13:00, building no. 1532, in Koll. G3

Stella David, University of Augsburg:

Central limit theorems for empirical product densities of stationary point processes
ABSTRACT:

In this talk we investigate kernel-type estimators for product densities and for the pair correlation
function for stationary spatial point processes. In the setting of Brillinger-mixing point processes we
present central limit theorems for these estimators and for the integrated squared error of the
estimators for the second-order product density and the pair correlation function. Based on these
central limit theorems we can construct asymptotic goodness-of-fit tests for the distribution of a
stationary point process.

Thursday 4 December 2008, 14:15-15:00, building no. 1531, in Koll. D

Hans-Peter Schwefel (Forschungszentrum Telekommunikation Wien and Aalborg University:
Car-to-car connectivity analysis for resilient vehicular applications in freeway scenarios
Abstract/Description :

Applications and communication protocols in dynamic ad-hoc networks are exposed to physical
limitations imposed by the connectivity relations that result from geographic mobility. For vehicular
scenarios, i.e. applications that utilize car-to-car and or car-to-infrastructure applications, the
dynamics of the mobility model and hence of the resulting node (multi-hop) connectivity are
particularly pronounced, while at the same time the applications need to fulfill certain dependability
or safety requirements. For the case of vehicular freeway scenarios, this talk introduces a number of
important connectivity metrics both for instantaneous snapshots as well as for dynamic versions of
stochastic geographic movement patterns. Analytic expressions for these metrics are then obtained
under the assumption of a fixed radio range for each node. The numerical results from the stochastic
models are ubsequently utilized to parameterize (Markovian) dependability models for certain types
of car-to-car applications.

Friday 5 December 2008, at 11:15-12:00, building no. 1531, in room D02

Thomas Mikosch (University of Copenhagen)

Inverse problems for regular variation

Abstract/Description :

Thomas Mikosch (Copenhagen), joint work with M. Jacobsen (Copenhagen),

J. Rosinski (Knoxville), G. Samorodnitsky (Cornell)

In various models of applied probability theory one assumes regular variation as a working
hypothesis, for example in time series analysis where the innovations have regularly varying tails or
in teletraffic models where throughput rates, file sizes and transmission durations are assumed
regularly varying. In this talk we address inverse problems: given an output (such as a time series)
which has a regularly varying distribution, what can be said about regular variation of the input
(such as the innovations)? We focus on linear output models (weighted sums of iid random
variables, stochastic integrals, products of independent random variables) and show that the inverse
problems are closely related to the cancellation property of some multiplicative convolution of
sigma-finite measures.



DEPARTMENT OF MATHEMATICAL SCIENCES
UNIVERSITY OF COPENHAGEN

SEMINAR IN APPLIED MATHEMATICS AND STATISTICS

Wednesday, December 3, 2008, 15:15, aud. 10, H.C. @rsted Institute NOVEMBER 21, 2008
Speaker: Allan Gut, Uppsala University

Title: Strong laws and Cesaro summation for random fields UNIVERSITETSPARKEN 5
AbStraCt' DK-2100 COPENHAGEN @

Various strong laws, such as the law of large numbers and the law of the iter=

ated logarithm, have been generalized to sums of random variables indexed bpy/www il
Zi, the positive integed-dimensional lattice with coordinate-wise partial or-

dering. In this talk we focus on extensions of Lai’s law of the single logarithm

for delayed sums, the Marcinkiewicz-Zygmund strong law and Cesaro summa-

tion. One main point of interest(?) is when the normalization is different in dif-

ferent directions. As for the Marcinkiewicz-Zygmund law ahée: 2 this

means that, instead of considering the partial s8msnormalized bym-n)%,

we consider the normalization® - n®, whereo, # 3.

Wednesday, December 10, 2008, 15:15, aud. 10, H.C. @rsted Institute
Speaker: Bent Jgrgensen, University of Southern Denmark
Title: Convergence of Exponentially Tilted Geometric Sums

Abstract:

We develop a new asymptotic framework for exponentially tilted and scaled
geometric sums, based on power asymptotics for the v-functions of the corre-
sponding geometric dispersion models. The limiting class of geometric
Tweedie distributions forms a light-tailed alternative to the heavy-tailed geo-
metric stable distributions. Possible limit laws include, among others, exponen-
tially tilted Laplace and Mittag-Leffler distributions, geometric gamma distrib-
utions, geometric compound Poisson distributions, and the geometric distribu-
tion itself. We also obtain a new proof of Rényi’s theorem, which here plays
the role of law of large numbers.

