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PRAREIBRPOFTIRAC, T X Gl OB H R geit Shll, AR
KRR TE N R A TR, B, Gt R R R A G TR K R RIS
TR A7 5 T e S P T W 5 Fe s PRI 9% o PR ZBRAF LS L e R
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[T S = 21 = | NI N~ == Y2 1 e i N L1518 253 NN i i e 3 01
BT Gt R TAERBAENT) ™ Lot R N2, SRR =K
JETHE R R K e B8, SEELg it N KHu 6, kgt ol B4
A2 2 U A B R 9K 13T 2 A% O B RE AR NN 0 Y 25 g
RS -

B EZ, 1957 4 5 AT REREG, Bl THEANRKZ RS0
Fhi, KL SUEREANRRKFEA PR, i LAES
I, e BN RS 5E 4 1 5P e O BT, ARG Bk
(2009.6—2018.8) , W H B A SCAHFLE S 7T 3E M BN RO M
S8t RBEEIF 7T PO EAF (2000.9-2009.6) o [ S5 B 4k Dk & 2 B
WFEENESRAG 3 (1998) « B ML NA (1998) « EFR NHHH
AT T AA TREEZRHE AL (2004) | 5 8% T =R 5RE
H (2007) . FEG SRS K (2009.12-2018.1) @i, HE
it E¥ailask, PEEREFZET AR E FK
(1995.11-2012.8) . Wi, FEZUIHEFomRraak, BEX
GitRGir MR R ST, FHETERAGFHE T RXEZRSEN,
[H &5 ey (A S E M g A B R S R R AR R
FAHK . MRS EEI R 20 2 E K MX, AR E br
SRS VRSP L i B free AR 15 Ik, B AR R AR 300
Zhw, MR E. B5E 40 23, KALH 2 B, 58 E PR RZE
FEOH . ErEERERTH . EZAERHEEE RIH . B0 #E KL
KIH. ExARBIERETH., EXEpRESHEATH,. ATX.
MZEEIH 100 200, EEREFZE . A ERET S5
BT EBRTe g 1. QIR B GE 45 7 i 70 b TR
AEpE, PEANRRZG =R, AT SRR EARK
N AGREE RO AL, EE TS EEeE R R A K,
o [ [ R A B AN R SRR . PR N E A TS, $
FRGRILER L.

14:30-15:00

KT R

@ B CEHAEFR K

M i 5 K EE N BN 37 il

AR EEAEE 8, Wb P AT O RRE, WIRME . W& 3hva L
BN N ARG L VAR S5 TR AT FEN M (), SEELA

22



LRI

%57
FHA:
et N
A -

e 47

F K BE B SHESE N D Giit 138 HE

DI, BHWATRG RKFHPE, WA, KR 550 R2E R
Bebit, b R S&K, bEWgitEERIaK, SR K
HEPMERHEEK, P ESF SN, 4 EHES SR 2
R A E SRS RN, LTRSS RN, SRS RE TER,
EZ BRI & R GRS . FEM ARSI 25,
BAEUTY, KEIEH T

K, 2003 FIRFF T R H A 0, 2013 SRR G KA 4L
PG A G R VT AR AR IR TR P B 24
o AT, TR R ST K HEE E F A b Elbe . JE T
KEFBARAZIRA T O FAT, B EARE S E RIUE H L5, Wil
TRRFIARF AL EE LR, BETHHELNFHNA,
BEFASREMENA . G/ UaTESI 2RIk H
B 5T 10 R 11K 22 B804 12 98 49T 7 6 8 A A 2R 3R 38 e A [ 7 5 D ik
W, JAAEEEHE T Zm CAVUFFEE R AR, BB SR
HE G2 HE S SR A R IE SR RS
FAEZR FEFITHEF2RI2K. PRSI ESEISK. &
E Tk giit- 2= st e ml K E D g2 2 5l kL Sk
Meenroak, ElThgitzaesk. 2ESHEMREFRZR2E L
RERESEWVER, (FITR) « (BHESETS5EH) LERE.
FEH R T B G T FAEZE . BUER SRR, RS

