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L RZG TR F 0 (Center for Statistical Science, Peking University) f37Z7T 2010
T H, HEEREE R AR B LR N GBI R A ST R, S b
K ESEAT R BR ML 185 % e 58 X R LA o
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S, R E WAL R R T .
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GuitBF O AT R E bR A E N G R AR S S 1E. 1 Ay, 26T “4
BEMERRSW M CEERTREFETRESYE (YEAP) W7 o 5 Ay, JER¥8%
AR AR E BRI DL “aE ARIMA AR 22 0N 8] 51 1S4 N 7 O 32 BRI 427
2, EFRE LS55 Alan E Gelfand BUZ B LA “ DU HERT” 3 B Goit 20—, &
YRR I P 25 B AL B DL ST A B A 9 25, B0 T DU e it BT VR AL R
fE BRI 2 22 SR AR, R AA BR R AR = R I B I AL 21 28— Jm iUk 7 R 48 57
HRARER TSRS E. 6 6 H-7H, ENAEFIREHFMALME ) aHERIBSES
W 2015 ARG S E IR TR RIN %75, 6 H29-30H RIRE M EZERHAL T “IFELYF
SR AR B E R IR AR, 6H25-28H “ERERHERANA TR 38 8RR CHIR A
FH LB MAL T “REGENARKEmAESIT” BirEEEESWEEREHER. 770,
P R K 8% ATHEEE U2 A B8R B “2015 AL KEFEMERILTE” IR
FERRIhZAT . 7 AT O INEE 0 T 58w B K EE LS 201549 H, oM
P EHE AN Guit ot BT BRI I X S g s AR K K T A O 7R B N AR SR T
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Lasso X —J7VE I RAEANE B (A & 10 ) 75 22564 . B IR 5 A0 & (B2 Ik £ AH & 1) 75 22
irrepresentable condition, ‘B [ L2 AH & M 75 R i K5 AEE 2% 4 (restricted eigenvalue
condition) . Jinzhu Jia and Karl Rohe (2015)[ T.ff Preconditioning the Lasso for sign
consistency. Electronic Journal of Statistics, pp 1150-1172. J& 7= A4 H an ey KA i 2& 14: 1] U3
MR ERIZ A hE XY e i R RA 52

Y=XB+e€

R 2T RE X ANiE A irrepresentable condition B, i iEEE— /N EE AR
B Fo 7 REEAT 4 fr) FOAL B : [B] U3 75 F2 P 14 4R 3fe DAF:

FY = FXB + Fe

%45 Lasso s ZWirrepresentable condition F1 restricted eigenvalue condition. 1ZHF 5T
FEHM F W FAEGE X B9 SVD 4 fN

X =UDVT ] F % X NF =UD1UT.

