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Conference Hosts:
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Chinese Academy of Sciences, CN
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Conference Organizers:

Center for Applied Statistics, Renmin University of China, CN

School of Statistics, Renmin University of China, CN

School of Statistics, Lanzhou University of Finance & Economics, CN

Academy of Mathematics and Systems Science, Chinese Academy of
Sciences, CN
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School of Mathematical Science, Capital Normal University, CN

Program Committee

Co-Chairs:

Yongjin Jin, Renmin University of China, CN

Yanyun Zhao, Renmin University of China, CN

Members:

Ngai Hang Chan, The Chinese University of Hong Kong, HK
Wolfgang Hérdle, Humboldt-Universitit zu Berlin, DE
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Maozai Tian, Renmin University of China, CN

Hansheng Wang, Peking University, CN
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Heping Zhang, Yale University, USA

Bo Zhang, Renmin University of China, CN
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Plenary Speakers

Tianxi Cai,
Professor of Biostatistics, Department of Biostatistics Harvard
University. Fellow of American Statistical Association. Dr.

Cai’s current research interests are mainly in the area

_ of biomarker evaluation; model selection and validation;
il

prognosis and treatment; statistical inference with high dimensional data; and survival

| prediction methods; personalized medicine in disease diagnosis,

analysis.

Jianqing Fan

Professor of Statistics, University of Princeton. Frederick L.
Moore '18 Professor of Finance. Chair, Operations Research
and Financial Eng. Director of the Committee on Statistical

Studies. In 2000, he received the COPSS Presidents' Award.

He is also a recipient of the Morningside Gold Medal of
Applied Mathematics (2007), Guggenheim Fellow (2009), Pao-Lu Hsu Prize (2013)
and Guy Medal in Silver (2014). He was elected to Academician from Academia

Sinica in 2012.

Wolfgang Karl Hirdle

Professor of Statistics, Humboldt-Universitit zu Berlin. Director
of CASE — the Centre for Applied Statistics and Economics.
Member of the ISI.
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Bing-Yi Jing

Professor of Mathematics, the Hong Kong University of
Science and Technology. Director of the Center for Statistical
Science. Distinguished Professor of Changjiang Scholars of

Ministry of Education.

Runze Li

Distinguished Professor, Penn State University. NSF Career
Award Winner. Fellow of American Statistical Association and
Institute of Mathematical Statistics. Co-Editor of Annals of

Statistics.

| Yanyuan Ma

Professor of Statistics, Texas A &M University, Texas.

Qihua Wang

Professor of Chinese Academy of Sciences. Winners of National
Outstanding Youth Fund. Distinguished Professor of Changjiang
Scholars of the Ministry of Education.
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Jeremy S. Wu

George Washington University, USA. The AAGEN Stanley
Suyat Memorial Leadership Award. U.S. Department of
Commerce Group Gold Medal Award for Scientific/
Engineering Achievements. U.S. Census Bureau Director's

Innovation Award.

Wei Yuan
Professor of Statistics, the former Vice President of Renmin
University of China, former Vice President of the National

Statistical Society of China.

Heping Zhang

Susan Dwight Bliss Professor of Public Health
(Biostatistics) and Professor in the Child Study Center and
of Statistics, Director of Collaborative Center for Statistics
in Science, Yale University.

Yanyun Zhao
Professor, Dean of the School of Statistics, Renmin
University of China, the Key Research Institute in
University in China. Director of the Centre for Research

on the Assessment & Competitiveness of Renmin

University of China, the Vice President of the National
Statistical Society of China.
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Schedule
Date Time Venue Arrangement
9:00-17:00 Mingde Main Building 1030 Registration
(Fri.)

(Sat.)

8:00-8:30

800 People Lecture Hall

Registration

8:30-12:00

800 People Lecture Hall

Plenary Sessions

8:30-9:00

9:00-10:00

800 People Lecture Hall

Opening Ceremony:
Chair: Yanyun Zhao, School of Statistics,
Renmin University of China

1. Xianyou Zha, Senior Vice President,
Renmin University of China

2. Shuyuan He, President of Probability
and Statistical Society of China, Capital

Normal University.

