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Position

July 2024 – present Associate Professor Guanghua School of Management, Peking University, Beijing 100871, China
Employment history

November 2020 – June 2024 Associate Professor School of Statistics and Mathematics, Central University of Finance and
Economics, Beijing 102206, China

July 2016 – December 2022 Associate Dean School of Statistics and Mathematics, Central University of Finance and
Economics, Beijing 102206, China

September 2013 – October 2020 Assistant Professor School of Statistics and Mathematics, Central University of Finance and
Economics, Beijing 102206, China

Contacts
Guanghua School of Management  feng.li@gsm.pku.edu.cn
Peking University  https://feng.li
Haidian District  https://kllab.org
Beijing 100871, China  +86 (0)10 6274 7602

Education
2008–2013 Ph.D. in Statistics, Stockholm University, Sweden.

Supervisor: Prof. Mattias Villani.
Thesis: BayesianModeling of Conditional Densities.
Awarded the 2014 Cramér Prize for the best Ph.D. thesis in Statistics and Mathematical Statistics by the
Swedish Statistical Society.
Thesis opponent: Prof. Sylvia Frühwirth-Schnatter, Vienna University of Economics and Business (WU).
Assistant supervisor: Prof. Daniel Thorburn.

2007–2008 Master’s Degree in Statistics, Dalarna University, Sweden.
2003–2007 Bachelor’s Degree in Statistics, Renmin University of China.

Research interests
Bayesian Statistics ◦ Econometrics & Forecasting ◦Machine Learning ◦Distributed Statistical Computing
• Dr. Feng Li has authored over 40 peer-reviewed papers since 2010.
• He has an h-index of 18 and more than 2,700 citations (Google Scholar).
• He has co-authored over 20 R packages and Python libraries on time series forecasting and machine learning.

Editorial boards
• Associate Editor, International Journal of Forecasting (2025–)
• Associate Editor, Journal of Multivariate Analysis (2026–)

Computational skills
• Extensive experience with AI computing on large Linux CPU/GPU clusters, leveraging Apache Spark for distributed data processing.
• Proficient in R, Python, Julia, andMATLAB, with strong foundations in C/C++ for performance-critical statistical methods and appli-

cations.
• Skilled in developing and deploying scalable statistical, forecasting, and machine learning solutions, including open-source packages

optimized for big data environments.
Grants

Dr. Feng Li has secured more than CNY 3 million in internal and external research grants since 2013.
• Statistical Learning andManagement Practices in Large-Scale Business Scenarios. Funded by theNational Natural Science Foundation
of China (2025–). Subproject Principal Investigator, CNY 500K.

• Evaluation on Sports Betting Market. Funded by the Hong Kong Jockey Club (Beijing) (2024–2025). Principal Investigator, CNY
670K.

• Hierarchical Economic Forecasting from aGlobalModeling Perspective. Funded by theNational Social Science Fund ofChina (2022–
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2025). Principal Investigator, CNY 200K. (Rated “Excellent” in the final evaluation.)
• Complex Time Series Forecasting for E-commerce. Funded by the Alibaba Innovative Research Program (2021–2023). Principal
Investigator, CNY 470K.

• Development of Methodologies for Objective Performance Criteria-Based Single-Arm Trials for the Clinical Evaluation of Traditional
Chinese Medicine. Funded by theNational Natural Science Foundation of China (2020–2024). Key Investigator, CNY 150K.

• Efficient Bayesian Flexible Density Methods with High-Dimensional Financial Data. Funded by the National Natural Science Foun-
dation of China (2016–2019). Principal Investigator, CNY 200K.

• Bayesian Multivariate Density Estimation Methods for Complex Data. Funded by the Ministry of Education, China (2014–2016).
Principal Investigator, CNY 50K.

Publications
Dr. Feng Li has an extensive publication record, including more than 40 peer-reviewed papers, a monograph on distributed comput-

ing, and two online textbooks. His research spans Bayesian statistics, time series forecasting, machine learning, and distributed statistical
computing, with articles appearing in leading journals such as International Journal of Forecasting, European Journal of Operational Re-
search, Contemporary Accounting Research, and Journal of Computational and Graphical Statistics. His contributions include methodolog-
ical advances in forecasting, distributed computing, and machine learning. His work integrates methodological innovation with applica-
tions in economics, finance, tourism, e-commerce, public health, and safety science. The complete publication list is available at https:
//scholar.google.com/citations?user=IN2QMXYAAAAJ.