Fo

15:00-15:30

JRNME GIL LR R

i (EEMERT

AR R B & 5 gt —— 5 5 Sk

FRIECRIL TR ZRE PR R TS IR bR ERH Rl
[ RSB BT HOR IR T 2 RIS o 2020 4 B ZORHE A X AR
BAIVENE 14 DRSS, B B RRL 2t & Z th s S A AR
FEHHDHEA S, WHTRA R 22, STUE LU LIS, 25558 X
R IR A GG, ONGETEA NI B — A BT SR
AR T A SCERL A N IR B e B e RS /i R R B B A AE
(i), RS AR BAALAE T A B G I T b ) LR R R RO [ B &
EAFE R T SRR T A T IR AT N R AU AT 7T, $R 0 T it
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SEESER TR Gt AR 2 RN A X, WAL U AT A
KVEMATAT M. AU X 2R R MR & gk KRR it 2%,
i, 5, W, #aw, EELASIN; HEHKIL SRS,
FHTHANATRENGE, B GRRENSASE, EKH R o+
HHEER, MBI AaREHRIREZ R 2T, gt FREEEE,
Mg S5EEE S T, =5 R AR 5 S E RS2 I T
HubFAE, BISLE TSR BRI EER . A M R R
FneZzn, EENHS TN AR ERERRRZRSERR,
FAt B R RSP RPNRIITEH H L oK. EE N2 ARIAT] PNAS (3£
H H % B % Be B Fl) , Nature Communication, Science Advances,
Biometrika, American Statistician, (*[EFl%) EFREKFKL T 130
R P CRERRKERRFFTFEAN—FE, My  BRRY
—. X, BEE %, SMABE MK, b EHESY
A H 223 255 20 RINALJ

TN, B, 1963 4F 10 4E, WHL LR R¥AIKK, K%L, 4
AR LA, B EE1ESI . 552 E 5 B BUM R R E I,
JRE WA 2RI T K. P ESG 2RI, B EILS S T
REFI LRGN T 2 B K, Bt 2R S RIvF o 4%
F HEMSEFRGE RV IRRE AR R FENFL
N G ki M aa gt (B R W
205 WBLE Rl & A TR A R E S SHE MR 8D |« FiHE
B ARG RSSO 7T . 78 B WA AR BT Bk R AR
100 £ 55, Hrp ssci/scl GBS 20 &5, IR (Z IR AR
HRS5HTEME) « (AN  (CGRAETEFMBERINER ST &
FEY - (GETEEMNE RG4S LT KRR 28GR R &
HFEY « (P EEFEST SR PUEAR R LR R E ) - (R
SR AN B 5 i SN TR L) CFREVEI B L TR
5NHR)Y FEE 10 2. ZEFFEFHLFPEEHE K, &H
ROR EIH 5 I, ERFEK HRES I EOH 101, #EHE S &
S EORTH 3 Wi, FRFM T Z2OERRE R —. =, =FHK.
SIREEFITRT “ XSSP ENE IR - PN B E B TE
HERM R DN R RSIEE L PR T R
CRERR LK IR . P BEURKEL SRR . P EIEYTR
WA o CREERAT/ I FRE . PR ERON (ERRD SRk
R %5 20 RANGUHER R AR
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15:30-16:00

gk 7 B RED

EME B RE)