Plenary Talks:
1. Wolfgang Karl Hérdle ,
Humboldt-Universitéit zu Berlin

2. Heping Zhang, Yale University

10:00-10:30

800 People Lecture Hall

Coffee Break

10:30-12:00

800 People Lecture Hall

Plenary Talks:

1. Runze Li, Penn State University

2. Wei Yuan, Renmin University of
China

3. Jeremy S. Wu, George Washington

University

12:10-13:30

the Eastern Canteen

Lunch
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14:00-15:30 4th Floor, Mingde Main Parallel Sessions
15:30-15:50 Coffee Break
Building
15:50-17:20 Parallel Sessions
17:30 F.S. Grand Banquet Conference Banquet
Plenary Talks:

1. Jianqing Fan, Princeton University
8:30-10:00 800 People Lecture Hall 2. Tianxi Cai, Harvard University

3. Yanyun Zhao, Renmin University of

China
10:00-10:30 800 People Lecture Hall Coffee Break
Plenary Talks:
30t 1. Bing-Yi Jing, Hong Kong University
(Sun.) of Science and Technology
10:30-12:00 800 People Lecture Hall
2.Yanyuan Ma, Texas A&M University
3. Qihua Wang, Chinese Academy of
Sciences
12:10-13:30 the Eastern Canteen Lunch
14:00-15:30 Parallel Sessions
4th Floor, Mingde Main
15:30-15:50 Coffee Break
Building
15:50-17:20 Parallel Sessions
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Program
28th November
9:00-17:00 Registration Mingde Main Building 1030
29th November
8:30-12:00 800 People Lecture Hall

8:30-9:00 Opening Ceremony
9:00-12:00 Plenary Talks

9:00-9:30 Plenary Talk 1

e Speaker: Wolfgang Karl Hérdle , Humboldt-Universitét zu Berlin

e Chair: Zongwu Cai, University of Kansas

o Title: Portfolio Decisions and Brain Reactions via the CEAD Method.
9:30-10:00 Plenary Talk 2

e Speaker: Heping Zhang, Yale University

o Chair: Manlai Tang, Hang Seng Management College

o Title: Detection of Chromosome Copy Number Variations in Multiple

Sequences.
10:00-10:30  Coffee Break
10:30-11:00 Plenary Talk 3

o Speaker: Runze Li, Penn State University
e Chair: Yanyuan Ma, Texas A & M University
o Title: Model-Free Feature Screening for Ultrahigh Dimensional Discriminant
Analysis.
11:00-11:30 Plenary Talk 4
e Speaker: Wei Yuan, Renmin University of China
e Chair: Yongjin Jin, Renmin University of China
e Title: The Cultivation of Big Data Analyst.
11:30-12:00 Plenary Talk 5
e Speaker: Jeremy S. Wu, George Washington University
e Chair: Zhiqiang Pang, Lanzhou University of Finance & Economics

o Title: Innovate Statistics to Support Modern Governance.
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12:00-13:30 Lunch Break

14:00-15:30 Session 1.1  Mingde Main Building 0404

Topic: Applied Statistics

e Chair and Organizer: Xing Wang, Renmin University of China

e 1. Minya Xu, Peking University, Applying the Job Demands Resources Model
to Migrant Workers: Exploring How and When Geographical Distance
Increases Quit Propensity.

e 2. Meifeng Dai, Jiangsu University, Multifractal and Singularity Analysis of
Highway Volume Data.

e 3. Guijun Yang, Tianjin University of Finance and Economics, Paradigm of

Statistical Research.
14:00-15:30 Session 1.2 Mingde Main Building 0405

Topic: Applied Statistics

e Chair and Organizer: Yuping Hu, Gao Feng Advisory Company Limited

e 1. Jianzhong Lin, Shanghai Jiao Tong University, Research of Residential
Intelligent Electricity Meter and Behavior for Electricity Consumption.

e 2. Sharmishtha Mitra, Indian Institute of Technology Kanpur, Robust
Estimation of Parameters and Number of Components of Superimposed
Monlinear Sinusoidal Signal Mobels.

e 3. Amit Mitra, Indian Institute of Technology Kanpur, Asymptotic Behavior of
M-estimators of Periodic Superimposed P-component Sinusoidal Models with
Large p.