HIT F € SR T X [ SVD 20 BATPRIZ A HUAC BT 5828 T SVD iR ) 3
SEFRTTE . BATTH) AL BRAT A AR e 5 () BT HFERE(FX) HURFIEE XA 0 B 1. HEERAD
H(p)/> T WM E i (n) AN BN, A8 488 J 10 HE B T 58 B 3 N B {i% irrepresentable condition
A restricted eigenvalue condition #4728 5 1N EOK UL HicHhs 2500 Ik, AR 46t )5 1)
BT FE BEAT IE A2, SE B AT UE B T irrepresentable condition F1 restricted eigenvalue
condition #f LAR K HIMERE B a7 o FRATUE B 1 78 w4 [B] U= o AL 28 o] 2 #H38E irrepresentable
condition, F H R Lasso MIPET . BEHLEA R EE—BUrid 17 3ATE B . AT F L
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¥J (bootstrap aggregating or bagging) )7y 2R BT BB 18, B RUPIBFIK T4 W
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T, HER TR TR E R e 22 . 7 2R TR X RIS B S R, RIME R ZEL
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Figure 1. Asymptotic properties of the local historical average with positivity constraint (LHA,, solid line) and the local historical average
with positivity constraint and bagging (LHAps. dashed line).
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HE T ORI RAE . BRI T R RO R it P 2, S [] a5
RLHHE A A 0-1 B, (BHEPUBRHC S TR Z EEAFE, F a0 A IR & A A
o [, RN REA 2K IR LA R, HA SOHRRES M th A AR 2 Ml
. FATEWIFE JASA BRI —R 3 EZRAN XML 70, i T I & Goit i
REMUERIE T o HIEAR BAGR G AR LIRS RS, bR HE 17> 0 i R 2% R £
EITAETT IR, RAB B BB SR TR H . JRATIITTI%, 00 20 0 = v i AL
IR R R T I R I R R, SEBLA 1) R OB T A R B AR BOR A o X
BT AR w2 JCREAL 2 1 — R R BR & A7 7% (joint modeling) BARERAG AT &ML,
AT LA™ 32 B A B AR U5 Qs Bl b 59— 5, 0 T 38U T DR X Al 4
R, 3R] LA R L AR R A BE AR B IR K FF (recurrent event), JXFER]
DL BEAR R AL AN R0 il T R A v 22 ARG s SR A e U SR SAS o BT P v (8 mT  [Rl £ok
R R, FATIZIATE Statistics in Medicine b — R SCESRH T —FRIH (G TH 7 R EAT
WA G Tk, AR TIB8 AR IR TR S AL T R 22 .
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CVRA: i A S o ZERE R L AT U7 [ R
AWME B AN AN, e DR 2 22 A0
MEALERST , il B A BRI gt
EEA . H AR A T S A A 3 P A 2 R S
BT B BOIE T R B PR AL
M H 25 AR A B2 T 7 AR HY iR

= YL DR A ) S50 A8 3 A

AL SO 2 B AT HSE 587 A2 Hi-C RNA-seq- i K 200 1 08 ket 7t e ok = 4ER R (3D
LRI, g HAt I R B 2 A7 B 5 o W K S, R B g N1 4 B AT 1 A
VoA B2 I HE i

FEVEZ Mo AR Nt BeffkE 4 (Chromosomal rearrangement , CR) &
HEMBOR R Z —. CR RIS AR EL IR 8] B 5T 4546 S BUH R R 4. teoh, &
AT ] DU i 2 AR Gt ik = 2 55 fg R L DR R T S B « AU i, FATEA Hi-C
K Hi M1 ChIP-seq 8 i e v 45 1 1 T = 4ES5 M i3 M B0 1 CR. JRA 1B A S92 mT UA IR
O ISR AR A DG CRs (N2 4RI ), X 28 CR @B GL AR 1) = 4 25 4 3
BOIER) S Rk . FRATIE R IR 18R B AT B e — > = 4 G o4k 55 1) U8 BU B8 550
FATF R T —/> Web IR5-#% (3Disease Browser, http://3dgb.cbi.pku.edu.cn/disease/ ), HEHK
AT ARANI T8 AH 5 1R G £ B I A R G (A4 (1) = RS54 o FRATT NP AN G (oA 1 D10 e (1)
HERAERE R, SRR NEE S (copy number variation) X4 = 4E 451 DL K
KRR . KL CNV B A] 5l g tofh =i 55 2= 5%, JFH CNV 2L iR
ZALT TAD [Wii5t. CNV W FEEER RIS ERZ R, R A B compartment 2244 ]
PG| R DR F A B AR A o 3K 6 A IS0 AR PR A 003 B BRI 48 75 i 24 WD kA L e X

PAVEAEDE B B @ BT A HEE QR -

1. @EALAZEE T RNA-seq AT ST (3 TiftRE . SERR 1 20 RN ERHEE A A dr R 15
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2. TE L RH/ A dir ety TR A SR SR ST R VR, DA 5 52065 2 7 A
R0 R G B W77, LR — AR R AP o 02 e 2 8 3 5
i 2 5 (AR T 350 A K