[42] FengLi&TaozhuRuan (2026). “Recovery-InformedForecasting Strategy Enhancement”.Annals ofTourismResearch 118, p. 104164.
oi: 10.1016/j.annals.2026.104164.
[software: https://github.com/feng-li/rise-forecasting; First Author, ABS4. The method ranked first place in point
forecasting in Tourism Forecasting Competition II].

[41] Zhiru Wang, Yu Pang, Hongxia Wang, Feng Li, Martin Skitmore, Tingting Liu & Cheryl Desha (2026). “Impact of Transportation
Network Development on Service Resilience: Insights from Beijing”. Journal of Transportation Engineering, Part A: Systems 152 (2),
p. 04025134. oi: 10.1061/JTEPBS.TEENG-8850.

[40] Yuan Gao, Rui Pan, Feng Li, Riquan Zhang & Hansheng Wang (2025). “Grid Point Approximation for Distributed Nonparametric
Smoothing and Prediction”. Journal of Computational and Graphical Statistics 34 (3), pp. 824–836. oi: 10.1080/10618600.
2024.2409817.

[39] Zhe Pan, Haocheng Xian, Feng Li, Ziyao Wang, Zihan Li, Yu Huang, Wenqing Liu, Yiman Li, Fan Li, Jinyuan Wang, Haichao Chen,
Yilan Wu, Yueyuan Xu, Gangyue Wu, Yang Zhang, Lvfu He, Jianping Zhang, Fangxia Zhang, Xuehan Qian, Xiuhong Zhang, Lian-
hong Zhou, Yanqing Feng, Li Li, Xiangui He, Xun Xu, Jin Yang, Xiyuan Zhou, Dan Zhu, Chenwei Pan, Marcus Ang, Seang-Mei Saw,
Yingfeng Zheng, Mingguang He, Jost B. Jonas, Neil M. Bressler, Ching-Yu Cheng, Yih-Chung Tham, Chun Zhang, Ya Xing Wang &
Tien Yin Wong (2025). “Myopia and High Myopia Trends in Chinese Children and Adolescents over 25 Years: A Nationwide Study
with Projections to 2050”.TheLancet Regional Health -Western Pacific 59, p. 101577. oi: 10.1016/j.lanwpc.2025.101577.
[software: https://github.com/feng-li/myopia; Equally share the first authorship].

[38] Han Wang, Wen Wang, Feng Li, Yanfei Kang & Han Li (2025). “Catastrophe Duration and Loss Prediction via Natural Language
Processing”. Variance 18, pp. 1–13. oi: 10.66573/001c.133589.

[37] Yiming Zhong, YinuoRen, GuangyaoCao, FengLi&HaoboQi (2025). “Optimal Starting Point for Time Series Forecasting”.Expert
Systems with Applications 273, p. 126798. oi: 10.1016/j.eswa.2025.126798.
[software: https://github.com/feng-li/forecasting-with-optimal-starting-point].

[36] 王雯&李丰 (2025). “基于分段组合VARX模型的中国出境游客数量预测”.经济管理学刊 4, pp. 255–284. oi:10.20180/
j.qjem.2025.01.09.
[Corresponding author].

[35] Yuqin Huang, Feng Li, Tong Li & Tse-Chun Lin (2024). “Local Information Advantage and Stock Returns: Evidence from Social
Media”. Contemporary Accounting Research 41 (2), pp. 1089–1119. oi: 10.1111/1911-3846.12935.
[software: https://github.com/feng-li/local-information-advantage; Authors in alphabetical order, FT50. Top 10
most-cited papers published by the journal in 2024].

[34] Feng Li (2024). “Book Review of Causality: Models, Reasoning, and Inference, Judea Pearl. (Second Edition). (2009)”. International
Journal of Forecasting 40 (1), pp. 423–425. oi: 10.1016/j.ijforecast.2023.08.005.

[33] Li Li, Yanfei Kang & Feng Li (2023a). “Bayesian Forecast Combination Using Time-Varying Features”. International Journal of Fore-
casting 39 (3), pp. 1287–1302. oi: 10.1016/j.ijforecast.2022.06.002.
[software: https://github.com/feng-li/gsm; Corresponding author].

[32] Li Li, Yanfei Kang, Fotios Petropoulos & Feng Li (2023b). “Feature-Based Intermittent Demand Forecast Combinations: Accuracy
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and Inventory Implications”. International Journal of Production Research 61 (22), pp. 7557–7572. oi: 10.1080/00207543.
2022.2153941.
[Corresponding author].

