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http://www.stat-center.pku.edu.cn/stat-center/reports/Comparision%20of%20%20clustering%20methods%20for%20genetic%20networks.rar
http://www.stat-center.pku.edu.cn/stat-center/reports/Yangjingping/SAJ1106-Rev1.pdf
http://www.stat-center.pku.edu.cn/stat-center/reports/Yangjingping/SAJ1106-Rev1.pdf
http://www.stat-center.pku.edu.cn/stat-center/reports/DingGengYanZhu-TechReport%202011.pdf
http://www.stat-center.pku.edu.cn/stat-center/reports/DingGengYanZhu-TechReport%202011.pdf
http://www.stat-center.pku.edu.cn/stat-center/reports/Jiajinzhu/Poisson_Sinica2.pdf
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[22] Chen, S. X., and Cheng Yong Tang, Nonparametric Regression with Discrete Covariate
and Missing Values. 2011-22.

[23] Wei Yan, Yaqgin Hu, and Geng, Z., ldentifiability of causal effects for binary variables
with data missing due to death. 2011-23.

[24] Kai Zhao, Xue Cheng and Yang, J. P., Saddlepoint Approximation for Moments of
Random Variables. 2011-24.

[25] Xinyu Dai, Jia, J. Z., Laurent EI Ghaoui, Bin Yu, SBA-term: Sparse Bilingual
Association for Terms. 2011-25.

[26] Xu, M. Y. and Wei Wang, A Residual Based Multiple Testing Procedure for Variance

Changepoints. 2011-26.

NN AR
FRAREGRREROEE, £E, BXAL, £E, md, ik, 8K, 75,

HARREXBEANGE L@, A e E IR fe ok,

[1]Optimal Solution for Certain Long-Term Hedging Problems

R4 A Prof. Zhijian Wu, The University of Alabama

B 1A 2011412 A 30 B (A &) T4 2:00-3:00

Mo ow: AFRFEHMA—FTH (RFFR) WBIIHE

[2]Inverting Analytic Characteristic Functions and Simulating Lévy Processes

4 A . Prof. Liming Feng, Associate Professor The University of Illinois at

Urbana-Champaign

B oW 201112 A 29 B (AwW) T4 2:00-3:00

o g AR RFARETEFILHAE 21T HE

[3]Is Capital Gains Tax Law Biased against Low Income Investors?

k4 A : Prof. Min Dai, Department of Mathematics, National University of Singapore

B s 2011 F 12 A 22 B (AwW) T4 3:40-4:40

Ho o AAFRFEMA—FTH (HFFR) 1560 #HE

[4]Continuous-time Portfolio Selection and Trading Strategy

k4 A : Prof. Min Dai, Department of Mathematics, National University of Singapore
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http://www.stat-center.pku.edu.cn/stat-center/reports/Yangjingping/SPA.pdf
http://www.stat-center.pku.edu.cn/stat-center/reports/Yangjingping/SPA.pdf
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B . 2011 412 A 22 8 (AwW) T4 2:00-3:30

Ho b AFRKRFEAMA—FTH (RFFIR) 1560 #E

[5]Recent advances in positively dependent risks and their applications to the optimal
reinsurance designing

4 A : Prof. Jun Cai, Department of Statistics and Actuarial Science, University of
Waterloo

B . 2011412 A 19 8 (A—) T4 3:30-4:30

oo AT RFEA TR (RFFR) 14T9HE

[6]Statistics in IT age

RE A AR # 4%, University of California at Berkeley

B Ta): 2011412 A 15 B (B wW) T4 2:00-3:00

o g bR RFEM—FTH (RFFR) 1114 HE

[7]5 R 3 38 4ot 4 5

REA: ERHHIR, BAREARF

BT 201112 A 1 B (FwW) T4 4:00-5:00

o g bR RFEMA—FTH (RFFR) 1114 51

[8]Economic Catastrophe Bonds: Inefficient Market or Inadequate Model

4 A: Haitao Li, Jack D. Professor of Finance, Sparks-Whirlpool Corp Research
Stephen M. Ross School of Business, University of Michigan

B’ 201111 A 25 8 (AZ) L4 10:00-11:30

Ho o ARRFARLETEFRANAE 215 KE

[9]Adaptive Design and its Implementation

4 A: 1) Dr Raymond Bain Vice President, Department of Biostatistics and Research
Decision Sciences (BARDS) Merck Research Laboratories Merck & Co, Inc.2) Dr
William Malbecq Senior Director and Head of Ex-US Operation, Department of
Biostatistics and Research Decision Sciences (BARDS) Merck Research Laboratories
Merck & Co, Inc

B . 2011411 A 10 B (ZHwW) T4 3:30-5:30

Hoom: AT RFEA—FTH (HFFR) 1114 #F
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[10]Career Development in the Pharmaceutical Industry

# % A : Dr. William Wang Director and Asia-Pacific Site Head, Department of

Biostatistics and Research Decision Sciences (BARDS) Merck Research Laboratories

Merck & Co, Inc

B . 201111 A 10 B (ZHwW) T4 3:30-5:30

W wc AT RKFEMN—FTH (HFFR) LL4HE

[11]A Moving Average Cholesky Factor Model in Covariance Modeling for Longitudinal
Data