14:00-15:30 Session 1.3  Mingde Main Building 0406
Topic: Applied Statistics

e Chair and Organizer: Wei Xue, Renmin University of China

e 1. Xianyi Wu, East China Normal University, Stochastic Loss Reserving in
Discrete Time: Individual versus Aggregated Data Models.

e 2.Yingmei Xu, Zhongnan University of Economics and Law, The Reality and
Problems of Population Basic Information Sharing from Multiple Sources.
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e 3. Wenhui Chen, Beijing Forestry University, The study of Social Value

Evaluation Method and Application about Wild Animal Resources.
14:00-15:30 Session 1.4 Mingde Main Building 0407

Topic: Applied Statistics
e Chair and Organizer: Xiaoqun He, Renmin University of China
e 1.Junni Zhang, Peking University, Topics in Online Reviews: A New
Influencer of Product Sales.
e 2. Chongqi Zhang, Guangzhou University, Mixture Experimental Design of
Complex Systems.
e 3. Li Mei, Zhongnan University of Economics and Law, Statistical Analysis of

World Cup Team Points and Technology Variables.
14:00-15:30 Session 1.5  Mingde Main Building 0408

Topic: Big Data Analysis and Applications

e Chair and Organizer: Pengpeng Zhou, Nanjing University of Finance &
Economics

e 1. Jianfeng Zhan, Chinese Academy of Sciences, Big Data: a Computer System
Perspective.

e 2. Weijing Wang, National Chiao Tung University, Introduction of the Big Data
Program at NCTU.

o 3. Hanfang Yang, Renmin University of China, A Massive Data Analysis under

Aggregated-Jackknife Approach.
14:00-15:30 Session 1.6  Mingde Main Building 0409

Topic: Big Data Analysis and Applications
e Chair and Organizer: Shengwang Meng, Renmin University of China
e 1.Ying Lowrey, Tsinghua University, Alibaba Data and Employment Research.
e 2. Mingfeng Dai, National Health and Family Planning Commission of the
People's Republic of China, Application of Big Data in Medical Field.
e 3. Zhihui Zhan, Sun Yat-sen University, Statistics and Optimization of Big Data

Problems Based on Group Intelligence.
14:00-15:30 Session 1.7 Mingde Main Building 0410
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Topic: Big Data Analysis and Applications
e Chair and Organizer: Jingping Li, Renmin University of China
e 1. Tong Mo, Peking University, Big Data & Elderly Care.
e 2. Jianping Zhu, Xiamen University, A New Thinking about Higher Education
in a Big Data Era.
o 3. Zili Zhang, Southwest University, Educational Data Mining Research
Progresses and Challenges Based on Big Data Collection in National College

Entrance Examination.
14:00-15:30  Session 1.8 Mingde Main Building 0411

Topic: Big Data Analysis and Applications

e Chair and Organizer: Yugu Xiao, Renmin University of China

e 1. Wer’an Zheng, East China University of Science and Technology, Financial
Big Data and High Frequency Statistical Arbitrage.

e 2.YiLi, Shanxi University of Finance and Economics, Integrating Genotype
Patterns into Disease-Association Analysis in Big Data.

e 3. Qingguo Zhang, Anhui Agricultural University, Non-parameter Statistical
Approaches in Analyzing the Seasonal Change of Precipitation Time Series for

Big Data.
14:00-15:30 Session 1.9 Mingde Main Building 0412

Topic: Big Data Analysis and Applications
e Chair and Organizer: Xiaojun Wang, Renmin University of China
e 1. Liwei Wang, Peking University, Privacy Preserving Machine Learning in the
Big Data FEra.
e 2. Zhanjie Song, Tianjin University, Sampling, Reconstruction and
Approximation of Random Fields.
e 3. Leping Liu, Tianjin University of Finance and Economics, The Third

Statistical Analysis Paradigm: Big Data and Statistical Thinking.
14:00-15:30 Session 1.10  Mingde Main Building 0413

Topic: Applied Statistics
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Chair and Organizer: Zisheng Ouyang, Hunan University of Commerce

1. Junfa Liu, Chinese Academy of Sciences, Fingerprint Positioning System
Based on Infinite Incremental Data.

2. Yueguo Chen, Renmin University of China, A Log-Big-Data-Oriented
High-Performance Data Analysis System.

3. Zhiwu Lu, Renmin University of China, Cross-Model Analysis for Image

Applications.

15:30-15:50 Coffee Break
15:50-17:20 Session 2.1  Mingde Main Building 0404

Topic: Models and Methodology

Chair: Hanying Liang, Tongji University

1. Erqian Li, Renmin University of China, Parametric Quantile Estimation
Based on Generalized Hyperbolic Distribution.

2. Hao Zhu, Central South University, Sinicization of Academic Evaluation
Criterion and Structure Evaluation Method.

3. Baqun Zhang, Renmin University of China, Estimating Optimal Treatment
Regimes from a Classification Perspective.

4. Zhongyuan Zhang, Central University of Finance and Economics, Symmetric
Two Value Detection Network Community Structure Based on Matrix

Decomposition Model.