3. M S wIEME (www.iseq.me) LIS FIERH 2% AVME R Gt AR 7
R FIRAIF TS, B AT 2R AR 250 ANiER.
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Figure 1. Causal diagrams showing the relationships between two genotypes z; and z,, two gene expression levels x; and x,, a clinical
phenotype y, an unobserved phenotype w that confounds the associations between gene expression levels and the clinical phenotype, and an
unobserved variable u representing possibly present population substructure. The population substructure (a) is not present, (b) affects genotypes
and gene expression levels, or (c) affects genotypes and the clinical phenotype.
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RPN KBRS,

RS BRI 22 1) e S AR SRS 96 -
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1. HEEME RS RIIZAT

2015 4F 1 4 13 H, B SEhE bR WAL RO A FE B 2 SHEMRIIZAT . IR
WAL TR AR LU SEE SR E M E AR EAAE RO A G R R G
BRI E BB R I R HAT R T e R B2 S it A ERE
BHGFREE LT, ARSWEAASE SO, WlFdes. it & &0, i
R OR S 4 07 T ) 2 2 ANl NS — NS BRIt TE R K1 6 o 3T 200 44 B A A KR
ERIUA AT LA RN BEET RN, AT B e DL SHIERCRIEAT T
FACH IR, E R B I 7 AR RSN T R

EAR IR U AR R SO R B A B S5 S S PR IF BRI R AR LUK
et RHE ORI EAEM IR R R 1 5F ACRUR e R B 2 e e A B s T T 4
HOFEEE, M RSHRETT I F I DU S 2 BN S 53RIE T, JFRRAR
BB R KT ) 22 R
W B R
ARG . SRR
15 Bl A [ 2257
JE N B K4
ek, T
WMER AR — K
JieTia s W K
A3 1) AR S BOREx
Hh T < R R R
AR R I AT E Y
SRR 2 B A TR
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fE R T I PR,
B 4 Rl BT ) 2 A 8 DA B o [ < R 7T 37 PR R e MBI 5 2 R B B K 221 & R I
TR AT, B SR o

5 B AR TR 22 YacineAit-Sahalia 4% & 3% T £ B i. YacineAit-Sahalia (%
BT FC A Rl T B IS ) S TSR R o ) R, Ut SR . IR R KRR T s
F % 4 0K jump-diffusion B FAT O A A B RAIE B . BEJGHEN TR IZIE
ARG IRAT o IR — AT, L AR BRI A B i O S SRR B e AT T
its #EE /R KM Seungmoon Choi H% 5 KE 5% 7 H AT 2B A7
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Testing predictor significance with ultra high dimensional multivariate responses

[29] Pan, R. and Wang, H.
A Note on Testing Conditional Independence for Social Network Analysis

[30] Huang, D., Yin, J., Shi, T., and Wang, H.
A statistical model for social network labeling

[31] Liangjun Su, Yundogn Tu and Aman Ullah
Testing Additive Separability of Error Term in Nonparametric Structural Models

[32] Jiyi Liu and Jinzhu Jia
Vanilla Lasso for sparse classification under single index models
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[1] Testing of High-Dimensional Covariance Structures
Yin Xia, UNC-Chapel Hill

2015-01-15 14:00-15:00

HAR- S 1114 =

[2] Theory and computation for Bayesian nonparametric estimation problems
Dr. Shen Weining, The University of Texas MD Anderson Cancer Center
2015-02-24 10:30-11:30

RSk 1418 H=E

[3] An additive structure for level sets of Gaussian fields
T oA, ZmERE
2015-03-09 15:00-16:00
BR—SHE 1303 #E

[4] Discordance in estrogen receptor status between two primary breast cancers: impact of
misclassification

Juxin Liu, Department of Mathematics and Statistics, University of Saskatchewan

2015-03-19 14:00-15:00

RS 1114 #=

[5] Data mining and business analytics with big and small data
Johannes Ledolter, University of lowa

2015-03-23 14:30-16:00

Room 217, Guanghua Building 2

[6] Non-Nested Testing of Spatial Correlation
Peter M. Robinson, London School of Economics
2015-03-25 14:00-15:30