M H . B PRk R DL E LS

FML 4 #T (Business Analytics) J&— MBIt m, 7EE 4k
FRE b (B A2 IR 2R, i R Rl . ik
im0 B 25 da Rl 2 5 i g AL & 1Y), A st
Gt R R 1% H TR R [ e B Rl R TR, DL
WA BB ZRE RNA . 245 7 TR EHE AR G 1 7 A R, Rl
GBI H & — MER JE RN TT I, AHARE. fEA
AR, K e RS S B R e At T H AR R SE . R
DA 3w R G O SRS, DL B8 =l o B, X
VAR ] N F R Sl — e BT, b 5 e e Bt v i)
HEZET, W7 e R T RetE . e, BLAEIOGEER LS
WL H AN RG], BRRE S Z AT S &8, DULREK,
FE, BRI E RS St SRR R, Bi%, 3,
REME. XN EFESIREE, 2EH IS H RS
Gt hatlih ek, KESH RS (ASA) Fellow, EBRZGETH
£x(I1SIDElected Member ., 5 /5 1 1F 8 A Br 2 A H 1) &l == 4 ( Associate
Editor) o EHNAMEFI T IRE BAFRCE 100+5%, HEHEAHELE
FIAR, (B) B SCHEM 4 A, Z MR E S G 2R R (B
¥, 2014—2019) . 1998 FALHUR -~ M AR G R AR
Ak, 2001 45356 [ g R OR 28 22 b Ay i Gt R L ERL. 2003 4F
AR S, EWNIEFIEIRE LRRCE 10045, HFEEF
PN LEFEIL LA, (H) FEP LN 3 K. BHERGTH2 (International
Statistical Institute)  JelE 2X G114 (Royal Statistical Society)
EEEH S 2 (Institute of Mathematical Statistics) 72 4 PR
411342 (International Chinese Statistical Association) < i1, JE[EH
414> (American Statistical Association) 2014 F Fellow. 4t /5 JifF
PLUF E Br2E AR P08 £ 40 (Associate Editor) : The Annals of Statistics
(2008—2009), Computational Statistics & Data Analysis (2008—2012),
Statistics and its Interface (2010— 3l 7E), Journal of the American
Statistical Association (2011—3¥{7E), Statistica Sinica (2011—3.1E),
Journal of Business and Economics Statistics (2012—L7E), Science
China: Mathematics (2013—#I7E), Journal of Data Science (2020—¥i
) .
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w77, PR RZFH R, L RFERiRER O R, BEX S
BRI LR . AR T ERE AR R S SRt &, 2000
B3 27227, 2003 AEFRAS D0 AIAE JE 0K 7 B4t 1 7 AL e v
Jr AL, SRR 2 R SR R E R . FE A
375 76 PR AE A 1y 48 53 21k 2 [ ) R 5 PR 5040 20 » A0 eR B e A AT
Y BN IS5 M IR RO R T AL S &, 52 AT gt 1 Y
AR RAE SC R BEAR [0] ), 5 B R A 25 2 b o H T 72 R A
RUBE S A AT T 5 O BESE M AR B ME A BTk, 2014 SEFRAS RN
ZERG A2 MBI R O EE X T Y 15 SE NN ZE R
HR B TTRGE T 7 E 1 CRM-SSC 22, i B B4 11772 4> IMS Fellow,
EE G 1T 2 ASA Fellow, F£T 2020 =24k NEFE G i1 2 IMS H
Hol 5. BIHAT Canadian Journal of Statistics £ £ %, £44HATE 9
MEPBRG O R, BRESE TG T Journal of the
American Statistical Association il Annals of Statistics.

16:00-16:30

FEEM (R

TR R EBAREAR RS

= PR3 4 A e IR s

FERE 2 WA P AN TR AN BRI T 28 FH S G INE 52, BROREE S T I
SRR R ) SCAST R g o Tnd I IR R S A 7 SN, o] AR BRI IR S5 AT
RATIE B SEH, BLEERABMY, WARA, FRET A,
] 55 B R A I8 DR S A 7 SN s WA Y, R R DR KR B iR 2
T A TN RS AT 7 e o A 70 B Al 25 0l of s gz il
82 A AT 207 R IT TR, R HETH I 300 R 20€ mUEIT LA K HE
BRIT WA RIS 23 DNMRFRIEAT 73R K, X 2RI 1M R 280 g7 LA
T TR A BENLARARSENLES 22 2] 775, 6 & o B2 T WL A 5 e
oA Bt FE AR T 2 P s B0 R S5 N N R PR AT 1 N o e R A
LR ST ROR,  PRUE TN 25 SR i A e v .