15:50-17:20 Session 2.2 Mingde Main Building 0405

Topic: Statistical Computation

Chair and Organizer: Shishun Zhao, Jilin University

1. Xiaoling Lv, Renmin University of China, Prediction of Smartphone Users’
Application Usage and Location Based on Clustering Analysis.

2. Shifeng Xiong, Chinese Academy of Sciences, OEM: An Experimental

Design Algorithm for Least Squares Problems with Observational Data.
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e 3. Liwen Xu, North China University of Technology, Parametric Bootstrap
Approaches for Two-Way MANOVA with Unequal Cell Sizes and Unequal Cell
Covariance Matrices.

e 4. Kinkar Chandra Das, Sungkyunkwan University, Proof of Conjectures on the

Distance Signless Laplacian Eigenvalues of Graphs.
15:50-17:20  Session 2.3 Mingde Main Building 0406

Topic: Finance and Economics Statistics

e Chair and Organizer: Guohe Deng, Guangxi Normal University

e 1. Chenxu Li, Peking University, Econometric Analysis of Continuous-Time
Models: a Closed-form Expansion Approach.

e 2. Qin Si, Inner Mongolia University of Finance and Economics, Empirical
Analysis of Interaction between Culture Industry Development and Economic
Growth in Inner Mongolia.

e 3. Zhengxiao Li, Renmin University of China, Extension and Application of
Credibility Models of Predicting Claim Frequency.

e 4. Xingdong Feng, Shanghai University of Finance and Economics, Statistical

Inference Based on Robust Low-rank Data Matrix Approximation.
15:50-17:20 Session 2.4 Mingde Main Building 0407

Topic: Big Data Analysis and Applications
e Chair and Organizer: Yang Jin, Renmin University of China
e 1. Biao Qin, Renmin University of China, Vast Similarity Search for Massive
Activity Trajectories Based on Hadoop.
e 2. Xin An, Beijing Forestry University, The Auction Measurement Methods in
Large Data.
e 3. Zhengyong Liu, Hebei Finance University, Statistics Abuse and Paradigm

Shift in Big Data Era.
15:50-17:20 Session 2.5 Mingde Main Building 0408

Topic: High Dimensional Data and Dimension Reduction

e Chair and Organizer: Qizhai Li, Chinese Academy of Sciences
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e 1. Philip L.H.Yu, University of Hong Kong, High Dimensional Covariance
Matrix Estimation by Penalizing the Matrix Logarithmic Transformed
Likelihood.

e 2. Yilun Wang, University of Electronic Science and Technology of China,
Randomized Structural Sparsity Based Feature Selection with Application to
High Dimensional Neuro Image Data.

e 3. Wenquan Cui, University of Science and Technology of China, RKHS-Based

Approach to Nonlinear Dimensional Reduction for Survival Data.
15:50-17:20 Session 2.6  Mingde Main Building 0409

Topic: High Dimensional Data and Dimension Reduction
e Chair and Organizer: Suling Ren, Lanzhou University Of Finance & Economics
e 1. Gaorong Li, Beijing University of Technology, Robust Rank Correlation
Based Screening.
e 2. Jianxin Yin, Renmin University of China, Covariate-Adaptive
Randomization with Variable Selection in High Dimensional Data.
e 3. Leilei Zeng, University of Waterloo, Bias in Progression-Free Survival

Analysis Due to Interval-Censored Observations.
15:50-17:20 Session 2.7 Mingde Main Building 0410

Topic: Methods and Applications in Biostatistics

e Chair and Organizer: Chongqi Zhang, Guangzhou University

e 1. Ping Chen, Southeast University, Detection and Estimation of the Outliers in
Functional Coefficient Time Series Models Using Genetic Algorithm and
Extreme Value Theory.

e 2. Qingsong Xu, Central South University, Identifying Bioactive Components
in Natural Products through Variable Screening.

e 3. Yunxin Zhang, Fudan University, Prediction of Promoter Strength in Gene

Expression from Its Nucleotide Sequence.
15:50-17:20 Session 2.8 Mingde Main Building 0411

Topic: Models and Methodology
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Chair: Yufeng Shi, Shandong University of Finance and Economics

1. Qing Liu, Renmin University of China, RABBIC: Discover Gene Modules
from Gene Expression Data.

2. Zongwu Cai, University of Kansas, Testing Instability of Predictability of
Asset Returns.

3. Wenwu Gao, Anhui University, Asymptotic Properties and Bandwidth
Selections for Numerical Derivatives of Noisy Data by Multi Quadric-Type
Quasi-Interpolants.