This is joint work with Célestin C. Kokonendii.



DANMARKS
STATISTIK

SYDDANSK UNIVERSITET

Det 31. symposium i anvendt statistik 26.-27. januar 2009
- Syddansk Universitet i Kolding og hotel Kolding Fjord

23 indlaeg og 7 sessioner
Mandag den 26. januar: 12.00 til 17.45 — Syddansk Universitet - Middag hotel Kolding Fjord 19.00
Tirsdag den 29. januar: 9.00 til 16.30 — Hotel Kolding Fjord

Deltagergebyret er 500 kr. for studerende uden kandidateksamen samt pensionister og 1.000 kr. for
alle andre. Gebyret inkluderer symposiumbog med indleggene, frokost og kaffe under symposiet,
samt festmiddag mandag den 26. januar. Bookningen af hotel — fx hotel Kolding Fjord til statsaftalen
— sker ved selv at kontakte hotellet.

Tilmelding pa www.statistiksymposium.dk eller kontakt Peter Linde, pli@dst.dk (39 17 30 14)

Mandag den 26. januar (Syddansk Universitet, Kolding)
12.00 — 12.30: Indskrivning og sandwich
12.30 — 13.05: Velkomst
13.05 — 14.20: Statistiske analyser (Chair: Gorm Gabrielsen)
Analyzing multivariate survival data using composite likelihood and flexible parametric
modelling of the hazard functions
Jan Nielsen, Syddansk Universitet
S@sonkorrektion og handelsdage
Peter Stoltze, Danmarks Statistik
Spatial coherence of regional cerebral blood flow (CBF) in patients with Parkinson’s disease
and normal controls
Oke Gerke, Syddansk Universitet
14.35 — 15.50: Arbejdsmarked og incitamenter (Chair: Lisbeth la Cour)
Udbudspavirkning af forbruget i almen leegepraksis
Mickael Bech, Brian Bekker Hansen, Jorgen Lauridsen, Torben Hgjmark Sprensen
Syddansk Universitet, MUUSMANN og Dansk Sygehusinstitut
The income — health care utilization gradient: Is it causal?
Jacob Nielsen Arendt, Syddansk Universitet
Does Work Pay?
Jens Clausen, Anvendt Kommunal Forskning
16.00 — 16.45: Internationale studier og SAS (Chair: Mogens Dilling-Hansen)
Regional Divergence versus European Convergence with Special Emphasis on the Northern
Hemisphere
Andreas P. Cornett and Nils Karl Sprensen, Syddansk Universitet

En gkonometrisk analyse af EU15-landenes samhandel med gsteuropaiske lande efter murens

fald

Lars Jensen & Teit Liithje, Syddansk Universitet

The International Fisher Effect: Theory and Application

Abdulnasser Hatemi, UAE University

Nye grafiske muligheder i SAS

Anders Milhgj, Kgbenhavns Universitet
19.00 Festmiddag hotel Kolding Fjord




Tirsdag den 27. januar (hotel Kolding Fjord)

09.00 - 10.15:

10.15 - 10.30:
10.30 - 12.00:

12.00 - 13.00:
13.00 — 14.40:

14.40 — 14.55:
14.55 - 16.20:

16.20 — 16.30:

Sundhedsgkonomi (Chair: Peter Linde)

Using an Ex-ante Entreaty to Reduce Zero Protest Bias in Stated Preference Surveys
- A Health Economic Case

Ole Bonnichsen, Fodevarepkonomisk Institut KU og Jacob Ladenburg, Anvendt
Kommunalforskning

Stordrifts- og samdriftsfordele i almen praksis
Troels Kristensen, Syddansk Universitet og Kim Rose Olsen, Syddansk Universitet og Dansk
sundhedsinstitut

