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EDUCATION

Web: www.stat.ucdavis.edu/ alexaue

Ph.D., Universitidt zu Koln, Germany, 2004, Applied Mathematics
Diplom, Philipps-Universitidt Marburg, Germany, 2000, Mathematics

PROFESSIONAL EXPERIENCE

Academic Positions

2017—present

2011-2017
2008-2011

20062007
2004-2006

Visiting Positions

08-09/2016

02-03/2016

01-02/2014

06-07/2024

University of California, Davis Professor

2018-2023 Department Chair

2019—present Co-Director, Center for Data Science and Al
2021—present Program Director, Data Science Major
University of California, Davis Associate Professor

2013-2016 Vice Chair for Undergraduate Affairs
University of California, Davis Assistant Professor

Clemson University Assistant Professor

University of Utah Assistant Professor (Lecturer)

Visiting Scientist

Department of Electrical Engineering and Computer Science, University of Michigan
Simons Visiting Professor

Mathematical Research Institute Oberwolfach and Ruhr-Universitit Bochum, Germany
Visiting Fellow

Isaac Newton Institute for Mathematical Sciences, University of Cambridge, UK
Visiting Professor

Department of Statistics, University of Bologna, Italy

Professional Society Memberships

2000—present
2005—present
2005—present
2007—present
2008-2022

2018—present

Deutsche Mathematiker-Vereinigung

Institute of Mathematical Statistics

Bernoulli Society for Mathematical Statistics and Probability
American Statistical Association

The Econometric Society

The American Association for the Advancement of Science



Honors and Awards

2013 Econometric Theory Multa Scripsit Award

2016 Elected Fellow of the American Statistical Association

2016 UC Davis Chancellor’s Award for Excellence in Mentoring Undergraduate Research
2018 Elected Fellow of the Institute of Mathematical Statistics

2024 Elected Fellow of the American Association for the Advancement of Science

UNIVERSITY AND PROFESSIONAL SERVICE

Editorial Service

Co-Editor, Journal of Time Series Analysis, 2023—present

Co-Editor, Sankhya A, 2025—present

Associate Editor, Journal of Computational and Graphical Statistics, 2012—present
Associate Editor, Journal of the Royal Statistical Society, Series B, 2013-2021
Associate Editor, Journal of Statistical Planning and Inference, 2014-2022
Associate Editor, Electronic Journal of Statistics, 2016—present

Associate Editor, Journal of Business and Economic Statistics, 2016-2019
Associate Editor, The Annals of Statistics, 2018-2024

Associate Editor, Journal of Time Series Analysis, 2019-2023

Editorial Board Reviewer, Journal of Machine Learning Research, 2020—present

Other Service to Profession

Ordinary Council Member, Bernoulli Society, 2017-2021.

Member, ASA Committee on Fellows, 2022-24.

Academic Partner, EPSRC Centre for Doctoral Training in Statistics and ML
at Imperial College and Oxford University, 2024-2029.

Advisory Board Member, Detecting Anomalous Structure in Streaming Data Settings
at Lancaster University, 2024-2029.

Conference Organisation

Second International Workshop in Sequential Methodologies 2009, Troyes, France,
Member of the Scientific Program Committee.

2009 NBER-NSF Time Series Conference, Davis, CA,
Member of the local Organizing Committee.

UC Davis Statistical Sciences Symposium 2013: Complex and Massive Data, Davis, CA,
Member of the Organizing Committee.

2014 German Open Conference on Probability and Statistics (Stochastik-Tage), Ulm, Germany,
Organizer for Section 12: “Statistics of Stochastic Processes”.

2014 International Indian Statistical Association Conference, Riverside, CA,
Member of the Organizing Committee.

European Meeting of Statisticians 2015, Amsterdam, Netherlands,



Invited Session Organizer.

Recent Developments in Statistics for Complex Dependent Data, 2015, Loccum, Germany,
Invited Paper Session Organizer.

2016 Joint Statistical Meetings, Chicago, 1L,
Program Chair of the IMS Contributed Papers Sessions.

10th International Conference on Computational and Methodological Statistics, 2017, London, UK,
Organized Invited Session Organizer.