4 A : Chenlei Leng, Associate Professor Department of Statistics and Applied

Probability National University of Singapore

B Ta): 20114 11 A 10 B (A wW) T4 2:00-3:00

o g AL RFALETEFIEHNAR 2T HE

[12]Accurate Tolerance Limits for One-Way and Two-Way Random Effects Models

4 A : Prof. Shun-Yi Chen Department of Mathematics, Tamkang University, Tamsui,

Taiwan

B 2011 %11 A 3 B (Z#HW) T4 4:00-5:00

Hoom: AT KRFEA—FTH (RFFR) 1114 #F

[13]Crossover Designs for Test-Control Study when Subject Effects are Random

4 A : Prof. Samad Hedayat UIC Distinguished Professor of Statistics, University of

llinois at Chicago

B . 201110 A 28 B (A &) T4 2:00-3:00

Hoom: AUE KFREA—FTH (HFFIR) 1556 # %

[14]Comparisons of Inferences on Software Reliability by Aggregated and Separated
Recording of Fault Counts

& 4 A : Prof. Shuen-Lin Jeng Department of Statistics, National Cheng Kung

University, Taiwan

B 1A 2011410 A 27 B (W) T4 2:00-3:00

ok AR KFEMA—FH (HFFR) 1556 L F
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[15]Dynamical Analysis of an Asset Pricing Model with Market Maker Inventory

REA: ZHEHE, LR RFRFFRERMFZ

B . 201110 A 20 B (ZHwW) T4 3:30-4:30

oo AT RFEA TR (RFFR) 1419 HE

[16]Economy and Economics in Ancient Greece and China

4 A : Prof. Takeshi Amemiya Department of Economics, Stanford University

B . 2011410 A 12 8 (A=) T4 3:30-5:00

o & AR KF ARG IRAE 216 HE

[17)% B2 4B A= S 5 2 )

HREA: FHE4E (Michael Xuan)

B . 201159 A 15 B (AwW) T4 3:00-4:.00

Ho oo ALEKRFEAA—TH (RFFR) 1560 % F

[18]Confidence Distribution and a Frequentist Approach to Incorporate External
Information

4 A : Prof. Minge Xie, Department of Statistics, Rutgers University

B W\ 2011 %9 A 15 B (AwW) T4 2:00-3:00

o g AR RFARETEFILHAAE 21T HE

[19]Joint Estimation of Multiple Graphical Models

R4 A Prof. Ji Zhu, Associate Prof. of Statistics, The University of Michigan.

B M| 2011 %9 A 15 B (Fw) k4 10:30-11:30

Mo om: AT KFREA—FTH (HFFR) 1560 #F

[20]Dynamics of Collective User Behavior in Online Social Systems

4 A : Dr. Xiaolin Shi, Stanford University and Microsoft Research

B W 20119 A 8 B (AwW) T4 3:00-4:00

Ho g AAFRFEMA—FTH (HFFR) 1556 K E

[21]Nested Orthogonal array based Latin hypercube designs

BE A AT L, Department of Statistics, University of Wisconsin—Madison

B M. 2011 %8 A 30 H (A=) Lt4 10:30-11:30

W w AFRFEMA—FTH (HFFR) L8 HE
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[22]Sparse moving maxima models for tail dependence in multivariate financial time
series

4 A : Zhengjun Zhang, Associate Professor of Statistics, University of Wisconsin

B 1a]: July 21 (Thu), 10:30-11:30am

¥, & : Room 1418, The 1st Building of Sciences, PKU

[23]Penalized Bregman divergence for large-dimensional regression and lassification

k4 A : Chunming Zhang, Professor of Statistics, University of Wisconsin

BF Ta]: July 21 (Thu), 9:30-10:30am

¥, & : Room 1418, The 1st Building of Sciences, PKU

[24]A 250-Year Argument (Belief, Behavior, and the Bootstrap)

4 A : Prof. Brad Efron, Stanford University

B 20117 A 15 8 (BAZ) FF 415515

Ho B HERFAGHBE

[25]Sparse Graphical Models for High-Dimensional Causal Inference

4 A : Prof. Peter BUhlmann, Department of Mathematics at ETH Zurich

B & : 10:00am-11:30am, July 12, 2011

Mo om: AT KFH HFH 306 HE

[26]Empirical Bayes In-Season Prediction of Baseball Batting Averages

4 A : Prof. Cunhui Zhang, Rutgers University

B W 2011 %7 A 6 B (A=) T4 3:00-4:00

o g AR RFAEELFILHAAE 21T HE

[27]High-dimensional sparse PCA and sparse SVD

4 A : Prof. Zongming Ma, Department of Statistics, University of Pennsylvania

B T 20117 A58 (A=) k% 10:30-11:30

Ho o AFRFEMA—FTH (HFFR) L8 HE

[28]Optimal estimation of a Nonsmooth Functional

4 A Prof. Mark G. Low, Department of Statistics, University of Pennsylvania

B . 201157 A58 (A=) E4 9:30-10:20

Hoom: AT RFEA—FTH (HFFR) 1418 #F
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http://www.stat-center.pku.edu.cn/stat-center/seminars/seminars_41.html
http://www.stat-center.pku.edu.cn/stat-center/seminars/seminars_39.html
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[29]The State of Quantitative method in Chinese Finance