4. Hao Chen, University of California, Davis, Change-Point Detection for

Multivariate and Object Data.

15:50-17:20 Session 2.9 Mingde Main Building 0412

Topic:

Models and Methodology

Chair: Philip L.H. Yu, University of Hong Kong

1. Ziqi Chen, Central South University, Dynamic Covariance Models.

2. Naomi Altman, Pennsylvania State University, Generalizing Principal
Components Analysis.

3. Jianhong Wu, Zhejiang Gongshang University, Moment-Based Tests for
Individual and Time Effects in Panel Data Models.

4. Changxuan Mao, Shanghai University of Finance and Economics, on

Log-Linear Representations of the Rasch Model in Capture-Recapture Studies.

15:50-17:20 Session 2.10 Mingde Main Building 0413

Topic:

Models and Methodology

Chair and Organizer: Jingjun Guo, Lanzhou University of Finance &
Economics

Amita Pal, Indian Statistical Institute, Statistical Techniques for Content-Based
Image Retrieval (CBIR).

Peiting Zhou, National Chengchi University, Data Driven Geometry for

Learning.
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o Ferreira Tadeu, University of Toronto, Machine Learning and Limit Order

Books.
17:30 Conference Banquet F.S. Grand Banquet
30th November
8:30-12:00 800 People Lecture Hall

8:30-9:00 Plenary Talk 6
e Speaker: Jianqing Fan, Princeton University
e Chair: Wolfgang Karl Hardle, Humboldt-Universitédt zu Berlin
o Title: Estimating Large Covariance Matrices with Covariates.
9:00-9:30 Plenary Talk 7
o Speaker: Tianxi Cai, Harvard University
e Chair: Naomi Altman, Pennsylvania State University
o Title: Discovery Research with EMR.
9:30-10:00 Plenary Talk 8
e Speaker: Yanyun Zhao, Renmin University of China
e Chair: Guohua Zou, Chinese Academy of Sciences Capital Normal University
o Title: Statistical Design in Big Data.
10:00-10:30 Coffee Break

10:30-11:00 Plenary Talk 9

o Speaker: Bing-Yi Jing, Hong Kong University of Science and Technology

e Chair: Lei Shi, Yunnan University of Finance and Economics

o Title: Fused Lasso with Non-Convex Penalty and Its Applications.
11:00-11:30 Plenary Talk 10

e Speaker: Yanyun Ma, Renmin University of China

e Chair: Haipeng Shen, University of North Carolina

o Title: Robust Mixed-Effects Model for Clustered Failure Time Data:

Application to Huntington's Disease Onset Measures.
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11:30-12:00 Plenary Talk 11

Speaker: Qihua Wang, Chinese Academy of Sciences
Chair: Smarajit Bose, Indian Statistical Institute
Title: How to Make Model-Free Feature Screening Approaches for Full Data

Applicable to Missing Response Case.

12:10-13:30 Lunch Break the Eastern Canteen

14:00-15:30 Session 3.1 Mingde Main Building 0404

Topic: Models and Methodology

Chair and Organizer: Yaohui Chen, Nanjing University of Finance and
Economics

1. Yifan Sun, Renmin University of China, Probabilistic Reconstruction and
Optimal Matrix Design in Compressed Sensing.

2. Manlai Tang, Hangseng Management College, Non-Randomized Technique
for Sensitive Surveys with Noncompliance.

3. Wei Zhang, Chinese Academy of Sciences Capital Normal University,
Parametric and Semiparametric Least Square Regression Methods for Clustered
ROC Data.

4. Li Wei, Renmin University of China, Asymptotic Analysis of the Loss Given

Default under Prudent Regulation.

14:00-15:30 Session 3.2  Mingde Main Building 0405

Topic: Models and Methodology

Chair and Organizer: Liping Liu, Peking University

1. Qizhai Li, Chinese Academy of Sciences, Adaptively Array-Based Group
Testing Algorithm with Misclassification.

2. Yingli Qin, University of Waterloo, Hypothesis Testing for
High-Dimensional Covariance Matrices.

3. Zhonghua Li, Nankai University, Multivariate Exponentially Weighted

Moving Average Chart for Monitoring Poisson Observations.
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4. Pierre Lafaye de Micheaux, Université¢ de Montréal, Multivariate