[31] Li Li, Feng Li & Yanfei Kang (2023c). “Forecasting Large Collections of Time Series: Feature-Based Methods”. In: Forecasting with
Artificial Intelligence:Theory and Applications. Ed. by Mohsen Hamoudia, Spyros Makridakis & Evangelos Spiliotis. Cham: Springer
Nature Switzerland, pp. 251–276. isb: 978-3-031-35879-1. oi: 10.1007/978-3-031-35879-1_10.

[30] Yinuo Ren, Feng Li, Yanfei Kang & Jue Wang (2023). “Infinite Forecast Combinations Based on Dirichlet Process”. In: 2023 IEEE
International Conference on Data Mining Workshops (ICDMW). 2023 IEEE International Conference on Data Mining Workshops
(ICDMW), pp. 579–587. oi: 10.1109/ICDMW60847.2023.00081.
[Corresponding author].

[29] Xiaoqian Wang, Rob J. Hyndman, Feng Li& Yanfei Kang (2023a). “Forecast Combinations: An over 50-Year Review”. International
Journal of Forecasting 39 (4), pp. 1518–1547. oi: 10.1016/j.ijforecast.2022.11.005.
[ESI Highly Cited Paper, IJF Best Paper Award].

[28] Xiaoqian Wang, Yanfei Kang, Rob J. Hyndman & Feng Li (2023b). “Distributed ARIMA Models for Ultra-Long Time Series”. Inter-
national Journal of Forecasting 39 (3), pp. 1163–1184. oi: 10.1016/j.ijforecast.2022.05.001.
[software: https://github.com/feng-li/dstats; Corresponding author].

[27] BohanZhang, Yanfei Kang, Anastasios Panagiotelis&FengLi (2023a). “Optimal Reconciliationwith Immutable Forecasts”.European
Journal of Operational Research 308 (2), pp. 650–660. oi: 10.1016/j.ejor.2022.11.035.
[software: https://github.com/AngelPone/chf; Corresponding author, ABS4].

[26] Guanyu Zhang, Feng Li& Yanfei Kang (2023b). “Probabilistic Forecast Reconciliation with Kullback-Leibler Divergence Regulariza-
tion”. In: 2023 IEEE International Conference onDataMiningWorkshops (ICDMW), pp. 601–607. oi: 10.1109/ICDMW60847.
2023.00084.
[software: https://github.com/guanyu0316/Probabilistic-Forecast-Reconciliation-with-DL; Corresponding
author].

[25] Matthias Anderer & Feng Li (2022). “Hierarchical Forecasting with a Top-down Alignment of Independent-Level Forecasts”. Inter-
national Journal of Forecasting 38 (4), pp. 1405–1414. oi: 10.1016/j.ijforecast.2021.12.015.
[Corresponding author. The method ranked 2nd place in the M5 competition].

[24] Yanfei Kang, Wei Cao, Fotios Petropoulos & Feng Li (2022). “Forecast with Forecasts: Diversity Matters”. European Journal of Oper-
ational Research 301 (1), pp. 180–190. oi: 10.1016/j.ejor.2021.10.024.
[Corresponding author, ABS4].

[23] Rui Pan, TunanRen, BaishanGuo,FengLi, GuodongLi&HanshengWang (2022). “ANote onDistributedQuantile Regression by Pi-
lot Sampling andOne-StepUpdating”. Journal of Business&Economic Statistics 40 (4), pp. 1691–1700. oi: 10.1080/07350015.
2021.1961789.
[software: https://github.com/feng-li/dstats].