4 A Mr. David X. Li, China International Capital Corporation

B . 201157 A 48 (BA—) T 4:30-5:30

Ho g AR RFREELFIRHAE 21T HE

[30]On Inference of PSMD Estimators of Semi/Nonparametric Conditional Moment
Models

4 A : Prof. Xiaohong Chen, Prof. Demian Pouzo, Yale University, University of

California, Berkeley

B . 201156 A 30 H (FAwW) T 3:15-4:15

o g AL RFALETEF LR 2T HE

[31]Estimation in High-Dimensional Linear Models With Deterministic Design Matrices

4 A : Prof. Jun Shao, Department of Statistics University of Wisconsin - Madison

B . 201156 A 30 H (FAwW) T4 2:00-3:00

o g AL RFALETEFIEHNAR 2T HE

[32]Small Area Estimation: An Overview

4 A . Prof. Partha Lahiri, Joint Program in Survey Methodology (JPSM) Department

of Mathematics, University of Maryland

B’ 201156 A 24 B (AZ) T4 2:00-3:30

W g AR RFAETESREH LIIHKE

[33]A Theory of General Minimum Lower Order Confounding for Factorial Designs

MAEA RIARHL, BFKF

B 1A 201146 A 24 B (B &) E4 10:30-11:30

Hoom: AT KRFEA—FTH (RFFR) 1418 #F

[34]Correlation Pursuit: Stepwise Variable selection in Sufficient Dimension Reduction

R4 A : Prof. Michael Yu Zhu, Purdue University

B Ta): 20116 A 24 B (&) E4 9:30-10:30

Ho o AR RFEMA—FTH (HFFR) I8 HE

[35]Statistical approaches to RNA secondary structure prediction and applications

k4 A : Prof.Ye Ding, Wadsworth Center, New York State Department of Health
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B . 201156 A 23 H (AwW) T4 3:00-4:.00

oo AT RFEA—FTH (HFFR) 1418 #HE

[36]Finding Needles in a Haystack: Detecting Tight Clusters and Outliers Via
Cross-Validating Predictive Distributions

4R A: Prof. George C. Tiao, The University of Chicago, bt K& &R # %

B W|: 2011 %6 A 13 B (JA—) T 2:00-3:00

o g AR RFALELSILHAAE 21T HE

[37]Introduction Survey Sampling Theory

k4 A : Prof. Eric V. Slud, University of Maryland

B M. 201156 A 98 (FAwW) . 64108 (F&) T 2:00-4:.00

Ho g AR RFALETESREHE LIIHKE

[38]Concepts of multivariate survival - models and statistical analysis

4 A : Prof. Jochen Mau, Statistics and Biomathematics in Medicine, University of

Duesseldorf

BT 20116 A 7 H (BA=) T4 3:30-4:30

o g bR RFEM—FTH (RFFR) 1418 HE

[39]Leverage Effect Puzzle: Untangling Biases in High Frequency Estimates

R4 A Prof. Jianging Fan, Princeton University

B M. 20115 A 27 B (B &) T4 2:00-3:00

W & ATRFALTEFRERK 119 HKE

[40]Graph-based interaction association mapping in genome-wide studies

H& A Prof. 7k)2, Department of Statistics, The Pennsylvania State University, USA

B 1a: 20115 A 26 B (B wW) T4 2:00-3:00

ok AR KFEALFTH B HE

[41]Specification Testing for Nonparametric Structural Models with Monotonicity in

Unobservables
R4 A : Prof. Liangjun Su, School of Economics, Singapore Management University
B . 2011 %5 A 19 B (AwW) T4 2:00-3:00

HoB: AR KRFRETEFIHAA 20T HE
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[42]Statistical Models for Estimating HIV Prevalence and the At-risk Population Size

4 A . Prof. Tze Leung Lai, Department of Statistics, Stanford University, USA
B . 201154 A 26 B (A=) ®%_E 7:30-9:00

o & ARKFAREEL AL L0KE

[43]A fresh look at effect aliasing and interactions: some new wine in old bottle

& A Prof. Jeff Wu, Georgia Institute of Technology

B A 2011 4 A 25 B 15:00pm-16:00pm

Ho g AL REA—FTH (KFFR) 15608

[44]4F &P AL 5 T 89 5% R AT 2 Ae S AR IR 2 32

REA: MR, LERFRFFR

B 1A 20114 A 21 B (FwW) T4 4:00-5:00

og: LR KFEALFH U8 HFE

[45]Statistical Models for Estimating HIV Prevalence and the At-risk Population Size
#EA: Mr. Le Bao (Ph.D candidate) , Department of Statistics University of
Washington, USA

B 201154 A 14 8B (FAwW) T4 2:00-3:00

W B AR KRFAEAGHFFREI0HE

[46]Factor modeling for high-dimensional time series

4 A : Prof. Qiwei Yao, The London School Of Economics And Political Science
B T 201154 A 78 (BAwW) FF 4:00-5:00

o g AR RFAEELFILHAAE 21T HE

[47]Two research problems of applying finance to engineering

4 A . Prof. Steven Kou, Columbia University

B W 2011 %4 A 2 B (A5) T4 2:00-3:00

Ho g AR RFRETLFILHAL 21T HE

M8l 55 R: KiEER. kEEKR

MEA: Phog, FPERFRIUFESZAB/FHLR

B T 20114 3 A 31 B (AwW) T4 4:.00-5:30

Wob: AR KFEA T (HFEHAFFR) 1114 HF
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[49]Development of analytic methods for genome-scale RNAI screens