1 1th International Conference on Computational and Methological Statistics, 2018, Pisa, Italy,
Member of Scientific Program Committee and Organized Invited Session Organizer.

Bringing Statistical Methodology to Big Data Problems in Agricultural and Environmental Economics,
2019, Davis, CA, Member of Organizing Committee.

Third International Congress on Actuarial Science and Quantitative Finance, 2019, Manizales, Colombia,
Invited Session Organizer.

European Meeting of Statisticians, 2019, Palermo, Italy,
Invited Session Organizer.

ISI Statistics World Congress, 2019, Kuala Lumpur, Malaysia,
Invited Session Organizer.

12th International Conference on Computational and Methodological Statistics, 2019, London, UK,
Organized Invited Session Organizer.

2020 Conference on Statistical Learning and Data Science/Nonparametric Statistics, 2020, Irvine, CA,
Invited Session Organizer (two sessions; cancelled due to Covid)

13th International Conference on Computational and Methodological Statistics, 2020, London, UK,
Organized Invited Session Organizer.

2021 Joint Statistical Meetings, Seattle, WA,
Program Chair of the ASA Section on Nonparametric Statistics.

16th International Conference on Computational and Methodological Statistics, 2021, London, UK,
Organized Invited Session Organizer.

Sth International Symposium on Nonparametric Statistics, 2022, Paphos, Cyprus,
Invited Session Organizer.

17th International Conference on Computational and Methodological Statistics, 2023, Berlin, Germany,
Organized Invited Session Organizer.

Frontiers of Functional Data Analysis: Challenges and Opportunities in the Era of Al, 2024, Singapore,
Member of the IMS-NUS Organizing Committee.

18th International Conference on Computational and Methodological Statistics, 2024, London, UK,
Organized Invited Session Organizer.

6th International Symposium on Nonparametric Statistics, 2024, Braga, Portugal,
Invited Session Organizer.



Grant Reviews

Panelist

Reviewer
Reviewer
Reviewer
Reviewer
Reviewer

National Science Foundation, Division of Mathematical Sciences

Natural Sciences and Engineering Research Council of Canada

Fonds quebecois de la recherche sur la nature et les technologies

National Security Agency
Hong Kong Research Council
Swiss National Science Foundation

Departmental, GPS & UCD Committees

Member
Member
Member
Organizer
Member
Member
Chair
Reviewer
Chair

Member
Member
Member
Member
Chair

Member
Member
Member
Member
Member

Chair-Elect

Member
Chair
Member
Chair
Chair
Member
Chair
Member

Graduate Admissions Committee

L&S Assembly Representative

Hiring Committee

Statistics Seminar

Academic Senate Assembly Representative
Membership Committee

Faculty Teaching Evaluations Committee
Graduate Studies Internal Fellowships
Undergraduate Matters

Undergraduate Adviser

1AMSTEM Hub Faculty Advisory Committee
MS Admissions Committee

Academic Advising Council

Data Science Committee
Statistics-Mathematics Strategy Committee
Executive Committee (elected)

TA Committee

Web Committee

Faculty Advisory Board, Educational Effectiveness Hub

Executive Committee (elected), GGAM
MPS Steering Committee

Associate Dean Recruitment Advisory Committee

UC Davis Data Science Steering Committee

Ad Hoc Committee, Music Graduate Program Review
Ad Hoc Committee, Psychology Graduate Program Review

Educational Policy and Curriculum Committee
L&S Strategic Visioning Committee

Chair Selection Committee, Department of Economics
Confidential Review Committee for Dean Reappointment

Systemwide Committees

Liaison
Member
Member

UC Education Abroad Program
BOARS, UCEP & UCOPE Advisory Workgroup
BOARS Area C Workgroup

2008-10, 2012-13
2008-09

2008-2009, 2012-2013
Spring 2009, Spring 2014
2010-2013

2011-2018
2011-2012, 2014-2023
2012

2012-2017

2012-2017

2013-2014
2013—present
2014—present
2014—present
2014—present
2014-2016
2015—present
2015—present
2015—present
2017-2018