Multiple markedskontakter i det danske l&gemiddelmarked
Christian Kronborg, Syddansk Universitet

Kaffepause

Okonomiske analyser (Chair: Helle Rootzén)

Competition, Ownership and Productivity. A panel Analysis of Czech Firms.
Delia Baghdasaryan, INRA-GAIL and Lisbeth La Cour, Copenhagen Business School

The Latent Structure in The Tendency Survey for Northern Jutland
Carsten Stig Poulsen, Institut for Erhvervsstudier, Aalborg Universitet

@konomisk udvikling set med regionale briller. Fokus pa gkonomisk
veakst, erhvervsstruktur, iverksatteri mv.
Mogens Dilling-Hansen, Aarhus Universitet

Frokost
Survey metoder og standarder (Chair: Niels Kergaard)

Det danske kvadratnet - med data fra Danmarks Statistik
Erik Sommer, Danmarks Statistik

Opstart af ny statistik - Nationalbankens udlansundersggelse
Carina Moselund Jensen og Tania Al-Zagheer Sass, Danmarks Nationalbank

A data problem in a popular dataset - Impact and solution
Aslak Hansen, Kgpbenhavns Universitet

Internationale standarder indenfor anvendt statistik
- Kan statistikere have nytte af dem?
Erik Holst og Helle Rootzén, Danmarks Tekniske Universitet

Kaffepause

Finansielle markeder (Chair: Lars Jensen)

Statistiks metode til validering af indberetninger til Nationalbankens MFI-statistik
Peter Askjeer Drejer, Danmarks Nationalbank

Evaluating Density Forecasts and Value-at-Risk Calculations: The Case of Crude-Oil
Esben Hpg, Aarhus School of Business

Anvendelse af kvantilregression ved beregning af betaverdier for det danske
Omzxc20 indeks

Anders Milhgj og Lisbeth la Cour, Kgbenhavns Universitet og Copenhagen Business
School

Afslutning og annoncering af 32. symposium i anvendt statistik



Kebenhavns Universitet
Det Sundhedsvidenskabelige Fakultet
Institut for Folkesundhedsvidenskab

Adjunkt eller forskningsassistent i biostatistik

En af de mest spandende udviklingslinier i moderne biostatistik vedrerer afklaring af arsagsveje (’causal
pathways’) i observationel epidemiologi.

Det er velkendt, at socio-gkonomisk status korrelerer til incidens af mange sygdomme, men det er langt min-
dre klart, ad hvilke veje sddanne sammenhange medieres. Kraeftens Bekampelse vil nu finansiere et projekt
til belysning af, hvilke arsagsveje der styrer cancerincidensers variation med socio-gkonomisk status. Arbej-
det skal gennemfores ved Institut for Folkesundhedsvidenskab ved Kebenhavns Universitet i et samarbejde
mellem Afdeling for Social Medicin og Biostatistisk Afdeling, séledes at en biostatistiker udvikler og tilrette-
leegger en analyseplan, som implementeres i samarbejde med epidemiologer med medicinsk baggrund. Pro-
jektet fokuserer pa analyser af mediering og interaktion mellem arsager til kreeft.

Dette opslag vedrerer en 3-drig stilling til en biostatistiker til besettelse snarest. Den pagaldende paregnes at
arbejde heltids det forste ar med planlegning af dataindsamlingen (fra eksisterende registre) og analyser,
herunder implementering og videreudvikling af relevante metoder fra den naevnte moderne udvikling. De to
folgende ér vil stillingen vere en kombination af opgaver fra dette projekt og andre opgaver i Biostatistisk
Afdeling indenfor undervisning, biostatistisk forskning og anvendt biostatistisk samarbejde.

Der sgges en biostatistiker med en vis erfaring, gerne men ikke nedvendigvis opnéet gennem et biostatistisk
ph.d.studium. Hvis ansegerens kvalifikationer svarer til en ph.d.grad, vil ansettelse ske som adjunkt, ellers
som videnskabelig assistent.

Kvalifikationer

Med hensyn til kvalifikationer henvises til Cirkulere af 22. december 2004 om stillingsstruktur for viden-
skabeligt personale ved universiteter (20.49). Cirkulart findes pa www.ku.dk/regel/ Klik pa “’Personalefor-
hold” og se under 20.1. Ansettelse som adjunkt forudsetter videnskabelige kvalifikationer som ph.d. eller
tilsvarende.