Nonparametric Test of Independence.
15:30 Session 3.3  Mingde Main Building 0406

Modern Hypothesis Tests

Chair and Organizer: Jiashan Tang, Nanjing University of Posts and
Telecommunications

1. Xu Guo, Nanjing University of Aeronautics and Astronautics, Testing for
Positive Expectation Dependence.

2. Ming Lin, Xiamen University, A Regime Shift Model with Nonparametric
Switching Mechanism.

3. Mian Huang, Shanghai University of Finance and Economics, Python and
High-Frequency Data Modeling.

4. Smarajit Bose, Indian Statistical Institute, Robust Speaker Identification.

14:00-15:30 Session 3.4  Mingde Main Building 0407

Topic:

Statistical Designs and Inference

Chair and Organizer: Weihu Cheng, Beijing University of Technology

1. Fukang Zhu, Jilin University, Inference for Bilinear Time Series Models.

2. Peng Zhang, Zhejiang University, Inference on Area under the Curve Based
on Methods of Quantiles.

3. Zhuling Sun, Shanghai Jiao Tong University, Statistical Inference Technique
of Big Data-Multiple Sample Inference Technique.

4. Wangli Xu, University of China, Semiparametric

Inference for Data with a Continuous Outcome from a Two-Phase Probability

Sampling Scheme.

14:00-15:30 Session 3.5 Mingde Main Building 0408

Topic:

Big Data Analysis and Applications
Chair and Organizer: Riquan Zhang, East China Normal University
1. Juntao Li, Henan Normal University, Statistical Machine

Learning-Biological Data Mining in a Big Data Era.



THlERNEIES AR ITEERSITS
The First International Conference on Big Data & Applied Statistics

e 2. Haipeng Shen, University of North Carolina Chapel Hill, Big Data
Opportunities and Challenges in Business Analytics.
e 3. Qing He, Chinese Academy of Sciences, Cloud Service Platforms and

Applications of Mining in Big Data.
14:00-15:30 Session 3.6 Mingde Main Building 0409

Topic: Big Data Analysis and Applications

Chair and Organizer: Yuhua Zhu, Henan University of Techonology

1. Lixin Zhou, Peking University, Big Data and Smart City.

2. Ping He, Southwest Jiaotong University, The Big Data Problem of

High-Speed Rail Operation and Maintainance.

3. Zhouchen Lin, Peking University, Applications of Low-Rankness in Data

Analysis.
14:00-15:30 Session 3.7 Mingde Main Building 0410

Topic: Finance and Economics Statistics

e Chair and Organizer: Haibo Han, Lanzhou University of Finance and
Economics

e 1. Qiang Xiao, Lanzhou University of Finance and Economics, China’s
Financial Market and Its Relevant Measurement with Macroeconomy-Based on
Cross-Spectral Analysis and the Wavelet Transform.

e 2. Rong Ma, Lanzhou University of Finance and Economics, Definition and
Review on Measurement Methods of Technological Progress-in the Framework
of New Economic Growth Theory.

e 3. Guodong Wei, Zhongnan University of Economics and Law, Dynamic
Comprehensive Evaluation on the Economic Development of Low-Carbon of

the Six Provinces of the Central China-from the View of the Feature of Speed.

14:00-15:30 Session 3.8 Mingde Main Building 0411

Topic: Finance and Economics Statistics
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Chair and Organizer: Shaomei Jiang, Jiangxi University of Finance and
Economics

1. Jinfang Tian, Shandong University of Finance and Economics, Predictability
of Stock Market Moves Using Web Search Queries.

2. Yanyan Huang, Lanzhou University of Finance and Economics, Rising
Housing Price, Multi-Suite Decision and Household Savings Rate in Urban
China.

3. Gao Chen, Zhongnan University of Economics and Law, The Research of
Statistical Diagnosis Model for Expanding Construction and the Chinese

Government Financial Fund Data Quality.

14:00-15:30 Session 3.9 Mingde Main Building 0412

Topic: Finance and Economics Statistics

Chair and Organizer: Jianfeng Yang, Nankai University

1. Yu Fei, Yunnan University of Finance and Economics, The Study of Jot Loan
Decision Model Based on Financial Information.

2. Yousheng Gao, Huaqgiao University, Trading Volumes of Stocks and Market
Implied Volatilities: Evidence from VIX and VXN.

3. Yilin Wu, Renmin University of China, Employment Growth, Export,
Product Innovation and Distance to the Productivity Frontier in China: A Firm

Level Comparison across Regions, Industries, Ownership Types and Size Class.