4 A : Xiaohua Douglas Zhang, Ph.D. Associate Director, Department of Biometrics
Research Merck Research Laboratories

B 201153 A 24 B (FAwW) T4 3:30-4:30

Ho B AR KRFEMA—FTH (BF/FFR) M4 HE

[G01%& P kR E A EREIF - SRR EE

4 A Mr. Yachen Lin, J~ R 4T A ENIEE

B 2011 %3 A 24 B (FAwW) T4 2:00-3:.00

Hoom: AT RKFREFEFILAAE 21T HE

[51]Bayesian Adaptive Randomization for Oncology roof-Of-Concept Trials

4 A Pantelis Vlachos, Merck Serono, (#1257 3])

B A: 2011 %3 A 23 H ZH=, T4 3:00-4:00 4k, 4:00-5:00 JZ %k ik

#om: e KF A —F 4 1560S

[52]An econometric defence of pure-jump price dynamicsL

Ik 4 A : Prof. Stephen Taylor, Department of Accounting & Finance Lancaster
University

B ;2011 4F3 A 22 B (B =) T4 2:00-3:30

o & ATRFALTEFIRANAE 215 KE

[53]EFFICIENT ESTIMATION OF CENSORED LINEAR REGRESSION MODEL
4 A: Ms. Yuanyuan Lin (Ph.D candidate), Department of Mathematics Hong Kong
University of Science & Technology

B M| 2011 %3 A 15 B (A=) T4 2:00-3:00

Ho B AR KRFEA T U4 KT

[54]Large-scale multiple testing under dependence

R4 A : Wenguang Sun, Assistant Professor, North Carolina State University

B . 201151 A58 (A=) T4 3:00-4:00

ok bR KFEA—FH 1303 K F

[55]Bayesian model-based methods for analyzing RNA-Seq data

4 A : Associate Prof. Qin Zhaohui, Emory University
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B | 20111 A 58 (FA=) T4 2:00-3:00

Ho B LR KFEA—FA 1303 K F

. FixiRAE:
POHEATENSSAR R AEGGITEERFERET —MNEARILEAH
R AEFIZERAT TG, FETHEL T, 28KF. AVATALFAEFA
HEABA EANTF LT @, AR, ATALEERSRGEEFHFRES) . TR
MEFRET — RPN HRENRE, 555 P& LR, RENFLEFFCAETA
K, BT ARKFFR, AREEFRFRANFAFEI, RATHR. Fh. AKX,
I, JeH R, LTk, PRUME, AT, AT, RIFR, £RIFR, £
JFFE. PRI, REKFFTIUNSGRMERIL R 6T A LARB L e P 0 ah & LiRA2H

1. AR AERAL:

W ARKIT, ERGEFRE LN, UR KA BINKFWITRFHAGFREAFER
AR ATTR T BEAF I =T iR 42
O R KBERT AT
FZIREIF
WRAZET ] 20114 9 A £ 2011 % 12 A
PREF 2 48 Rt
BAEHE:  ZH 101 HE
BALRA: @ KR, FANERAR TR AA LR TR, REL
HEREHFTELSRKZEREP, HIZh T AN R IXIE F Lo fT 12 F
— BRI F G EfTL, BRBRANES, ESfont T ASM
BN R E AT A KRS AR OGRSt £ AT R A Fe B SRR AAT
4,
@ B SAS. BN ATEA
BR#EIT: TR FRigE—=27THFEARLT S SRR THEELE
*F B FHHTE AT K A RN 8] Ie R AT 5 IRE o
Gt AL 5 12
2 KA AR R (LR) AFRRNSE] 40 47)F
FAER AR RFRFHAFFR SHEKL
BALE R 2011 49 A % 2011 % 12 A
PREF# 48 iRt
PEALHL G . = 101 KT
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RAZ A

SAS & TUFRmAATH G T OMIES, | ZEHT4ak, 813, k.
Bt BEH, RE, #lig, REFEINMTL, LARATREARFALGA
HoAT, — AR AT AR E o ARAZN 22 S 06 R FT AT AT E I,
A @A SAS RALH T, 836 : BASE, STAT, GRAPH, SQL, MACRO
Rt B R, E54ET M SAS ZAthredd s, #EEIE SAS
Ruey B, R8T SAS A AL B i Ao 3 BALF R IGIERE &

Selected Topics in High Dimensional Data Analysis s & X35 SAS 2 4 %42

RIREIT
RALRE]

RAFEK

PRAE L &
PRAZ B A

2. FHRAL:

TeH HFEHFR&LAIT P S FFLR

2011 %2 A £ 2011 F6 A

48 Rt

A2 54 508 HE

RGN BH R G F T i, ARG, Lasso 977
. KM fe KEERKMER, VARHR S %% T 500 Rt & et R
PCA. #3555

AT FEIMAMEMGF] ., RAFRLBE[RGRIT. RFMNEIFL LB %
s eRET L, HBFTRAER S LRGN ECEFHERIARNFEFLT <
AR F 0 EARIRAL, KA URE:

1) Small Area Estimation in Survey

2)

3)

IR
TEAL B 18]