[22] FotiosPetropoulos,DanieleApiletti,VassiliosAssimakopoulos,MohamedZiedBabai,DevonK.Barrow, SouhaibBenTaieb,Christoph
Bergmeir, Ricardo J. Bessa, Jakub Bijak, John E. Boylan, Jethro Browell, ClaudioCarnevale, Jennifer L. Castle, Pasquale Cirillo,Michael
P. Clements, Clara Cordeiro, Fernando Luiz Cyrino Oliveira, Shari De Baets, Alexander Dokumentov, Joanne Ellison, Piotr Fiszeder,
Philip Hans Franses, David T. Frazier, Michael Gilliland, M. Sinan Gönül, Paul Goodwin, Luigi Grossi, Yael Grushka-Cockayne, Mar-
iangela Guidolin, Massimo Guidolin, Ulrich Gunter, Xiaojia Guo, Renato Guseo, Nigel Harvey, David F. Hendry, Ross Hollyman,
Tim Januschowski, Jooyoung Jeon, Victor Richmond R. Jose, Yanfei Kang, Anne B. Koehler, Stephan Kolassa, Nikolaos Kourentzes,
Sonia Leva, Feng Li, Konstantia Litsiou, Spyros Makridakis, Gael M. Martin, Andrew B. Martinez, Sheik Meeran, Theodore Modis,
Konstantinos Nikolopoulos, Dilek Önkal, Alessia Paccagnini, Anastasios Panagiotelis, Ioannis Panapakidis, Jose M. Pavía, Manuela
Pedio, Diego J. Pedregal, Pierre Pinson, Patrícia Ramos, David E. Rapach, J. James Reade, Bahman Rostami-Tabar, Michał Rubaszek,
Georgios Sermpinis, Han Lin Shang, Evangelos Spiliotis, Aris A. Syntetos, Priyanga Dilini Talagala, Thiyanga S. Talagala, Len Tash-
man, Dimitrios Thomakos, Thordis Thorarinsdottir, Ezio Todini, Juan Ramón Trapero Arenas, Xiaoqian Wang, Robert L. Winkler,
Alisa Yusupova & Florian Ziel (2022). “Forecasting: Theory and Practice”. International Journal of Forecasting 38 (3), pp. 705–871.
oi: 10.1016/j.ijforecast.2021.11.001.
[ESI Highly Cited Paper].

[21] Thiyanga S. Talagala, Feng Li & Yanfei Kang (2022). “FFORMPP: Feature-Based Forecast Model Performance Prediction”. Interna-
tional Journal of Forecasting 38 (3), pp. 920–943. oi: 10.1016/j.ijforecast.2021.07.002.
[software: https://github.com/feng-li/movingknots; IF 7.9, JCR Q1].
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[20] Xiaoqian Wang, Yanfei Kang, Fotios Petropoulos & Feng Li (2022a). “The Uncertainty Estimation of Feature-Based Forecast Combi-
nations”. Journal of the Operational Research Society 73 (5), pp. 979–993. oi: 10.1080/01605682.2021.1880297.
[software: https://github.com/xqnwang/fuma; Corresponding author].

[19] Zhiru Wang, Yu Pang, Mingxin Gan, Martin Skitmore & Feng Li (2022b). “Escalator Accident Mechanism Analysis and Injury Pre-
diction Approaches in Heavy Capacity Metro Rail Transit Stations”. Safety Science 154, p. 105850. oi: 10.1016/j.ssci.2022.
105850.
[Corresponding author].

[18] Megan G. Janeway, Xiang Zhao, Max Rosenthaler, Yi Zuo, Kumar Balasubramaniyan, Michael Poulson, Miriam Neufeld, Jeffrey J.
Siracuse, Courtney E. Takahashi, Lisa Allee, Tracey Dechert, Peter A. Burke, Feng Li & Bindu Kalesan (2021). “Clinical Diagnostic
Phenotypes inHospitalizationsDue to Self-Inflicted Firearm Injury”. Journal ofAffectiveDisorders 278, pp. 172–180. oi:10.1016/
j.jad.2020.09.067.

[17] Yanfei Kang, Evangelos Spiliotis, Fotios Petropoulos, Nikolaos Athiniotis, Feng Li & Vassilios Assimakopoulos (2021). “Déjà vu: A
Data-Centric Forecasting Approach through Time Series Cross-Similarity”. Journal of Business Research 132, pp. 719–731. oi: 10.
1016/j.jbusres.2020.10.051.
[Corresponding author].

[16] Xuening Zhu, Feng Li& Hansheng Wang (2021). “Least-Square Approximation for a Distributed System”. Journal of Computational
and Graphical Statistics 30 (4), pp. 1004–1018. oi: 10.1080/10618600.2021.1923517.
[software: https://github.com/feng-li/dstats; Corresponding author].

[15] 康雁飞&李丰 (2021).预测：方法与实践 (原书第三版译著).第 3版. OTexts. l: https://otexts.com/fpp3cn/.
[14] ChengchengHao, Feng Li&Dietrich von Rosen (2020). “A Bilinear Reduced RankModel”. In:Contemporary Experimental Design,

Multivariate Analysis and DataMining. Ed. by Jianqing Fan & Jianxin Pan. Springer Nature. oi: 10.1007/978-3-030-46161-
4_21.
[Authors in alphabetical order].