14:00-15:30 Session 3.10 Mingde Main Building 0413

Topic: High Dimensional Data and Dimension Reduction

Chair and Organizer: Qing Liu, Renmin University of China

1. Yanyan Liu, Wuhan University, A Constructive Approach to Sparse Linear
Regression in High Dimensions.

2. Yaohua Rong, Beijing University of Technology, A New Estimation and
Variable Selection Method in Semiparameter Model Using Garrotized Kernel

Machines.
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e 3. Xuejun Ma, Renmin University of China, A New Variable Selection

Approach for Varying Coefficient Models.
15:30-15:50  Coffee Break

15:50-17:20  Session 4.1 Mingde Main Building 0404

Topic: High Dimensional Data and Dimension Reduction

e Chair and Organizer: Zengru Di, Beijing Normal University

e 1. Yuehan Yang, Central University of Finance and Economics, Adaptive
Elastic Net and Separate Selection from Least Squares for Ultra-High
Dimensional Regression Models.

e 2. Jianbo Li, Jiangsu Normal University, Adaptive Lasso for Detecting Spatial
Clusters of Disease.

e 3. Nenghui Zhu, Shanghai University of Finance and Economics, Adaptive
Robust Variable Selection in High Dimensional Nonparametric Additive

Models.
15:50-17:20  Session 4.2 Mingde Main Building 0405

Topic: High Dimensional Data and Dimension Reduction
e Chair and Organizer: Ming Jian, Renmin University of China
e 1. Yuzhu Tian, Henan Polytechnic University, Bayesian Quantile Regression
and Variable Selection for Mixed Effects Models Based on Complex Data.
e 2.Tao Huang, Shanghai University of Finance and Economics, Clustering and
Dimension Reduction by Mixture of Factor Analyzers.
e 3. Zhewei Wei, Renmin University of China, Compute Statistical Summaries

for Streaming Data.
15:50-17:20 Session 4.3  Mingde Main Building 0406

Topic: Network Data and Analysis

e Chair and Organizer: Wenwu Yu, Nanjing University
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e 1. Jinguo Xin, Hangzhou Dianzi University, An Empirical Study on the Factors
of Technical Statistical Data Acquisition Network Based on the Technology of
the Internet of Things.

e 2. Chuansheng Shen, Anqing Normal University, Development and Application
of Coarse-Grained. Methods to Multiscale Dynamics in Complex Networks.

e 3. Hansheng Wang, Peking University, Ego Network Characteristics and

Customer Churn.
15:50-17:20 Session 4.4 Mingde Main Building 0407

Topic: Network Data and Analysis

e Chair and Organizer: Peng Zhang, Zhejiang University

e 1. Lin Zhang, Beijing University of Posts and Telecommunications, Exploring
the Structures in the Undergraduate Curriculum from the Perspective of
Networks.

e 2.Ji Zhu, University of Michigan, Link Prediction for Partially Observed
Networks.

e 3. Shuqin Zhang, Fudan University, Multi-View Spectral Clustering with

Applications in Gene Co-Expression Networks.
15:50-17:20 Session 4.5  Mingde Main Building 0408

Topic: Network Data and Analysis
e Chair and Organizer: Qing He, Chinese Academy of Sciences
e 1.Ying Fan, Beijing Normal University, Ranking Scientific Publications Based
on Scientific Citation Network.
e 2. Zuguo Yu, Xiangtan University, Some Applications of Fractal and Statistical
Methods to Phylogenetic Analysis and Complex Networks.
e 3. Dong Han, Shanghai Jiao Tong University, Statistical Analysis of Network

Data.
15:50-17:20 Session 4.6 Mingde Main Building 0409

Topic: Regression Analysis

e Chair and Organizer: Zhao Yin, Central University of Finance and Economics
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e 1. Cuizhen Niu, Renmin University of China, Checking Nonparametric
Component for Partial Linear Regression Model with Missing Response.

e 2. Lin Xu, Zhejiang University of Finance and Economics, Decomposing
Family Income Effect on Chinese Child BMI Gaps between 1991 and 2009
Using Counterfactual Quantile Regression Analysis.

e 3. Zhen Yan, Renmin University of China, Double Kernel Estimation for

Conditional Heteroscedasticity in Quantile Regression.
15:50-17:20 Session 4.7 Mingde Main Building 0410

