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Education

2008-2013  Ph.D., Statistics, Stockholm University, Sweden.
Supervisor: Prof. Mattias Villani.
Thesis: Bayesian Modeling of Conditional Densities.
(won the 2014 Cramér Prize for the best Ph.D. thesis in Statistics and Mathematical Statistics, awarded by
the Swedish Statistics Association)
Thesis opponent: Prof. Sylvia Frithwirth-Schnatter, WU Vienna University of Economics and Business
Assistant supervisor: Prof. Daniel Thorburn.

2007-2008  Master, Statistics, Darlarna University, Sweden.

2003-2007  Bachelor, Statistics, Renmin University of China.

Research Interests

Bayesian Inference o Econometrics & Forecasting o Machine Learning o Distributed Statistical Computing

Grants

Hierarchical economic forecasting from a global modeling perspective. Funded by the National Social Science Fund of China (2022+).
Principal Investigator.

Complex Time Series Forecasting for E-commerce. Funded by Alibaba Innovative Research Program (2021 - 2023). Principal inves-
tigator.

Development of the Methodologies of Objective Performance Criteria Based Single-Armed Trials for The Clinical Evaluation of Tradi-
tional Chinese Medicine. Funded by National Natural Science Foundation of China (2020+ ). Major Investigator.

Efficient Bayesian Flexible Density Methods with High Dimensional Financial Data. Funded by National Natural Science Foundation
of China (2016 - 2019). Principal investigator.

Bayesian Multivariate Density Estimation Methods for Complex Data. Funded by Ministry of Education, China (2014 - 2016). Prin-
cipal investigator.
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Artificial Intelligence: Theory and Applications. Ed. by Mohsen Hamoudia, Spyros Makridakis & Evangelos Spiliotis. Cham: Springer
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Alisa Yusupova & Florian Ziel (2022). “Forecasting: Theory and Practice”. International Journal of Forecasting 38.(3), pp. 705-871.
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Software
I develop open-source statistical and machine learning software for large-scale data running on the Apache Spark distributed computing
platform. Detailed software information is available at my code repository https://github.com/feng-1i.
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Package Description Language Environment Available On
gratis Efficient algorithms for generating time series with diverse and con- R All CRAN, GitHub

trollable characteristics. (Selected in R Task View for Time Series).
febama Feature-based Bayesian Forecasting Model Averaging R All GitHub
fide Feature-based Intermittent DEmand forecasting R All GitHub
fuma Forecast uncertainty based on model averaging R All GitHub
fformpp Feature-based FORecast Model Performance Prediction R All GitHub
dng Distribution and Gradients for Skewed Distributions (Selected in R R All CRAN, GitHub
Task View for Probability Distributions)
pyhts A python package for hierarchical forecasting Python All GitHub, PyPi
dlsa Distributed Least Squares Approximation implemented with Apache ~ Python Spark GitHub
Spark
darima Distributed ARIMA models implemented with Apache Spark Python Spark GitHub
dqr Distributed Quantile Regression by Pilot Sampling and One-Step ~ Python Spark GitHub
Updating
cdcopula Covariate-dependent copula models R All GitHub
movingknots  Efficient Bayesian Multivariate Surface Regression R All GitHub
fAutils A collection of R functions which is required from my other packages R All GitHub
GSM Flexible Modeling of Conditional Distributions using Smooth Mix- ~ Matlab All GitHub
tures of Asymmetric Student T Densities

Teaching

Course Level Credit Place Year
Statistical Computing U 3 CUFE 2014-
Distributed Statistical Computing: I G 3 CUFE 2014-

U 3 CUFE 2020-

BA 2 PKU 2020-

G 3 CUEB 2020-2021

G 3 RUC 2014-2019
Distributed Statistical Computing: II U 3 CUFE 2021-
Python and Data Mining MBA 2 CUFE 2021-

G 2 CUFE 2015
Tools for Data Science U 2 CUFE 2019-
Statistics Case Studies G 3 CUFE 2017-2018
Bayesian Statistics™ G 2 CNU 2017

G 2 CUFE 2013

G 2 SU 2013
Programming with R* U 2 LIU 2012
Statistical Software U 2 CUFE 2014
Econometrics™ U 3 CUFE 2013-2015
Academic English in Statistics* G 2 CUFE 2013-2016
Time Series Analysis™ G 2 CUFE 2015-2016

U 2 SU 2008-2013
Regression Analysis* U 2 SU 2008-2013

(Al course materials are available at https://feng.1i/teaching/. Courses marked with * are taught in English. U: undergraduate level, G: graduate level. )

Recent Presentations and Invited Talks
The 2023 ICSA China Conference, June 30 ~July 3, 2023, Sichuan, China.

The 41st International Symposium on Forecasting, 27-28 June, 2021.

The 2021 World Meeting of the International Society for Bayesian Analysis, 2 July, 2021.

The 40th International Symposium on Forecasting, Virtual. 28 July, 2021.