2017-2018

2019

2019-2021

2022

2023

2023—present

2024

2024

2024

2014-2022
2014-2022
2023—present



Referee

Annals of Applied Statistics, Annals of Statistics, Annals of the Institute of Statistical Mathematics,
Applied Stochastic Models in Business and Industry, Austrian Journal of Statistics, Biometrika,
Bernoulli, Communications in Statistics—Simulation and Computation,

Communications in Statistics—Theory and Methods, Computational Statistics & Data Analysis,
Econometric Theory, Econometrica, Economics Bulletin, Extremes,

IEEFE Transactions on Knowledge and Data Engineering, IEEE Transactions on Signal Processing,
Journal of Applied Econometrics, Journal of Business & Economic Statistics,

Journal of Econometrics, Journal of Financial Econometrics, Journal of Machine Learning Research,
Journal of Multivariate Analysis, Journal of Probability and Statistics,

Journal of Statistical Computation and Simulation, Journal of Statistical Planning and Inference,
Journal of the American Statistical Association, Journal of the Royal Statistical Society, Series B,
Journal of Time Series Analysis, Journal of Time Series Econometrics, Lithuanian Mathematics Journal,
Mathematics and Computers in Simulation, Probability and Mathematical Statistics,

Oxford Bulletin of Economics and Statistics, Rocky Mountain Journal of Mathematics,

Scandinavian Journal of Statistics, Statistica Sinica, Statistical Modelling: An International Journal,
Statistical Science, Sankhya: The Indian Journal of Statistics, Statistics, Statistics & Probability Letters,
Statistics and Its Interface, Stochastic Processes and Their Applications, Test.

Other Reviews

External reviewer for promotion to tenure and associate professor, and to full professor.

SPONSORED RESEARCH

[1] Monitoring structural changes in dynamic time series models,
National Science Foundation DMS-0604670,

Co-Principal Investigator, $ 160,002, 2006-20009.

[2] Monitoring structural changes in dynamic time series models,
National Science Foundation, DMS-0652420 (Supplemental Funding),
Co-Principal Investigator, $ 20,958, 2007-2009.

[3] Topics in nonlinear and functional time series,

National Science Foundation DMS-0905400,
Co-Principal Investigator, $ 250,000, 2009-2012.

[4] Functional linear models and functional time series,
National Science Foundation DMS-1209226,
Principal Investigator, $ 200,000, 2012-2015.

[5] Statistical inference for functional and high-dimensional time series,
National Science Foundation DMS-1305858,

Co-Principal Investigator, $ 200,000, 2013-2016.

[6] Random matrix approach to high-dimensional time series,
National Science Foundation DMS-1407530,
Co-Principal Investigator, $ 330,000, 2014-2017.



[7] Spatial-temporal modeling for the assessment of complex environmental monitoring data,
California Department of Pesticide Regulation,
Principal Investigator, $ 150,000, 2015-2018.

[8] Data driven evaluation of pesticide signal observed in the aquatic environment,
California Department of Pesticide Regulation,
Co-Principal Investigator, $ 119,997, 2018-2020.

[9] UC Davis Center for Data Science and Artificial Intelligence Research,
Office of Research, University of California, Davis,
Co-Director, $ 2,000,000, 2019-2022.

[10] HDR TRIPODS: UC Davis TETRAPODS Institute of Data Science,

National Science Foundation CCF-1934568,
Senior Personnel and Steering Committee Member, $ 1,500,000, 2019-2024.