[13] Bindu Kalesan, Siran Zhao, Michael Poulson, Miriam Neufeld, Tracey Dechert, Jeffrey J Siracuse, Yi Zuo & Feng Li (2020). “Intersec-
tions of Firearm Suicide, Drug-Related Mortality, and Economic Dependency in Rural America”. Journal of Surgical Research 256,
pp. 96–102. oi: 10.1016/j.jss.2020.06.011.

[12] Yanfei Kang, Rob J. Hyndman& Feng Li (2020). “GRATIS: GeneRAting TIme Series withDiverse andControllable Characteristics”.
Statistical Analysis and DataMining:The ASAData Science Journal 13 (4), pp. 354–376. oi: 10.1002/sam.11461.
[software: https://github.com/ykang/gratis; Corresponding author].

[11] Xixi Li, Yanfei Kang & Feng Li (2020). “Forecasting with Time Series Imaging”. Expert Systems with Applications 160, p. 113680.
oi: 10.1016/j.eswa.2020.113680.
[Corresponding author].

[10] 康雁飞&李丰 (2020).统计计算.在线出版. l: https://feng.li/files/statscompbook/.
[9] HannahM.Bailey, Yi Zuo,FengLi, JaeMin,KrishnaVaddiparti,Mattia Prosperi, Jeffrey Fagan, SandroGalea&BinduKalesan (2019).

“Changes in Patterns of Mortality Rates and Years of Life Lost Due to Firearms in the United States, 1999 to 2016: A Joinpoint Anal-
ysis”. PLOS ONE 14 (11), e0225223. oi: 10.1371/journal.pone.0225223.

[8] Feng Li&ZhuojingHe (2019). “Credit Risk Clustering in a Business Group:WhichMattersMore, Systematic or Idiosyncratic Risk?”
Cogent Economics & Finance 7 (1). Ed. by David McMillan, p. 1632528. oi: 10.1080/23322039.2019.1632528.
[software: https://github.com/feng-li/cdcopula].

[7] FengLi&YanfeiKang (2018). “Improving Forecasting PerformanceUsingCovariate-DependentCopulaModels”. International Jour-
nal of Forecasting 34 (3), pp. 456–476. oi: 10.1016/j.ijforecast.2018.01.007.
[software: https://github.com/feng-li/cdcopula; Corresponding author].

[6] Elizabeth C. Pino, Yi Zuo, CamilaMaciel DeOlivera, ShruthiMahalingaiah, Olivia Keiser, Lynn L.Moore, Feng Li, Ramachandran S.
Vasan, Barbara E. Corkey&BinduKalesan (2018). “Cohort Profile:TheMULTI sTUdyDiabetes rEsearch (MULTITUDE)Consor-
tium”. BMJ Open 8 (5), e020640. oi: 10.1136/bmjopen-2017-020640.

[5] 李丰 (2016).大数据分布式计算与案例.第一版.中国人民大学出版社. isb: 978-7-300-23027-6. l: https://feng.li/
files/distcompbook/.

[4] Feng Li (2013). “Bayesian Modeling of Conditional Densities”. Stockholm: Department of Statistics, Stockholm University. isb:
978-91-7447-665-1. l: http://urn.kb.se/resolve?urn=urn:nbn:se:su:diva-89426.

[3] Feng Li & Mattias Villani (2013). “Efficient Bayesian Multivariate Surface Regression”. Scandinavian Journal of Statistics 40 (4),
pp. 706–723. oi: 10.1111/sjos.12022.
[software: https://github.com/feng-li/movingknots].

[2] Feng Li, Mattias Villani & Robert Kohn (2011). “Modeling Conditional Densities Using Finite Smooth Mixtures”. In: Mixtures:
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Estimation and Applications. Ed. by Kerrie Mengersen, Christian Robert & Mike Titterington. Chichester: John Wiley & Sons Inc,
pp. 123–144. oi: 10.1002/9781119995678.ch6.
[software: https://github.com/feng-li/gsm].

[1] Feng Li, Mattias Villani & Robert Kohn (2010). “Flexible Modeling of Conditional Distributions Using Smooth Mixtures of Asym-
metric Student t Densities”. Journal of Statistical Planning and Inference 140 (12), pp. 3638–3654. oi: 10.1016/j.jspi.2010.
04.031.
[software: https://github.com/feng-li/gsm].

Peer-review services
• Dr. Feng Li has served as a reviewer for more than 60 leading journals and conferences, completing more than 160 peer reviews since

2013. His peer-review contributions span leading outlets in statistics, AI, and management, as listed below. Recent review records are
available at https://orcid.org/0000-0002-4248-9778.