PRET 4L

AL H &
PRAZ B A

Professor Eric V. Slud, University of Maryland
201146 4 9. 10H
4 R
XM 119 HE
BRAENB T AR E e 2 LA L K ey aEst X, "Superpopulation”
g RFM ENE R, FRARIENA X —BEMA B EH a9 EE X
IR 3,

Empirical Process with Applications

IR
TEAL B8]

PRET 4L

IRAL M B
PRAZ B A

Professor Yongcheng Qi, University of Minnesota Duluth

2011 %6 A 13 £ 23 H

15 R &

AL T 1418 #F
NBLEIRGEL—RERITFTHORERN. X T2BIEEE,
BN E BR A TIERERIAZfo 2 T A2 6955 Hi”ié’a 28R ]
L, KRB EZAIANETEE IAEF4F 8 69 %725 7 69 goodness-of-fit
MK, o

State Space Modeling

RREIT

Professor Rong Chen, Rutgers University
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PRAZHIA]
IREF R

RALH B
RAL R A

2011 6 A 21 £29 A

10 R r

A1 54 1303 K F

ANBRETABRA TAHERGRFRERFTETEH, £I14E,
A WiE B F ARk T @AY 2 .

4) Model Based Biological Data Analysis

RREIT .

PRAZ BT 9] «
PRET AL

IRALH &
RAF A

Professor Zhaohui Qin, Emory University

Professor Minghua Deng, Peking University

2011 %6 A 30£8 A 3 H

24 Rt

AL S 1418 HE

AXANREF, BT THEALTRAG G ERpTREF AR A
B, HARKREW L L5 B ARAKBOKY. XTAER
tgFe KRN AF O IE A, KAVENBF RORTERARLE A,
FAOKEINFH ARG T AW F AL THEAG F X, Li-Wong MBEI
BAF A XA HET AR AR eNE, ATEAVGER LA
oM, RERFRERZ-SR, FAEIIKE, &afimLf
A A, product-multinomial model for motif patterns #= N =+ 37 9~ X 4%

Al

5) The Theme of Phase Diagram

RRHT
PRAZ B 9] ;
IR A

RALH B
RAZF A

Professor Jiashun Jin

2011 7HA5%26H

3 iR At

KA 21T HE

NEABT RAP RR R F5HAFBHR. AR, T
AR BAT B ERAEP AT EAPILE : E 5N, g Ffn L
Fo T E R FF,

6) Financial Econometrics

FRHT
PRAL B 9] ;
PREF R

PRALH B
RAZE A

Professor Lan Zhang, University of Illinois at Chicago

Professor Per Mykland, University of Chicago

2011 %7 A 13 H°

3 iRnt

RAZNEE S MERBIFG T ERFF: RS AR
P AL Z ] AT-F Ao HACH M A AR TR

AL BEhe:
1) 2010 %7 A, BF%ititiz 8 % 2B %itA 2Tt BRFiTa (5AAR 400 42) :
MY EARKF., PEMAFR. kR XF. BERATHRTAFZH I EF 24z
BKAINNFWBETRARKFEFRLITRIZEE S EEGTA A5 B R

A7 F 201057 A108-12 B AFTEAARKFHRT. A+ E£BHFRRITFE

Fegrzt. % %3k £ EH“COPSS (Committee Of Presidents of Statistical Societies) »
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2)

3)
0]

Ry HatFERERS LR LRt FESR. ASKT A%ttt g A BT
BT BB AT R, Rt FFR T k. RitHF AT RS —Z 7|9,
Eh7 PEARKFE. PEAFR. bR RFEHAEFC BRI A
Wargr: BHRZT KE. PRMERFE. HIL2FHH KFE.

T EAFEENE RSN RBERFELLERT, BRATHRLKL
AKpTr PERARKFAITFR. FYERFRUAFEZAAFHRR

TR FGRIAF P, BRI BERIAF A LA
2011 £ 24, $—BAHERGITE (52AR% 30042) :

2011 4 7 A 17-19 B, $—BABHBERLTREEF, §AK TR FE RN
HEBRRARRET @ R E SR TRTFELAMES, AR, BRE
FEERHBOLR, AR TFEZERT RS X
E)S 254
BT ARBI . FEAFEREXKF T O, FERFHFHAF PO HZRFHK
FHRAEHFRF S, ARKFRITHFF O, FMNRFHEFRTEFEZLFF O,
2011 4, AASDAREF A
XM LR L ELRITBELFE PR AFREI:

201157 A 238, “dEaBEPZ2RAASHTEZLEFFTHERAFRKEN
BT RKEEARLF ORI B, RAABRE LA KRFLBIRE, LTXKFEL
HRFEPORLTRFAREREFRKSGED, RAER, FH, L+, FHK.
AR RKFRLUARFOERFESFIFERBKFIRL ALY AHAITT S 20 iR A
T, 35 X 2. Laurent Denis. Nizar Touzi ¥+ X545 TIEXHINZ A G
PR RERE. GHZHNZE, GHTHRA AR EM TR LA, G F#k
LR, REABETHF, IR TALANKILTE, KEIAAX AL
BT L IAERA B K, MABGIFEAHPENRELS L AARLE T HEHERN. K

R REEFRARE R AT B LT
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@

Workshop on Nonlinear Expectation snd
1ts “Applications in Financm Econometrics

ML i£é6££1b13[2)ﬂ5ﬁif/\

2011 4 8 A 27,28 B “MALT At 5 A&7 AT B . R F R
HahbT RFAHHAF P LS, EATAEEASMERFEH S, HiLl
FFEFHEMET FRRE. FRREAZD ZEE I 32iE, MR AE
B, 2, i A M FABRG LA, BN, KELF RIREF—Lia X
FRA B —F KR T R E, iRk TR ERAAKE, BIF T RIFHE,
KB T A B,

S
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. RIRIFNE

1) PomzESREHENINTFEFHE LS TAAK

ST B B RFRIEN.