GRADUATE STUDENT ADVISING
Ph.D. Graduates

[1] Ming Zhong (with Thomas Lee), June 2012,
Break point estimation and variable selection in quantile regressions.
(First job: Demand Media Inc., Los Angeles, CA;
Currently: Machine Learning Scientist, Apple, Seattle, WA)
[2] Lu Wang (with Prabir Burman), December 2012,
Generalized exponential prediction for time series analysis.
(First job: Manager, Ernst & Young, New York, NY;
Currently: Partner/Principal, Ernst & Young, New York, NY)
[3] Christopher Dienes, April 2013,
On-line monitoring in linear time series models.
(First job: Mathematical Statistician, Centers for Disease Control and Prevention, Hyattsville, ML;
Currently: Senior Data Scientist, Amazon, Boulder, CO)
[4] Kimihiro Noguchi (with Prabir Burman), April 2013,
Exploratory analysis and modeling of financial time series.
(First job: Visiting Assistant Professor, Department of Statistics, Colorado State University;
Currently: Professor, Department of Mathematics, Western Washington University)
[5] Haoyang Liu (GGAM, with Debashis Paul), September 2013,
Spectral analysis of high-dimensional time series.
(First job: Assistant Professor, Department of Finance, Florida State University;
Currently: Principal Research Economist, Federal Reserve Bank, Dallas, TX)
[6] Haoying Meng (with Prabir Burman), May 2016,
Spatio-temporal modeling and prediction of house prices.
(First job: Credit Risk Analyst, Union Bank, San Francisco, CA;
Currently: Audit Director, CIBC US, Chicago, IL)
[7] Rex Cheung (with Thomas Lee), May 2017,
Statistical machine learning applications in time series, network, and partition-wise models.
(First job: Assistant Professor, Department of Decision Sciences, San Francisco State University;
Currently: Data Science Manager, Meta, Menlo Park, CA)



[8] Ozan Sonmez, May 2018,
Structural breaks in functional time series.
(First job: Union Bank, San Francisco, CA;
Currently: Data Scientist, Bayer, San Francisco, CA)
[9] Jamshid Namdari (with Debashis Paul), May 2018,
Estimation of spectral distributions of a class of high-dimensional linear processes.
(First job: Lecturer, Department of Statistics, UC Davis;
Currently: Postdoc, Emory University, Atlanta, GA)
[10] Haoran Li (with Debashis Paul), May 2019,
High dimensional hypothesis testing via spectral shrinkage.
(First job: Assistant Professor (Limited-term), Department of Statistics, Columbia University, NY;
Currently: Assistant Professor, Department of Statistics, Auburn University, Auburn, AL)
[11] Shuhao Jiao, May 2019,
Prediction methodologies for stationary functional time series.
(First job: Postdoc, KAUST; Currently: Assistant Professor, CUHK)
[12] Andrew Blandino (with Miles Lopes), July 2021,
Some bootstrap methods for regression and time series.
(First & current job: Statistician, Stat Lab, Department of Statistics, UC Davis)
[13] Samayita Bhattacharjee (with Prabir Burman), June 2024,
Estimation of prediction error and stochastic volatility model for functional time series.
(First & current job: Senior Data Scientist, Huntington National Bank, Columbus, OH)
[14] Tianke Li, December 2024,
Diagnostic checks in functional time series.
(First and current job: Applied Scientist, Amazon, Seattle, WA)
[15] Yishan Huang, Ph.D. Candidate, current (with Thomas Lee).
[16] Lingyou Pang, Ph.D. Candidate, current.
[17] Santosh Kandel, Ph.D. Candidate, current (with Prabir Burman).
[18] Xinyi Wang, Ph.D. Student, current.

Ph.D. Oral Qualifying Exam Committee Member for

[1] Daniel Sultana, with Prabir Burman and Debahis Paul, 2008.
[2] Michael McAssey, with Fushing Hsieh, 2008.
[3] Yuchen Chao, with Boris Jeremi¢ (Civil and Environmental Engineering), 2009.
[4] Changjie Ma, with Rituparna Sen, 2009.
[5] Jiani Mou, with Jiming Jiang, 2009.
[6] Rongqi Chen, with Wolfgang Polonik, 2009.
[7] Kehui Chen, with Hans-Georg Miiller, 2009 (Chair).
[8] Yinhong Weng, with Prabir Burman and Wolfgang Polonik, 2009 (Chair).
[9] Wanli Qiao, with Wolfgang Polonik, 2009 (Chair).
[10] Patrick Ji, with Jay Lund (Civil and Environmental Engineering), 2009.
[11] Jinjiang He, with Jane-Ling Wang, 2010.
[12] Apratim Ganguly, with Wolfgang Polonik, 2010 (Chair).