Topic: Regression Analysis

e Chair and Organizer: Shuqin Zhang, Fudan University

e 1. Qingliang Fan, Xiamen University, Estimating a Large System of Seemingly
Unrelated Regressions Using Penalized Maximum Likelihood Estimation with
Applications on Asset Returns.

o 2. Tiefeng Ma, Southwestern University of Finance and Economics,
Markov-Switching Projection Autoregressive Regression Model for Wind
Direction Data.

e 3. Lei Shi, Yunnan University of Finance and Economics, Robust Estimation

and Outlier Detection in Multi-Factor Meta Regression.
15:50-17:20 Session 4.8  Mingde Main Building 0411

Topic: Regression Analysis
e Chair and Organizer: Zhongyuan Zhang, Central University of Finance and
Economics
e 1. Shanshan Wang, Nanyang Technological University, Sparse Additive
Hazards Regression with Diverging Number of Covariates.
e 2. Wei Zhou, Jiangxi University of Finance and Economics, The Axiomatic
Construction of Economy Welfare Indicator and the Test of "Threshold

Hypothesis" of China.
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e 3. Jie Wang, Lanzhou University Of Finance & Economics, Based on RS-GIS
Dunhuang West Lake National Nature Reserve Temporal and Spatial Variation

of Vegetation Converage.
15:50-17:20 Session 4.9  Mingde Main Building 0412

Topic: Large Spatial-Temporal Data Analysis

e Chair and Organizer: Jinfang Tian, Shandong University of Finance and
Economics

e 1. Xiaowen Dai, Renmin University of China, Detection of Outliers in General
Spatial Models.

o 2. Hongxia Wang, Southeast University, Local Linear Estimation for
Spatiotemporal Models Based on Least Absolute Deviation.

e 3. Dalei Yu, Yunnan University of Finance and Economics, RQEML Estimator

for Mixed Regressive, Spatial Autoregressive Model and Its Small Sample

Bias.
15:50-17:20  Session 4.10 Mingde Main Building 0413

Topic: Large Spatial-Temporal Data Analysis

e Chair and Organizer: Gang Li, Nanjing University of Finance & Economics

e 1. Jun Han, Lanzhou University of Finance & Economics, The Compilation and
Application of Price Making Model of Energy Restricted by Ecological
Environment.

e 2. Shanghong Li, Clemson University, Trends in Extreme United States
Temperatures.

e 3. Tingjin Chu, Renmin University of China, Geostatistical Modeling via

Karhunen-Loeve Expansion.
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Paticipant List

Mingyao Ai

Peking University

Naomi Altman

Pennsylvania State University

Xin An

Beijing Forestry University

Yanyan Bai

Lanzhou University Of Finance & Economics

Yongxin Bai

Lanzhou University Of Finance & Economics

Si Bao

East China Normal University

Xiuchun Bi

University of Science and Technology of China

Smarajit Bose

Indian Statistical Institute

Tianxi Cai Harvard University
Xia Cai Beijing Institute of Technology
National Health and Family Planning Commission of the People's Republic of
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China
Yurong Cai Lanzhou University Of Finance & Economics
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Zongfu Cao National Population and Family Planning Commission of P. R. China
Zonghong Cao Anhui Agricultural University
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Kinkar Chandra Das Sungkyunkwan University
Hao Chang Tianjin Polytechnic University
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Xinfeng Chang Jiangsu University
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Chung Hua University Taiwan
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Southwest Jiaotong University
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Renmin University of China

Yunji Chen Chinese Academy of Sciences
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Renmin University of China
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University of Science and Technology of China
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University of Science and Technology of China
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Renmin University of China
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Guohe Deng Guangxi Normal University
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Tips
Conference Secretariat:

Address:  Mingde Main Building, Renmin University of China No. 59,
Zhongguancun Street, Haidian District, Beijing, 100872
Contact: Jianping Xu: +86-10-62511316, jpxu@ruc.edu.cn

Accommodation

1. Beijing Friendship Hotel(5 star)
Phone: +86-10- 68498080

Email: http://www.bjfriendshiphotel.com/

2. Beijing Yanshan Hotel(4 star)
Phone: 13716884920
Email: http://hotel.linxjy.com/5838/rooms.html

3. ARIVA Beijing West Hotel & Serviced Apartment
Phone: 4000-13-4000
Email:http://www.bswhotel.com/skin_index 40201986 4

Transportion

From the Beijing international airport, you can take the shuttle buses to the Sanyuan
Qiao station, and then take the line 10 subway to the Suzhoujie station, getting out

from the C-entrance(near the West Door of Renmin University of China).
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