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Probabilistic Analysis for Length of the Longest Increasing Subsequences

TR (WK

Abstract: The study of longest increasing subsequences (LIS) dates back to Erdos and

Szekeres (1935). Now it is a well-studied object in random combinatorial optimization and
random growth processes. In this talk we will briefly review some remarkable results on
the asymptotic distribution theory of LIS, like the law of large numbers (Hammersley's
solution to Ulam's problem), the central limit theorems (Tracy-Widom law) and large
deviation principles. We will also report a recent work on the law of the iterated logarithm
for Poissonized version of LIS.

Dimension and Measure of the Range and Graph of Space-Time Anisotropic

Gaussian Random Fields

Bk ie (WL LRRE)

Abstract: Let X = {X(¢),tE€ R" } be a centered space-time anisotropic Gaussian random field

with values in R’ with stationary increments, whose components are independent but may
not be identically distributed. Under certain mild conditions, we determine the exact
Hausdorffmeasure functions, Hausdorffand packing dimensions for the range set X([0,1]")
and graph set GrX([0,1]") . Our results extend corresponding results for fractional Brownian
motion, time-anisotropic and space-isotropic Gaussian random fields.

Optimal estimate of an random oscillatory operator on compact manifolds

Jo K ILFANDASHAN (EEBHTFEFERFFRRESR)

Abstract : We address some random oscillatory integrals that give closely relations to
many well known operators in harmonic analysis. These operators include Bochner-Riesz
means, spherical averages, wave operators and Schrodinger operators. etc. Certain new
results are given and some open questions are discussed.



Maximizing insurer's firm value by dividend and reinsurance with a random time

horizon

X B CRBIRERZ)

Abstract: We investigates optimal dividend and reinsurance policies for an insurer with a
random time horizon. The goal of the insurer is to maximize the value of the insurance
company when the random time or the ruin time arrives. This value consists of three parts:
the dividends up to the random time or the ruin time, the surplus at the random time or the
ruin time and the company's brand value. We identify the insurer's joint optimal strategies
using stochastic control methods. The results reveal that managers should consider no
reinsurance if and only if the brand value or the surplus is too high, less reinsurance is
bought when the surplus increases, and dividends are always distributed using the barrier
strategy.

Monotone B-spline support vector quantile regression

PEYE (RB%ED)

Abstract : Support vector quantile regression (SVQR) has attracted a lot of researchers
attention and research in the past ten years because of its advantages such as the high
efficiency of support vector machines and the robustness of quantile regression, as well as
a large number ofrelated literature on its application and theoretical nature. However, some
functions are monotonic in practical application, and its necessary to add additional
restrictions to the model to ensure its monotony. In this talk, by using the quadratic B-spline
as the base function and restrict its 1st derivative nonnegative, a monotonic B-spline support
vector quantile regression (MBSVQR) method is proposed and strict monotony can be
achieve. On the other hand, we select the hyperparameters through the leave-one Cross
Validation (CV). The simulation and application show that MBSVQR and monotonic B-
spline quantile regression (MBQR) are comparable, and under certain circumstances,
MBSVQR is superior to SVQR, monotonic support vector quantile regression (MSVQR)
and MBQR.



W& NEA

R WL KA. BRI, 1995 F3RE B R 540, FENE
MERAR PR A S MBI 7T, ARSI Bk A8 BRI TTE 60 5%, HIR
FMMEE 4R, BlOEF GO FERAMRRIFI e EIHH 5. #E ML
B E(FIMIOIA 1T, #iiLe BARRAE NN T EBIATE 1305, B3RHA
ARG —AER (3/3) , WHLEREEEY (BRI 8 (22) , RFEW
MFHANL . SHIER . FifeR G20 (BRI REE A CR—RO 2002 4
AR E RN T B — 52, 2021 4F GO R E e EIRFHH — %5,
EWIER . KA EmER (BRL) BeyEEsSds “+—n” . “+=
7 EEKGIRIBM, FHE RIS (D ) BEE 2022 FH0AE N E KL Rk
FNEREE.

BRIRE WL LRRSEHEE, LRI, WLAECESY 2w 5, T E %
Gt aiE, NEEFEEREMLEARET, B SUHLSZRAS, &5
REEHT A TN, WL LR R E R E RIRNA, ER L A E KRR
BATIN . FEBFTOEA: NSRS ARE R BN SRS . FRE
K AR FHEA, BEWASCGEREES, WLy AAREESSETH 2.
AL Z 3%, £ (Sci China Math) . (J Theor Probab) . {Economics
Letters) « (Guitifse) SEE NI ARTIVIRKFRL L 80 .



JEX LU (FANDASHAN) 3% [ B R < K% IR IR R B . LRI, 0
Kl #5272 E R A A B K, 19824 3/ 3 L UK =4 il - %47, 11986
AR S [ AR BRI 22 2], T 19904 SRAFHE L2 . 199 14 EE A 36 [ i Je 2 K
ERIREE R TAE, 19948 O LA FIW, 19998 SRR % . Ju R L
FIRE AT T R A GO Ao b, SR i, B FEWw, PURRE TIREZ A
S, BZ4LE (Amer J. Math) (J. Funct. Anal.) {(Transaction of AMS) {C
and. J. Math.) ¢J. Reine Angew. Math.) ¢J. Anal. Math.) {Rev. Mat.
Tberoam. » {Math. Z.)» #1 (Indiana Univ. Math. J.) ZFEPrINEEFIE KR
RIOZFFAARRIC, LT RPEGIH

X B EURTE KRR . WA SN, B B REE
e ZEEREARFI A EATH . FEMNFEXE BRI E TAE, (E
Journal of Systems Science and Complexity . Statistics and

Probability Letters ZFEH BT KRR IL L L M.

PR URIm, SRS S R B A B TR BT, W EESZ IR Y
AR AT, SRR T B AT R R, ARFARSR
(ARZ Em



	概率及其应用研讨会 会 议 手 册
	报告摘要
	Gaussian Random Fields  陈振龙（浙江工商大学）
	刘 晓 （安徽师范大学）
	报告人简介