Len og anszettelsesvilkar

Ansettelse og aflenning i henhold til overenskomsten mellem Finansministeriet og AC om akademikere i
staten. Udover den anciennitetsbestemte lon ydes et pensionsgivende tilleeg til adjunkter pé p.t. 47.512,86 kr.
arligt og til forskningsassistenter pa p.t. 35.887,38 kr. &rligt. Der vil veere mulighed for tilleeg efter individuel
lenforhandling.

Yderligere oplysninger

Yderligere oplysninger ved henvendelse til professor Niels Keiding, +45 35 32 79 03.

Procedure

Ansggningen fremsendes til professor Niels Keiding, Biostatistisk Afdeling, Kebenhavns Universitet, Oster

Farimagsgade 5, Postboks 2099, 1014 Kebenhavn K. Ansggningsfrist 15. december 2008, kl. 12.00. Materi-
ale modtaget efter dette tidspunkt vil ikke blive taget i betragtning.

Det Sundhedsvidenskabelige Fakultet har 16 institutter og 6 studiensevn. Fakultetet beskaftiger ca. 1.870
medarbejdere, fordelt pad 920 larere og videnskabelige medarbejdere og 950 teknisk/administrative medar-
bejdere. Der er ca. 4.370 studerende, inkl. ca. 570 ph.d.-studerende.



Post doctoral positions in statistics
University of Copenhagen

Applications are invited for 2-3 post doctoral positions in statistics at the University of
Copenhagen. Dependent on the projects of the applicants, the positions will be at the
Department of Mathematical Sciences (the Faculty of Science), the Department of Biostatistics
(the Faculty of Health Sciences), or the Department of Basic Sciences and Environment (the
Faculty of Life Sciences). The positions are for up to 2 years and are open for appointment as
soon as possible. Duties include research and teaching.

The post doctoral positions are part of the University of Copenhagen Statistics Network based
on a grant from the Excellence Programme of the University of Copenhagen. The general topic
of the network research is statistical methods for complex and high dimensional models, with
focus on six particular areas: statistical aspects of bioinformatics and gene regulation, survival
analysis, dynamical stochastic models, image analysis, functional data analysis and statistical
computing.

The positions require a Ph.D. degree or similar qualifications. It is required that the candidates
have a research project within one of the six areas listed above that can be integrated with that
of one or more of the permanent scientific staff associated with the network. For more
information on the research in the network, see the http://statistics.ku.dk/

The terms of employment and salary are subject to the agreement between the Danish Ministry
of Finance and the Danish Confederation of Professional Associations on the employment of
academics in state service.

Applications must be in English and emailed as a single pdf file to michael@math.ku.dk
(subject line: "post doctoral position and last name of applicant”). The applications should
include in the following order:

- Curriculum vitae

- an outline (2 pages) of the planned research

- a short description of previous research (1 page)

- full contact details (Name, address, telephone & email) of 2 persons who can provide letters of
reference

- a list of publications

- pdf versions of max. 5 papers (included in the application file)

Enquiries about the position can be made to professor Michael Sgrensen, Department of
Mathematical Sciences (tel: +45 3532 0680, email: michael@math.ku.dk).

The university welcomes applications from qualified candidates regardless of age, gender, race,
religion or ethnicity.

The closing date for applications is 15 January 2009 at 12:00 (noon). Applications received
thereafter will not be considered.


http://statistics.ku.dk/

STATENS SERUM INSTITUT
STATISTICAL GENETICS POSITIONS IN COPENHAGEN

The Department of Epidemiology Research at Statens Serum Institut in Copenhagen
is now inviting applications for two positions in:

Statistical Genetics/Genetic Epidemiology

The Department of Epidemiology Research is a dynamic research environment with a
strong tradition of epidemiology research using the high quality Danish health and
disease registers. A particular focus of the department is the integration of informa-
tion from health registers with genetic data from biobank samples to study inherited
susceptibility to common complex diseases.