Room 216, Guanghua Building 2

[7] Local Independence Feature Screening For Nonparametric And Semiparametric Models By
Marginal Empirical Likelihood

Jinyuan Chang, The University of Melbourne

2015-03-31 14:00-15:30

Room 217, Guanghua Building 2
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[8] Shape-constrained Semiparametric Additive Stochastic Volatility Models
Xinyi Xu, Ohio State University

2015-04-02 14:30-15:30

B SHE 1114 BE

[9] Shrinkage Estimation of Common Breaks in Panel Data Models via Adaptive Group Fused
Lasso

Junhui Qian, Shanghai Jiao Tong University

2015-04-09 14:00-15:30

Room 217, Guanghua Building 2

[10] Testing for Instrumental Variable Models under Weak Identification and Local
Nonexogeneity

Sung Yong Park, Chung-Ang University

2015-04-16 14:00-15:30

Room 217, Guanghua Building 2

[11] Fluctuating-rate model and stochastic phenotype transition of a single cell
AW A, AL EBRECAR AL, AERUREAEY S g G
2015-04-20 15:00-16:00

B SHE 1418 HE

[12] Structural Change in Sparsity

Myung Hwan Seo, Seoul National University
2015-04-23 14:00-15:30

Room 217, Guanghua Building 2

[13] High-dimensional Statistical Process Control
AR, BT R

2015-04-30 14:30-15:30

BRI SHE 1114 B E

[14] Simultaneous white noise models and optimal recovery of functional data
Prof. Fang Yao, University of Toronto

2015-05-12 14:00-15:00

Room K02, Y& IE— 2

[15] Gone with the Wind or Come With the Wind: the Spatial Externality of Air Pollution in
China

Mengmeng Guo,Southwestern University of Finance and Economics

2015-05-21 14:00-15:30

Room 217, Guanghua Building 2
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[16] An introduction to G-expectation
KRBT A, HRHEECERE
2015-05-25 15:00-16:00
RS54 1479 #E

[17] Robust Detection and Recovery of Structured Signals
Tony Cai, University of Pennsylvania

2015-05-26 14:00-15:00

B —SHE 1114 BE

[18] Identification and Estimation of Hierarchy Effects in Social Interactions
Zhongjian Lin,Emory University

2015-05-27 14:00-15:30

K1 of Guanghua Hotel

[19] Sieve Maximum Likelihood Regression Analysis of Dependent Current Status Data
W, BRI OR S R R A s B

2015-05-28 14:00-15:00

BRI SH 1114 B=E

[20] Cauchy semigroups: Nonlocally induced bound states
Prof. Piotr Garbaczewski, University of Opole, Poland
2015-06-01 15:00-16:00

PR SHE 1493 HE

[21] Valid Post-Selection Inference
Kai Zhang, UNC-Chapel Hill
2015-06-03 14:00-15:00

BRI 51k 1365 =

[22] Model Heterogeneity in Data Analysis: Detecting Clusters and Outliers via Cross-Validating
Predictive Distributions

George C. Tiao, University of Chicago

2015-06-04 14:00-15:00

Room 217, Guanghua Building 2

[23] Survival Analysis of Loblolly Pine Trees With Spatially Correlated Random Effects
Yili Hong, Virginia Tech

2015-06-05 14:00-15:00

BRI —5HE 1364 BE

[24] Propensity Score Adjustment for Estimating Population Causal Effect with Unequal Weights
Bo Lu, Ohio State University
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2015-06-11 14:00-15:00
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[25] Sieve Estimation of Pairwise Comparison Models
Jong-Myun Moon, University of College London
2015-06-16 14:00-15:30

K01 of Guanghua Hotel

[26] Bayesian Latent Propensity Score Approach for Average Causal Effect Estimation Allowing
Covariate Measurement Error

Yi Huang, University of Maryland Baltimore County

2015-06-19 14:00-15:00

BRI —SH 1114 HE

[27] Discrete Fractal Dimensions and Large Scale Multifractals
H i IR #(I%, Michigan State University

2015-07-13 16:00-17:00

RS 1114 #E

[28] Latent Variable and Network Models for Measurement
Jingchen Liu, Associate Professor, Columbia University
2015-07-16 14:00-15:00

HR S 1114 BE

[29] Approximate Bayesian Computation: treasure trove or trivial pursuit?

