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Education:
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e ’Constrained Sequential Monte Carlo and Its Applications in Structural Bioinformatics: From
Surface Patterns and Spatial Motif to Protein Function and Stability.” NIH grant RO1 Gm068958.
2003-2007. Principal Investigator.
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1990 ‘Functional coefficient autoregressive models’, invited paper presented at the NSF/NBER Time
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1991 ‘Nonlinear additive autoregressive models’, invited paper presented at the ASA /IMS joint annual
meeting in Atlanta, Aug, 1991, with R.S. Tsay

1991 ‘Nonlinear additive autoregressive models’, invited talk given at Worcester Polytechnic Institute,
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1993 ‘Additivity tests for nonlinear autoregressive models’, invited paper presented at 228th IMS
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1997 ‘Forecasting with stable seasonal pattern models with an application of Hawaiian tourist data’,
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1997 'Smoothing with extra information and nonparametric multi-step prediction’, invited talk given
at University of Bergen, Bergen, Norway. June, 1997.

1997 'Smoothing with extra information and nonparametric multi-step prediction’, invited talk given
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1997 "Smoothing with extra information and nonparametric multi-step prediction’, invited talk given
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tical conference, Kunming, China, August, 1998

1998 "Mixture Kalman Filter for Conditional Dynamic Linear Models’, invited talk given at Graduate
School of Business, University of Chicago, October, 1998.

1998 "Mixture Kalman Filter for Conditional Dynamic Linear Models’, invited talk given at Depart-
ment of Statistics, University of California at Los Angels, November, 1998

1998 "Extended Mixture Kalman Filter’ invited talk given at Department of Statistics, University of
North Carolina at Chapel Hill. November, 1998.

1999 "Monte Carlo Filter for Nonlinear Non-Gaussian Dynamic Systems’ invited talk given at De-
partment of Information and Decision Sciences, University of Illinois at Chicago. February,
1999.

2000 ’Sequential Monte Carlo Methods for Nonlinear/NonGaussian State-Space Models’, invited talk
given at University of North Carolina, Charlotte, March, 2000.

2000 ’Sequential Monte Carlo and Mixture Kalman Filters’, invited talk given at Northwestern Uni-
versity, Chicago, April, 2000.

2000 'Nonparametric Time Series: A Review (Part I and IT)’, invited talk given at Peking University,
Beijing, China, June, 2000.

2000 "Sequential Monte Carlo Methods for Nonlinear /Non-Gaussian Dynamic Systems (Part I, IT and
III)’, invited talk given at Peking University, Beijing, China, June, 2000.

2000 ’Adaptive Bayesian Multiuser Detection’, invited talk given at ISIT 2000, Sorrento, Italy, June,
2000

2000’ Adaptive Joint Detection and Decoding in Flat-Fading Channels via Mixture Kalman Filtering’,
invited talk given at ISIT 2000, Sorrento, Italy, June, 2000

2000 "Monte Carlo Filters and Their Applications in Tracking and Wireless Communications’, invited
talk given at U.S. Army Conference on Applied Statistics, October, 2000.

2001 ’Efficient Methods for Sequential Monte Carlo with Delay’, invited talk given at University of
Chicago, Jan. 2001.

2001 ’Stable Seasonal Pattern Models with an Application Forecasting with Stable Seasonal Pattern
Models’, invited talk given at University of Illinois at Chicago, Department of Information and
Decision Sciences. March, 2001.

2001 ’Sequential Monte Carlo and Mixture Kalman Filters’, invited talk given at University of Illinois
at Chicago, Department of Mathematics, Statistics and Computer Sciences. March, 2001.



2001 ’Sequential Monte Carlo and Its Applications in Chain Polymer Analysis’, invited talk given at
University of Illinois at Chicago, Department of BioEngineering, April, 2001.

2001 ’Advanced Monte Carlo Filters and their Applications in Nonlinear/Non-Gaussian Dynamic
Systems’, invited talk given at Japan-US Joint Time Series Workshop, Kyoto, Japan, June, 2001

2001 'Combining Bayesian signal extraction with channel decoding using Monte Carlo’, invited talk
given at NOTC2001, Kyoto, Japan, December, 2001

2002 'Study Protein Geometry via Sequential Monte Carlo’, invited talk given at ENAR Conference,
Baltimore, March, 2002.

2002 ’Study Protein Geometry via Sequential Monte Carlo’, invited talk given at UIC Bioinformatics
Symposium, Chicago, April, 2002.

2002 "Variable Selection Using Sequential Monte Carlo’, invited talk given at Division of Epi/Biostatistics,
School of Public Health, University of Illinois at Chicago, October, 2002.