Statistics Journal of the American Statistical Association, Journal of the Royal Statistical Society: Se-
ries B (Statistical Methodology), Bayesian Analysis, Journal of Business & Economic Statis-
tics, Annals of Applied Statistics

Computer Science and AI IEEE Transactions on Pattern Analysis and Machine Intelligence (TPAMI), IEEE Transac-
tions onKnowledge andDataEngineering (TKDE),Neurocomputing, PatternRecognition

Economics and Management International Journal of Forecasting, Insurance: Mathematics & Economics, Annals of
Tourism Research, Computational Economics, Omega: The International Journal of Man-
agement Science

• He has also reviewed conference papers for the 7th International Conference on Computational Social Science (2021) and the 2021
IEEE PES Innovative Smart Grid Technologies Conference Europe.

• He has served as an examiner for more than 30 doctoral theses worldwide.
Research and teaching awards

• Second Prize of the Teaching Achievement Award of Peking University (2025).
• The IJF Best Paper Award for 2022–2023.
• Grand Prize and Second Runner-Up Prize in the Tourism Forecasting Competition II, March 2025.
• Second Prize in the Second National Experimental Teaching Case Competition for Economics and Management Disciplines in Higher

Education Institutions.
• The 2014 Cramér Prize for best Ph.D. thesis in Statistics in Sweden, March 2014.
• International Society for Bayesian Analysis Junior Travel Award, June 2012.
• Travel grant from the Knut and Alice Wallenberg Foundation, August 2011, Sweden.
• Outstanding graduate student, honored by Beijing Municipal Education Commission, July 2007, China.

Software
Dr. Feng Li has developed more than 20 open-source R and Python packages for statistical analysis, time series forecasting, and machine

learning, many of them optimized for large-scale computation on Apache Spark and GPU platforms. His software contributions include
widely used tools for hierarchical forecasting, distributed ARIMA, quantile regression, and synthetic time series generation, several of which
are featured in R Task Views. The source code is available at https://github.com/feng-li.
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Package Description Language Environment Available on Related Publication

gratis Efficient algorithms for generating time series
with diverse and controllable characteristics
(Selected in R Task View for Time Series)

R All CRAN, GitHub Kang et al. (2020)

videofeatures Efficient algorithms for generating time series
features from video and voice data

Python GPU GitHub

febama Feature-based Bayesian Forecasting Model
Averaging

R All GitHub Li et al. (2023a)

fide Feature-based intermittent demand forecast-
ing

R All GitHub Li et al. (2023b)

fuma Forecast uncertainty based on model averag-
ing

R All GitHub Wang et al. (2022a)

fformpp Feature-based forecast model performance
prediction

R All GitHub Talagala et al. (2022)

dng Distribution andGradients for SkewedDistri-
butions (Selected inRTaskView for Probabil-
ity Distributions)

R All CRAN, GitHub Li et al. (2010) and Li
et al. (2011)

pyhts A Python package for hierarchical forecasting Python All GitHub, PyPI Zhang et al. (2023a)
dlsa Distributed Least Squares Approximation im-

plemented with Apache Spark
Python Spark GitHub Zhu et al. (2021)

darima Distributed ARIMA models implemented
with Apache Spark

Python Spark GitHub Wang et al. (2023b)

dts Distributed time series models implemented
with distributed FFTs

Python Spark GitHub

dqr Distributed Quantile Regression by Pilot
Sampling and One-Step Updating

Python Spark GitHub Pan et al. (2022)

cdcopula Covariate-dependent copula models R All GitHub Li& Kang (2018)
movingknots Efficient Bayesian Multivariate Surface Re-

gression
R All GitHub Li& Villani (2013)

flutils A collection of R functions required by other
packages

R All GitHub

GSM Flexiblemodeling of conditional distributions
using smoothmixtures of asymmetric Student
t densities

MATLAB All GitHub Li et al. (2010)
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Teaching
Dr. Feng Li has over a decade of teaching experience at leading universities, delivering courses at undergraduate, graduate, and MBA levels

in statistics, big data, and AI-driven forecasting. He has taught more than 2,000 hours to more than 5,000 students since 2008, consistently
achieving high student evaluation scores.

His teaching portfolio includes foundational topics such as regression analysis, econometrics, and Bayesian statistics, as well as advanced
courses on distributed statistical computing, forecasting with AI, and big data computation. He has taught in both English and Chinese,
integrating cutting-edge research and real-world applications into the classroom. Dr. Li emphasizes interactive, problem-solving–oriented
learning and the use of open educational resources, with all course materials made publicly accessible.