The 40th International Symposium on Forecasting, Virtual. 26 October, 2020.
Twelfth International Conference on Monte Carlo Methods and Application (MCM 2019), Sydney, Australia, from July 8 to 12,2019.
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e 39th International Symposium on Forecasting, Thessaloniki, Greece 16-19 June 2019.

o ICSA Conference on Data Science, January 11-13, 2019, Xishuangbanna, China.

e School of Data Science, Fudan University, Oct 28-30, 2017, Shanghai, China

o International Symposium on Financial Engineering and Risk Management 2018, June 13, 2018, Shanghai, China.

e School of Data Science, Fudan University, Oct 28-30, 2017, Shanghai, China

o IMS-China International Conference on Statistics and Probability, June 28 ~July 1, 2017, Nanning, China.

e The Ist International Conference on Econometrics and Statistics, Hong Kong, 15-17 June 2017.

o The 2016 World Meeting of the International Society for Bayesian Analysis, Jun 13—17, 2016, Sardinia, Italy.

o IMS-China International Conference on Statistics and Probability, June 1-4, 2015, Kunming, China.

o International Symposium on Financial Engineering and Risk Management 2014, June 27, 2014, Beijing, China.

¢ Guanghua School of Management Peking University, Oct 14, 2013, Beijing, China

e The Stockholm University Forskardagarna, 2-3 Oct, 2013, Stockholm, Sweden.

o The 59th World Statistics Congress, August 25-29, 2013, Hong Kong,.

e The 2012 World Meeting of the International Society for Bayesian Analysis, Jun 25-29, 2012, Japan. Poster presentation.

e The third Linnaeus University Workshop in Stochastic Analysis and Applications, May 24-25, Vixjo. Invited speaker.

e Seminar at Department of Energy and Technology, Swedish University of Agricultural Sciences, Apr 16, 2012, Sweden.

o Workshop on “Analysis of High-Dimensional Data”, Jonképing International Business School, Feb 16-17, 2012, Sweden. Invited
speaker.

e The LiU Seminar Series in Statistics and Mathematical Statistics, Linkdping University, Oct 11, 2011, Sweden. Invited speaker.

e The 42nd Winter Conference in Statistics — Incomplete data: semi-parametric and Bayesian methods, Mar 6-10, 2011, Sweden. Invited
speaker.

e The 2010 World Meeting of the International Society for Bayesian Analysis, Jun 3-8, 2010, Spain. Poster presentation.

e Seminar at Department of statistics, Uppsala University, Sep 16,2009, Sweden.

Other Conferences & Activities
e Visiting Devision of Statistics, Department of Computer and Information Science, Linkdping University, Sweden, Sep 1, 2011 — Feb
29,2012.
e Intensive PhD course: “Introduction to Bayesian Analysis and MCMC, and, Hierarchical Modelling of Spatial and Temporal Data” by
Alan Gelfand (Duke University) and Sujit Sahu (University of Southampton), June 7-10, 2011, University of Southampton, UK.
o Intensive PhD course: “Semi-Parametric Bayesian Inference in Econometrics” by Peter Rossi (University of Chicago), May 27-29, 2009,
Erasmus University Rotterdam, The Netherlands.
¢ Conference “Modeling and Forecasting Economic and Financial Time Series with State Space models”, Central Bank of Sweden, Oct
17-18,2008.
Awards
e The 2014 Cramér Prize, Mar 2014.
e International Society for Bayesian Analysis junior travel award, Jun, 2012.
e Travel grant from The Knut and Alice Wallenberg Foundation, Aug, 2011, Sweden.
e Outstanding graduate student, honored by Beijing Municipal Education Commission, Jul, 2007, China.

Computer Skills
e Skilled in GNU/Linux and have rich programming experience on large Linux CPU/GPU clusters with Hadoop/Spark.
e Proficient in R and Python and Matlab.
e Goodat C/C++.

Conferences Organized
e 2017: The 2017 Beijing Workshop on Forecasting.
e 2016: Annual Conference of Chinese Association of Quantitative Economics.
e 2014: Executive secretary of International Symposium on Financial Engineering and Risk Management 2014.
e 2013: The Swedish Research Students Conference in Statistics.
e 2013:2012-2013, PhD. Study Group, Department of Statistics, Stockholm University.
Academic Services
¢ Mentor, the United Nations Big Data Hackathon, 2022-2023.
e Deer reviewed for over 30 high-ranked journals in statistics, data science, medical statistics, and management. Full review records are
available at https://orcid.org/0000-0002-4248-9778. Selected journals list below.

- Omega - The International Journal of Management Science
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Pattern Recognition

Neurocomputing

Journal of Business and Economics Statistics

International Journal of Forecasting
— Computational Statistics and Data Analysis

— Information Sciences

Academic Visiting

e 2014 Aug, Toronto University, Canada

e 2013 Oct, Stockholm University, Sweden

e 2011 Sep —2012 March, Linkdping University, Sweden

e 2011 June, University of Southampton, UK

e 2009 May, Erasmus University Rotterdam, The Netherlands
Society Memberships

e Member, International Institute of Forecasters

e Member, American Statistical Association

e Member, International Society for Bayesian Analysis