Job description

The successful applicant will become part of a growing team of researchers working
with statistical genetics / genetic epidemiology projects using samples from large
biobanks at Statens Serum Institut. Specifically, he or she will work on two genome-
wide association (GWA) studies: “Genes, Environment and Preterm Delivery” and
“"The Genetics of Female Reproductive Characteristics”.

The projects will involve association scans with SNP and CNV markers, haplotype
analyses, imputation of genotypes, inclusion of environmental risk factors, and gene-
gene interaction analysis. Both studies are being carried out in collaboration with re-
search groups in the United States, and the analyses will include meta-analysis of
GWA data from Danish and American cohorts. More details about the projects are
available on request.

The successful applicant will also contribute to the design and conduct of new studies
and will have the opportunity to develop novel statistical methodology for the analy-
sis of GWA data.

Qualifications

We require an enthusiastic and self-motivated individual with a background in statis-
tical or population genetics, bioinformatics, or modern computational statistics and
their applications. Good computational skills are essential and familiarity with Linux
and R would be an advantage. Candidates who have, or expect to acquire soon, a
PhD in statistical genetics, population genetics, statistics, bioinformatics or computer
science are preferred. Previous experience with large-scale genetic association stu-
dies is desirable but not essential.

Conditions of employment

The positions are available immediately and are initially 2-year positions with possi-
bility for extension. The positions are covered by the terms of the collective agree-
ment between the Danish Ministry of Finance and The Danish Confederation of Pro-
fessional Associations.

Questions

For informal enquiries please contact statistician, PhD, Bjarke Feenstra, tel: 3268
3852, e-mail: fee@ssi.dk or Professor, DMSc, Mads Melbye tel: 3268 3163, e-mail:
mme@ssi.dk

Application
To apply, please send the application marked “"64013153” and your CV by e-mail to
rekrut@ssi.dk. The closing date for applications is 15 December 2008.

Statens Serum Institut e Artillerivej 5 ¢ 2300 Kbh S e TIf. 3268 3268 ¢ www.ssi.dk

STATENS SERUM INSTITUT Prevents and controls infectious diseases, biological
threats and congenital disorders.



Kalender 2008 / 2009

Dato No. |[Aktivitet
2/12 9/09 | Thiele Centre, University of Aarhus
Stella David, University of Augsburg: Central limit theorems for
empirical product densities of stationary point processes
3/12 8/08 |Institut for Matematisk Fag, Kebenhavns Universitet:
Allan Gut, Uppsala University: Strong laws and Cesaro summation
for random fields
4/12 9/08 |Thiele Centre, University of Aarhus
Hans-Peter Schwefel (Forschungszentrum Telekommunikation Wien
and Aalborg University: Car-to-car connectivity analysis for resilient
vehicular applications in freeway scenarios
5/12 9/08 |Thiele Centre, University of Aarhus
Thomas Mikosch (University of Copenhagen)
Inverse problems for regular variation
10/12  |8/08 |Institut for Matematisk Fag, Kabenhavns Universitet:
Bent Jorgensen, University of Southern Denmark:
Convergence of Exponentially Tilted Geometric Sums
26-27/1 |9/08 |Danmarks Statistik og Syddansk Universitet, Kolding
2009 SYMPOSIUM I ANVENDT STATISTIK
24/2 9/08 |DSTS, Generalforsamling, H.C. Orsted Instituttet, Universitetsparken
2009 5, 2100 Kebenhavn @. Efter generalforsamlingen er der foredrag i

selskabet

No.: Nummer af meddelelser hvor arrangement er annonceret.

Generalforsamling 1 DSTS

Tirsdag 24. februar 2009, kl. 17.00

H.C. Orsted Instituttet, Universitetsparken 5, 2100 Kebenhavn O

Dagsorden og beretning udsendes i naste nummer af Meddelelser.
Efter generalforsamlingen kl. ca. 17.15 er der foredrag i selskabet.
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Marc Anderse Ukonvoluteret

Livjegerga

Returneres ved varig adresseandring |

Neste nummer af “MEDDELELSER” udkommer 2. februar 2009.
Bidrag skal vere redakteren i heende senest den 23. januar kl. 12.00.