Simon Tavaré, Cancer Research UK Cambridge Institute & DAMTP, University of Cambridge
2015-08-11 14:00-15:00

HR S 1114 B E

[30] Statistical Learning, Inference and Models for Big Data

Nancy Reid, Department of Statistical Science, University of Toronto
2015-08-12 14:00-15:00

HR S 1114 B=E

[31] Model Selection in Linear Measurement Error Models
I YA FiFE, Chi-Lun Cheng

2015-09-17 14:00-15:00

RS 1479 HE

[32] Improving the robustness of doubly robust estimators
Peisong Han, University of Waterloo

2015-09-24 14:00-15:00

HR— S 1479 H &
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[33] Semiparametric Estimation of Interval-valued Time Series Using Extreme Value Approach
Wei Lin, Capital University of Economics and Business

2015-09-24 15:00-16:30

Room 217, Guanghua Building 2

[34] A note on Constantin and Iyer's representation formula for the Navier-Stokes equations
BIEERITETC A, T E R B b

2015-09-28 15:00-16:00

PR 54E 1479 HE

[35] Reconstructing intra-tumor phylogenies with Bayesian nonparametric models
Ke Yuan, University of Cambridge

2015-10-12 15:00-16:00

LA A 29

[36] Innovated Interaction Screening for High-Dimensional Nonlinear Classification
PR o E BRI

2015-10-13 14:00-15:00

RS 1479 HE

[37] Parsimonious, Accurate and Confident Credit Rating
Lijian Yang, Soochow University

2015-10-14 14:00-15:30

KO1 of Guanghua Hotel

[38] Explosiveness and Initial Conditions: Theory and Application
Jun Yu, Singapore Management University

2015-10-15 14:00-15:30

KO1 of Guanghua Hotel

[39] Estimation in Nonsmooth Moment Condition Models with Nonignorably Nonresponse
JEEHER, R FEUA S S b

2015-10-22 16:00-17:00

BB — S 1418 HE

4
[40] Some approximations results on the P3 model
AR L, ERtAsIE R
2015-10-26 15:00-16:00
B SHE 1479 HE

[41] B2RBUR N 3R - 5 A
IR #I
2015-11-13 15:00-16:00
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[42] WL >R AESE U W ik
Tk ELHEET (LTI KR
2015-11-27 15:00-16:00

HE S 1114 #=

[43] Sensitivity Analysis without Assumptions

Dr. Peng Ding, Department of Statistics, UC Berkeley
2015-12-02 13:30-14:30

HR— S 1479 =

[44] On Modeling and Estimation for the Relative Risk and Risk Difference
Dr. Linbo Wang, University of Washington

2015-12-03 10:30-11:30

HR— S 1418 =

[45] Geometric Inference for General High-Dimensional Linear Inverse Problems
Prof. Tony Cai, University of Pennsylvania

2015-12-07 14:00-15:00

BB SHE 1114 H=E

[46] Econometric Analysis of Continuous Time Asset Pricing Models
Yoosoon Chang, Indiana University

2015-12-09 14:00-15:30

Room 217, Guanghua Building 2

[47] Recent developments within causal inference based effect separation (ie. mediation)
Dr. Theis Lange, Associate Professor in biostatistics, University of Copenhagen
2015-12-10 14:00-15:00

BA—SH 1114 H=E

[48] Central Limit Theorem for Linear Statistics of Eigenvalues of Large Random Matrices
2k 7~ i, University of California, Davis

2015-12-14 15:00-16:00

BRI Sk 1479 #E

[49] Second order correction of European down and out options
LA A 4%, Institute of Mathematics, Academia Sinica
2015-12-22 15:00-16:00

HR—S5 1418 H=E
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