2011 visitor list
Visitor
December
Prof.Zhijian Wu
Prof. Liming Feng

Prof.Min Dai
Prof. Jun Cai
AR AL

&R HOR

November

Prof. Haitao Li

Dr William Wang
Dr WilliamMalbecq
Dr Raymond Bain
Prof .Shun-Yi Chen
October

Prof. Samad
Hedayat

Prof. Shuen-Lin
Jeng

FBERIZ

Prof. Takeshi
Amemiya
September
TR

Prof. Ji Zhu

Prof. Minge Xie

Dr. Xiaolin Shi
August
Prof.Chenlei Leng
] B il

July

Prof. Lan Zhang

From

The University of Alabama
The University of
Urbana-Champaign
National University of Singapore
University of Waterloo

University of California at Berkeley
H AR &K%

University of Michigan
Merck & Co,Inc
Merck & Co,Inc
Merck & Co,Inc
Tamkang University

University of Illinois at Chicago

National Cheng Kung University

R KFRFFRLBEFE

Stanford University

LI HARA RS (HuaAT)
The University of Michigan
Rutgers University

Stanford University

National University of Singapore

University of Wisconsin—Madison

University of Illinois at Chicago

24

Illinois  at

Date

Dec.30
Dec. 29

Dec. 22
Dec. 19
Dec.15
Dec.1

Nov.25
Nov.10
Nov.10
Nov.10
Nov.3

Oct.28
Oct.27
Oct.20

Oct.10-13

Sept.15

Sept.15
Sept.12

Sept.8

6 Month
Aug.30

Jul.13\14

, BETFRRE

A A GRAL

Host

Prof. Jingping Yang
Prof. Chenxu Li

Prof.Jingping Yang
Prof.Jingping Yang
Prof.Dayue Chen
Prof.Zhi Geng

Prof.Chenxu Li
Prof.Xiangzhong Fang
Prof.Xiangzhong Fang
Prof.Xiangzhong Fang
Prof.Mingyao Ai

Prof.Mingyao Ai
Prof.Mingyao Ai

Prof.Mingyao Ai
Prof.Jihai Yu

Prof.Chenxu Li

Prof.Mingyao Ai
Prof.Mingyao Ai

Prof.Mingyao Ai

Prof.Hansheng Wang
Prof.Zhi Geng

Prof.Songxi Chen
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Visitor

Prof. Per Mykland
Prof. Arthur Berg
Prof.Cunhui Zhang
Prof. Jiashun Jin
Mr. David X. Li
Prof. Mark G. Low
Prof.Zongming Ma

June

Prof. Xiaohong
Prof. Demian
Pouzo

Prof. Jun Shao
Prof. Zhaohui Qin
Prof. Rong Chen
Prof. Partha Lahiri
Prof. fKid#
Prof. Yu Zhu

Prof. Ye Ding
Prof.Yongcheng Qi
Prof. Eric V. Slud
Prof. Jochen Mau
Prof. Renming
Song

May

Prof. Jianging Fan
Prof. Yu Zhang
Prof. Liangjun Su
April

Prof. Tze Leung
Lai

Prof. Jeff Wu

Prof. BRIgH)

Mr. Le Bao

Prof. Qiwei Yao
Prof. Steven Kou
March

Prof. ™hn#
Mr.Xiaohua Zhang
Mr. Yachen Lin
Mr.Pantelis Vlachos
Prof.Stephen Taylor

From

University of Chicago

The Pennsylvania State University

Rutgers University
Carnegie Mellon University of
cicC
University of Pennsylvania
University of Pennsylvania

Yale University

University of California, Berkeley

University of Wisconsin — Madison

Emory University

Rutgers University
University of Maryland
#IF RS

Purdue University
Wadsworth Center,NYSDH

University of Minnesota — Duluth

University of Maryland
University of Duesseldorf
University of Illinois at
Urbana-Champaign

Princeton University

The Pennsylvania State University
Singapore Management University

Stanford University

Georgia Institute of Technology
LA RFHRFFIR

University of Washington
WHBEZFF L

Columbia University

b EMAF KT E R A FH LI

Merck Biometrics Research Lab.
I RBAT AR E

Merck Serono

Lancaster University
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Date
Jul.13\14

1 month
Jul.6
Jul.5\6
Jul.4
Jul.4
July4

Jun. 30
Jun.30

Jun.30
Jun.30
Jun.21\29
Jun.24
Jun.24
Jun. 24
Jun. 23
Jun.13\23
Jun.9\10
Jun.7

1 month

May26\29
May 26
May 19

1 week

Apr.25
Apr.21
Apr.14
2weeks
Apr. 2

Mar.31
Mar.24
Mar.24
Mar.23
Mar.22

Host
Prof.Songxi Chen

Prof.Minghua Deng
Prof.Minya Xu
Prof.Songxi Chen
Prof.Chenxu Li
Prof.Zhi Geng
Prof.Jinzhu Jia