Course Level Credit Place Year

Forecasting with AI MBA, G, U 2 PKU 2025–
Big Data Computation and Forecasting G 2 PKU 2025–
Distributed Storage and Computing G 2 PKU 2020–2024

Statistical Computing U 3 CUFE 2014–2024
Distributed Statistical Computing: I G 3 CUFE 2014–2024

U 3 CUFE 2020–2024
G 3 CUEB 2020–2021
G 3 RUC 2014–2019

Distributed Statistical Computing: II U 3 CUFE 2021–2024
Python and Data Mining MBA 2 CUFE 2021–2024

G 2 CUFE 2015
Tools for Data Science U 2 CUFE 2019–2023
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

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

Mentorship
• Dr. Feng Li has co-supervised five Ph.D. students and led the KLLAB.org research group.
• He has mentored more than 50 undergraduate and graduate students, including MBA and EMBA students.
• He has served as a mentor for the 2026 Guanghua–Volkswagen Group Integrated Practicum Project on supply chain and AI-driven

finance.
• He has supervised research students on projects in forecasting, machine learning, and big data analytics. His students have gone on to

prestigious placements, including positions at the United Nations, doctoral studies at leading universities, and roles in top technology
firms such as ByteDance and Tencent. Others have joined major financial institutions and research organizations.

• He has also mentored student teams in recognized international competitions, such as the United Nations Big Data Hackathon (2022–
2023).

Conference organization
Dr. Feng Li has led major academic events, including the 45th International Symposium on Forecasting (2025), which attracted leading

scholars and industry experts worldwide. His workshops and conferences have advanced global collaboration in forecasting, Bayesian compu-
tation, and statistical computing.

• 2025: The 45th International Symposium on Forecasting. June 28–July 2, Beijing, China. Local Chair.
• 2025: The 2025 Guanghua Workshop on Forecasting. July 3, Beijing, China. Organizer.
• 2024: The 2024 PKU Workshop on Modern Bayesian Computation. December 9, Beijing, China. Organizer.
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• 2017: The 2017 Beijing Workshop on Forecasting. November 18, 2017, Beijing, China. Organizer.
• 2016: Annual Conference of the Chinese Association of Quantitative Economics, October 15–16, Beijing, China. Organizer.
• 2014: International Symposium on Financial Engineering and Risk Management 2014. June 27–28, 2014, Beijing, China. Executive

Secretary and Organizer.
• 2013: The First Swedish Research Students Conference in Statistics, April 18–19, Stockholm, Sweden. Organizer.
• 2013: 2012–2013 Ph.D. Study Group, Department of Statistics, Stockholm University.

Presentations and invited talks
Dr. Feng Li has delivered over 30 invited talks and presentations at prestigious international conferences, workshops, and universities

worldwide, including the International Symposium on Forecasting, IEEE International Conference on Data Mining, and the World Meeting
of the International Society for Bayesian Analysis. His engagements span topics in forecasting, Bayesian computation, machine learning, and
big data analytics. Slides are available at https://feng.li/talks/.

[36] Workshop on Learning Spatial and Temporal Dependence in the Age of AI, Tsinghua Sanya International Mathematics Forum (TSIMF),
January 5–9, 2026, Sanya, China. Invited Speaker.

[35] The 2025 NBER-NSF Time Series Conference, September 19–20, 2025, New Jersey, United States. Contributed Presentation.
[34] The 3rd Joint Conference on Statistics and Data Science in China, July 11–13, 2025, Hangzhou, China. Invited Speaker.
[33] Quarterly Forecasting Forum (International Institute of Forecasters), University of Bath School of Management, February 14, 2025,

UK. Invited Speaker.
[32] The 7th International Conference on Econometrics and Statistics (EcoSta 2024), July 17, 2024, Beijing, China. Invited Speaker and