TR, HEBEAEAR R E G EAR . 2003 FEML T AL L
K2R JOI 3 AL  ARIAEAE B s S R it 2R e 4 &
BRERTD. Gt ERT] (JASA) ZEff) Associate Editor. =252
B Hi At Lecture Notes: Data Science, Statistics and Probability) %41
AR FE DR

JEFEME, RS ZREIR . B Sgt bk, R,
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FANNFFERFREESIRGE, HEMKILFEFEEE, BxXAaTH
ANA TRENEE, BHEARBTTERTHE LR, 252 B 5B BUN R
AN, BOE FE LA TS NA SCRR RIS, A RS ENA
Ebrgiit ik i, EPRZ 251422 “Board of Directors”, =
P R4 M. 7E JASA. Annals of Statistics. Biometrika %5
TR FARIRIC 170 R, Hrb sa f&R 127 5. HIRERRA
BEESE @R T EBNRE”, A EHEFHLL) 9 Ti.

16:30-17:00

INNE CPEREEREE S RGRAIT D

sRBTI (P ER B B R G REA D

Twits versus Tweets: Does Adding Social Media Wisdom Trump

Admitting Ignorance when Forecasting Volatility?
A rapidly growing literature has documented improvements in

forecasting financial return volatility measurement via use of variants of
the heterogeneous autoregression (HAR) model. At the same time, there
is an increasing number of products made from social media that are
suggested to improve forecast accuracy. In this paper, we first develop a
model averaging heterogeneous autoregression (MAHAR) model that
can account for model uncertainty. Second, we use a deep learning
algorithm on a 10% random sample of Twitter messages at the hourly
level to construct a sentiment measure that is being marketed by the
Wall Street Journal. Our empirical results suggest that jointly
incorporating model averaging techniques and sentiment measures from
social media can significantly improve the forecasting accuracy of
financial return volatility. Joint work with Tian Xie and Steven Lehrer.
SRBTH, PEBEEGEO R, BETFERER, BT TSR
955 BAEAE I AR TR 1 5 o 5T, $HAEHT (Journal of Systems
Science and Complexity) 43 E4m. AT (Statistical Analysis and Data
Mining) AE. LARIT] (R Gkl 580« (ONAMERSH) 1%
Z2, RXNEF S HARR S B B H A E Fr gt it 2 2 ik .
NS4, T ERE R S R GRS T B R AT 0L, 1l A R,
HE R AU S KRGV B SL i O B AT BUE T E B ST
RBI A, b NAg ARl K, PEISS T TS R
5WE4iHr o S RIEEK, 2 TR A H it A s i FEas
K, "WESUHHEYSESHEE, HirEMs it rashE &
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-IBS-China 553, JLRURBHE W 5B, EEEAGIHIS
Membership Committee Co-Chair (2020) LA Program Committee
Member (2018-2020) . B NEFEI ST S5, it 54K Journal
of Systems Science and Complexity. Statistics and Its Interface. Statistics
in Biosciences. Biostatistics & Epidemiology. Journal of Biometrics &
Biostatistics 2% 4 & Associate Editor, B} HAckE (Bee KRE ) Hr
GiithgnZs, HEE JEEUA AR ER RS AMEE, (PEKR
AR =g ER g, (PERERAE) =R
PR . BT EMRG TSR B (P E R, B &
k&I EEBFITIN: EAEaH . Agit . BREARG
ARG SN B o A £E N AMZ O TR 3 R ST 150
L, s 24 & JASA il Biometrika 8 hs o TFF T EH K H
RBPP ARG S G 1T, e EREZS 7 973 HAIH, Ex
H AR < B KT H AT B3 H 45 18 T, #y TAE Nk Jyrh Bk
e Be 2007 SR KBHIFEERE , 3R R S £ Be 2008 4 5 5% R

28