Prof.Songxi Chen
Prof.Chenxu Li

Prof.HanshengWang
Prof.Minghua Deng
Prof.Songxi Chen
Prof.Junni Zhang
Prof.Mingyao Ai
Prof.Mingyao Ai
Prof.Songxi Chen
Prof.Mingyao Ai
Prof.Songxi Chen
Prof.Zhi Geng
Prof.Yanxia Ren

Prof.Songxi Chen
Prof.Minghua Deng
Prof.Hansheng Wang

Prof.Songxi Chen

Prof.Dayue Chen
Prof.Songxi Chen
Prof.Songxi Chen
Prof.Songxi Chen
Prof.Chenxu Li

Prof.Mingyao Ai
Prof.Mingyao Ai
Prof.Chenxu Li

Prof.Mingyao Ai

Prof.Chenxu Li
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Visitor From Date Host

Ms. Yuanyuan Lin Hong Kong Uni. Of S.T. Mar.15 Prof.Chenxu Li

January

Prof. Wenguang North Carolina State University Jan.5 Prof.Mingyao Ai

Sun

Prof. Zhaohui Qin Emory University Jan. 5 Prof.Mingyao Ai

2) wWAFEHR] (88 =ZAEAET B Ao — AN L ARAL)

® Copula #9322 %Z 8 AHF R (E=AFA)

» B WIEA: T

= B SAA: B, KR, ETFE

»  Hit: AIMS AF 45, ASAR G AR, ICSALF AR, AFLAUREIEMALIL L,
2k g k%, 24 Georgia Institute of Technology$k 5 & # 4%

»  ARsKA%: University of Minesota Duluth$k 5 7 #4%, A 70AR IR A IR 2 32, MAE R &
Fa R IR TT ik o

» I J%: Georgia Institute of Technology# 5 2 W a5 A&, FIFA ST, £k
FRFRFFRERFRARRFLFE, ARFFREBRF R REIMELFz, 7
A M T2

s REMHFRAE: FRXEEE P Acopulatk s AR G B d, AT domki
AR KT T &FIET @A 7 @6 R TAE:
(1)Copula#y F aha7 52 .
()R b Mo 20 G- a9 AL P AL . fE PR e Ao 2Rk P 1T e K A & ey AL E e, &%
HAE TR 69 4 K M B AT IRIT . ARIT B AT AR T A9 AL T R RAE Tt H 5 xA
3t A AR K EEA, o R LT A 2 6948 K LA

@ NimbleGen platform methylation %t 4% % #7/Network clustering and its application to the

EMAP data analysis/CNV #:#] & 3 Association Study (2011.6.15-7.30)

MEBwigA: R

B ApmA: Arthur Berg, R84

Arthur Berg: Penn State University & 57 2 £ 4% 47t 3 '] Assistant Professor, %k F

University of California, San Diego.
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» IR HHFRAZL: 1. NimbleGen platform methylation# # 2 #7

2. Network clustering and its application to the EMAP data analysis

3. CNV#:M| % H Association Study

® HRH X Hunt 42, A LA F AL A(2011.6.1-7.30)

» MEWIFEA: EHE

= REAmA: EHE. RENA

»  RKA=H: Department of Mathematics, University of Illinois at Urbana-Champaign.

» MEAMFRAL: RAAKIZE Levy I8, MELEREAF I @O TR, FFRLK
RX+g, BR AR TR MAHERBRTA LT L EA ) LI H52T4, mlevy
AR5, LFA4E, 2% Hunt IR, BIEFAEARENKEZ, 23L5064C
GREXRTERGFRT 6, BAFTRIFOFLAE, WG A fllLevy $A 55 %
FAERARTAZOK R, B RS L Hunt S, AR FHERLAGEL MR ;

R IR BE R T HAEEMEEF T @ A,

@ #4% Selected Topics in High Dimensional Data Analysis ## 42 (2011 F4 25 #1)

= RA: AIRE, National University of Singapore

 RAEAR: RENBT IRBEST T E R EREE, TRASERENT &,
Bay R A RA S RMFBSATONRT &, 5] F&FRF AWM T @ a9 FH5 57
%o ARALW EBEF AT KANBA A penalized likelihood for variable selection
#= false discovery rate (FDR) in testing multiple hypotheses. #RAZ ¥ i+ T X H A~ £

ALHY I Lo

+. &itE9:

P ARG T G A AL R AR K A0 A, R4 X F AR AR AT K
F, RS A K AUBA AT RS B TAE T B Bl A it AR X E AR, AEm e AR A b & K IR A
BASMARRATBO) A RE T A FE RS, BE—FF58% ) T4, BEFT—<28
REr, AMKEZERSFLELMET —ZPFEA, LRGT P OHARTAREREELA
T T B AKF:
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1)

2)

3)