Session Organizer.
[31] Seminar at Guanghua School of Management, Peking University, January 2, 2024, Beijing, China. Invited Speaker.
[30] The 44th International Symposium on Forecasting, June 30–July 2, 2024, Dijon, France. Invited Speaker and Session Organizer.
[29] The 23rd IEEE International Conference on Data Mining, December 1–4, 2023, Shanghai, China. Invited Speaker.
[28] The 9th International Forum on Statistics (RUC IFS 2023), July 14–15, 2023, Beijing, China. Invited Speaker.
[27] The 2023 ICSA China Conference, June 30–July 3, 2023, Sichuan, China. Invited Speaker.
[26] The 41st International Symposium on Forecasting, June 27–28, 2021. Invited Speaker and Session Organizer.
[25] The 2021World Meeting of the International Society for Bayesian Analysis, July 2, 2021. Invited Speaker.
[24] The 40th International Symposium on Forecasting, Virtual, October 26, 2020. Invited Speaker and Session Organizer.
[23] Twelfth International Conference onMonte Carlo Methods and Applications (MCM 2019), Sydney, Australia, July 8–12, 2019. Invited

Speaker.
[22] The 39th International Symposium on Forecasting, Thessaloniki, Greece, June 16–19, 2019. Invited Speaker and Session Organizer.
[21] ICSA Conference on Data Science, January 11–13, 2019, Xishuangbanna, China. Invited Speaker.
[20] School of Data Science, Fudan University, October 28–30, 2017, Shanghai, China. Invited Speaker.
[19] International Symposium on Financial Engineering and Risk Management 2018, June 13, 2018, Shanghai, China. Invited Speaker.
[18] School of Data Science, Fudan University, October 28–30, 2017, Shanghai, China. Invited Speaker.
[17] IMS-China International Conference on Statistics and Probability, June 28–July 1, 2017, Nanning, China. Invited Speaker.
[16] The 1st International Conference on Econometrics and Statistics, Hong Kong, June 15–17, 2017. Invited Speaker.
[15] The 2016World Meeting of the International Society for Bayesian Analysis, June 13–17, 2016, Sardinia, Italy. Invited Speaker.
[14] IMS-China International Conference on Statistics and Probability, June 1–4, 2015, Kunming, China. Invited Speaker.
[13] International Symposium on Financial Engineering and Risk Management 2014, June 27, 2014, Beijing, China. Local Organizer.
[12] Guanghua School of Management, Peking University, October 14, 2013, Beijing, China. Invited Speaker.
[11] The Stockholm University Forskardagarna, October 2–3, 2013, Stockholm, Sweden. Invited Speaker.
[10] The 59thWorld Statistics Congress, August 25–29, 2013, Hong Kong. Invited Speaker.
[9] The 2012World Meeting of the International Society for Bayesian Analysis, June 25–29, 2012, Japan. Poster Presentation.
[8] The third Linnaeus University Workshop in Stochastic Analysis and Applications, May 24–25, Växjö. Invited Speaker.
[7] Seminar at Department of Energy and Technology, Swedish University of Agricultural Sciences, April 16, 2012, Sweden.
[6] Workshop on “Analysis of High-Dimensional Data”, Jönköping International Business School, February 16–17, 2012, Sweden. Invited

Speaker.
[5] The LiU Seminar Series in Statistics andMathematical Statistics, Linköping University, October 11, 2011, Sweden. Invited Speaker.
[4] The42ndWinterConference in Statistics – Incomplete data: semi-parametric andBayesianmethods,March 6–10, 2011, Sweden. Invited

Speaker.
[3] The 2010World Meeting of the International Society for Bayesian Analysis, June 3–8, 2010, Spain. Poster Presentation.
[2] Seminar at Department of Statistics, Uppsala University, September 16, 2009, Sweden.
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[1] Conference “Modeling and Forecasting Economic and Financial Time Series with State-SpaceModels”, Central Bank of Sweden, October
17–18, 2008.

Academic Visits
[8] September 2025, Rutgers University, United States.
[7] February 2025, University of Bath School of Management, UK.
[6] October 2024, University of Sydney Business School, Australia.
[5] August 2014, University of Toronto, Canada.
[4] October 2013, Stockholm University, Sweden.
[3] September 2011–February 2012, Division of Statistics, Department of Computer and Information Science, Linköping University,

Sweden.
[2] June 2011, University of Southampton, UK, for the intensive Ph.D. course “Introduction to Bayesian Analysis and MCMC, and Hier-

archical Modeling of Spatial and Temporal Data” by Alan Gelfand (Duke University) and Sujit Sahu.
[1] May 2009, Erasmus University Rotterdam, The Netherlands, for the intensive Ph.D. course “Semi-Parametric Bayesian Inference in

Econometrics” by Peter Rossi (University of Chicago).

Society memberships
• Member, International Institute of Forecasters
• Member, American Statistical Association
• Member, International Society for Bayesian Analysis
• Member, International Chinese Statistical Association
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