2003 ’Sequential Monte Carlo and its applications in protein structural analysis’, invited talk given
at University of Illinois at Urbana Champaign. April, 2003.

2003 "Prediction-Based Adaptive Compositional Model for Seasonal Time Series Analysis’, NBER/NSF
time series conference, Chicago, September, 2003

2004 'Independent Particle Filters’ invited talk given at University of Illinois at Chicago, Department
of Mathematics, Statistics and Computer Sciences. January, 2004.

2004 ’Sequential Monte Carlo Methods and Their Applications: An Overview and Recent Devel-
opment’. Tutorial lectures given at Institute of Mathematical Sciences, National University of
Singapore, March 16-17, 2004.

2004 ’Threshold Variable Selection in Threshold Models and Switching Autoregressive Models’; in-
vited talk given at The International Conference on Threshold Models and New Developments
in Time Series, Hong Kang, July, 2004.

2004 *Variable Selection via Sequential Methods’, invited talk given at the 2nd International Confer-
ence on Monte Carlo Methods, Boston, August, 2004.

2004 ’Variable Selection via Greedy Search and Stochastic Optimization with Lookahead’, invited
talk given at Department of Statistics, Penn State University, September, 2004.

2005 "Threshold Variable Selection and Threshold Variable Driven Switching Autoregressive Models’,
invited talk given at Department of Mathematics, Washington University in St. Louis, Jan, 2005.

2005 "Time Series Properties of Cross-Sectional Equity Returns’ Invited talk given at IMS meeting,
Beijing, July, 2005.

2005 ’Sequential Monte Carlo with Adaptive Look-ahead’, invited talk given at Department of Statis-
tics, Chinese University of Hong Kong, July, 2005.
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2005 ’Sequential Monte Carlo and Protein Structure’, invited talk given at Joint Statistical Meetings,
August, Minneapolis, 2005

2006 ’Sequential Monte Carlo and Protein Structure’, invited talk given at Georgia Tech, March,
2006.

2006 ’Self-Selectivity in Firm’s Decision to Withdraw [PO: Bayesian Inference for Hazard Models of
Bankruptcy with Feedback’, invited talk given at ICSA symposium, June, U. Connecticut, 2006

2006 ’Constrained Sequential Monte Carlo’, invited talk given at Joint Statistical Meetings, August,
Seattle, 2006.

2006 ’Sequential Monte Carlo Methods and Their Applications: An Overview and Recent Develop-
ments’, invited talk given at Department of Statistics, Columbia University, 2006

2006 ’Sequential Monte Carlo Methods and Their Applications: An Overview and Recent Develop-
ments’, invited talk given at Department of Statistics, University of Minnesota, 2006

2006 ’Sequential Monte Carlo Methods and Their Applications: An Overview and Recent Develop-
ments’, invited talk given at Department of Statistics, Yale University, 2006

2006 ’Sequential Monte Carlo Methods and Their Applications: An Overview and Recent Develop-
ments’, invited talk given at Department of Statistics, Michigan State University, 2006

2007 ’Sequential Monte Carlo Methods and Their Applications: An Overview and Recent Develop-
ments’, invited talk given at Department of Statistics, Case Western Reserve University. 2007.

2007 ’Sequential Monte Carlo Methods and Their Applications: An Overview and Recent Develop-
ments’, invited talk given at DIMACS center, Rutgers University. 2007.

2007 ’Quantile Momentum’. invited talk given at ’Financial Engineering and Risk Management 2007
conference, Beijing, 2007.

2007 ’Sequential Monte Carlo Methods and Their Applications: An Overview and Recent Develop-
ments’, invited talk given at Department of Statistics, University of Iowa, 2007.

2007 ’Inferences on Diffusion Processes with Sequential Monte Carlo’, invited talk given at Joint
Statistical Meetings, Salt Lake City, August 2007.

2007 ’Sequential Monte Carlo Methods and Their Applications: An Overview and Recent Develop-
ments’, invited talk given at Department of Statistics, Rutgers University, 2007.

2007 ’Sequential Monte Carlo Methods and Their Applications: An Overview and Recent Develop-
ments’, invited talk given at Department of Statistics, North Carolina State University, 2007.

2008 ’Sequential Monte Carlo Methods and Their Applications: An Overview and Recent Devel-
opments’, invited talk given at Department of Statistics, University of California at Riverside,
2008.

2008 "Constrained Sequential Monte Carlo’, invited talk given at Department of Statistics, University
of California at Los Angeles, 2008.
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2008 ’Constrained Sequential Monte Carlo’, invited talk given at Department of Statistics, North-
western University, 2008.

2008 ’Statistical inferences of diffusion processes with Sequential Monte Carlo’, invited talk given at
Princeton Day of Statistics, Princeton University, 2008.
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