® © ®& © ® ©

AR RFARERATAAFE TS, KT 90 LT 105 b s A Ao SR A7

AR B 4K T CAL25 #= HE4 % % AP £ 4 ARiTah, ARAE o 5] i B8 2L 4% Fo A1) L
WHHE, KB AR, SRR IR 6T P ) 9 S AR A A ik
KAVHF VAP S AR A 00 K, SCHB RIS A K AR E B2 daAHIF 73 o
SR TR ERET X 00% AL, {2 70% A L E AL E LA, A
TE| 0% B RAEESFAL, TREMBW T 9 EE, CAL25 —AARMAEH
A ARt RAE IR R 695107, 18 R BUE Ao ds 7 AVRAK . LF R AN KA A
CA125 A= HE4 5 2 /MRitdh 2 RAE A 40 B & T K38 R A4+ o 2K
T R AR AR TR B EEATE, RIERARARPR—BEGRA, RiET2A
TRIETF IS BT o RATVR R 5] 3 BBAT 705 AR Ao AN 6 WL A 2 B) 2 B 3 S AR A
A FEIET- IS B AL — AN AT 89 B, RAVEA) A XA 7 & IR T S AR A Fa iy
My ik, VAE R R AT RS Ao N Bl AR E S T e AR Fe AT, LA AR B L

F. FRFAARAFLAeE LW AT

AT FMARIALH LI, BEKAF A FIHRRRBIHT, TEEIFEF:
AT BOKAT A A MK BRI AL, #EAT At AT A VT R iR AR . AT AR
RAKFGRAAIERETAAG TR, 2F XA 10 RAEFRE, 255

ITAER B AmAS, B L% 7575 T

o B AAL 2 S AE A0 R L TAEI, 12 AN E R A0

fRER A, A Z5% 607 T

Kot Mot AR AT, AR A SOt H AR & Bis:
B R BB AR Ay A2 A AAe B 4B AR A R RLAE B A2 TER
BANRBEFIER &3 R R R
NAFTFgh A R R R B H K R

WG AR NER R TR

AT A TR B AT K

Guit B R E IR AT
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5)

6)

7)

8)

9

RGBSR E S AR, 2H5FL, BACERELA K,

2 63672 3FIN, B AR A 2 AT A
RERA .

B AIMER, AT R E & P A 9 AT :

BTFEMRARE, XEEFRNAIIBREFFAASRES R E, EREE
2 B AT AZRBRE, A XAIARRARE, FAFAF S EAT KA
T—%RE. ApHELRARE T ZRE, ARKEHEEE, KA ZRIFE,
FERTRES AR L, Ak, RAAARIEMNEITER, FRREIFF5
HEEIFAA, REZHMERT PR, ELRAEELFTREERE LS —FX,
CAER®BL—Fh. B, EiTTEHMERE, KALLTRKFHMALES

KA I AR LG T7 (B S 6 B IR Jp P AR 9] AL
B B VAR AL AL o Bk ok B2 ) 09 B VAR SAS A IR, AR
REZ O &/ A o

B R A3 AR AR HL 89 S5 AR B0 448 AL 9] AL -
A RKiFE CTAEXASR) RMNA KR RRGKF, TP ARG TN
Ko BEFIRHIE, A LR EHOAFNK. AES =), FEETH, ZK

ERENEEEE- A b A

T EAFH I E R FAR KB AR A A

XA ERHARAA AT P BIESH A F R 0 R e 7 R A IE R KIS R
Y ag—3 5, B ARG T R ME R 3 AR T RARAR T, PT VAR AR AL A% S8
HAEHEHE AKX, &1 SAS 49745 A SAS 49 POWER $42% BAL - fF 5k 7 H A

=& H A,
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10) b E =Fe i A analysis of evaluating the benifits of Helicobacter pylorieradication to
prevent gastric cancer:

Wi AR ey T A ATIRIR AR A, RAFI HP vrius 3 B JE 89 %R

11) A AT RAES I 2= IR H (R 8] 4I4F “ it AR A -
1% B A Ko SUAEAR Y X3, 32 LN S B Gt AR AL, ARA P R BT
BAENEARRE L, RALFEE, N8 TT R AZ X =7 @ a9 4647,

12) #ipAnEIR ) —{z B AR K ATHAE 1 R 0941 0 B A= 301 E 89— 12 B £ H KB
T R A AT T B ARG
1 R RAE, R ARE S S REF R RN ERS TR d54n09
WA, AR R RBRE TREMAR BT RAEREAD AL E, MNRE KT ARG A
Rt 2%

13) 301 E% 69 —1x B A A £ 54797 R 49T B «

He — LB R IE 6 — AP 7T R B A ST RGN 7, e 2 3 A A R
B RAUE IR0 150U, ST RERE B R AR 46 ot 48 R T Ae 7l R 891k £,

30



2011

[HEEKZE RO 2011 EEFERE]

B FRE R £ R 2

Ed
AROR

IR
R
RTR
8, &9
Peter G. Hall

Peter J. Bickel
2 EA

AR A
% K&
%R b
IR 3%
MK
KA
KA
pUlE=
Wk H 1%

=

Hr 32 Ad K 5
LMK F

Hr 348 K

FE AL

£ RARF

el K S A8 A AR
it BRI FI%

Ml KA Aok, KizFH bR #iz
T RKEHFHE LR

TR K F AT K R FRER
R KRFAEFRER

AR KRFREFRF R T oF KF
T RFEHRFHLFR

AT RFEFIRNE LA ST

B K, RiTF AR L

BRI E 25517 (LSE) Ardb ik K320 4 B 1 5217

(HEP 38 FHRLFHR)
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