[13] Kevin Fujii, with Fushing Hsieh, 2013 (Chair).

[14] Qi Gao, with Thomas Lee, 2014.

[15] Olivia Lee, with Fushing Hsieh, 2014 (Chair).

[16] Cecilia Dao, with Jiming Jiang, 2014.

[17] Nana Wang, with Wolgang Polonik, 2015 (Chair).

[18] Jilei Yang, with Jie Peng, 2015.

[19] Shriram Gajjar, with Ahmet Palazoglu (Chemical Engineering and Materials Science), 2015.
[20] Lynna Chu, with Hao Chen, 2016.

[21] Ken Wang, with Wolfgang Polonik, 2016.

[22] Suofei Wang, with Thomas Lee, 2016.

[23] Jingyi Zheng, with Fushing Hsieh, 2016.

[24] Dimitriy Izyumin, with Prabir Burman, 2016.

[25] Mengxin Ji, with Aaron Smith (Agricultural and Resource Economics), 2018.
[26] Hoseung Song, with Hao Chen, 2018.

[27] Tongyi Tang, with Thomas Lee and Debashis Paul, 2018 (Chair).
[28] James Do, with Xiaoguang Liu (Electrical Engineering), 2018.
[29] Kristine O’Laughlin, with Emilio Ferrer (Psychology), 2018.
[30] Maxime Pouokam, with Javier Arsuaga (GGB), 2019 (Chair).
[31] Junwen Yao, with Miles Lopes and Jane-Ling Wang, 2020.

[32] Shuting Liao, with Fushing Hsieh and Debashis Paul, 2020.

[33] Esha Datta, with Xin Liu (GGAM), 2020.

[34] Yejiong Zhu, with Hao Chen, 2020 (Chair).

[35] Xiner Zhou, with Hans-Georg Miiller (GGB), 2021.

[36] Yi Han, with Thomas Lee, 2021 (Chair).

[37] Xi Yang, with Fushing Hsieh (GGB), 2022.

[38] Eunseong Bae, wtih Wolfgang Polonik (Chair), 2022.

[39] Simran Johal, with Emilio Ferrer (Psychology), 2022.

[40] Jing Lyu, with Hao Chen (GGB), 2022.

[41] Mingshuo Guo, with Hao Chen, 2023.

[42] Felipe Ulloa, with Levent Kavvas (Civil and Environmental Engineering), 2023.
[43] Wonjun Seo, with Xiucai Ding, 2024.

Ph.D. Exit Exam Committee Member for

[1] Li Zhu (with Fushing Hsieh), Modeling dynamics in two statistical problems: longitudinal disease
activity score and parasite infection, 2008.

[2] Michael McAssey (with Fushing Hsieh), Topics on associations among random processes, 2010.

[3] Patrick Ji (with Jay Lund, Civil and Environmental Engineering) Reservoir re-operation, risk, and
levee failure analysis: Mokelumne river case, 2011.

[4] Ronggi Chen (with Wolfgang Polonik), Asymptotic distribution for the plug-in estimation of level sets,
2011 (dissertation).



[10]

[11]

[12]

[13]

[14]

[15]

[16]

[17]

[18]

[19]
[20]

(21]

[22]

(23]

[24]

[25]

[26]
[27]

Kehui Chen (with Hans-Georg Miiller), Modeling of conditional distribution for functional data, 2012
(dissertation).

Changjie Ma (with Rituparna Sen), Time series of density function, 2012 (dissertation).

Wanli Qiao (with Wolfgang Polonik), On estimation of filament structures, 2013.

Gabriel Becker (with Duncan Temple Lang), Dynamic documents for data analytic science, 2014.
Chen Chen (with Fushing Hsieh), Detecting and bootstrapping multi-scale community structures in
binary networks, 2014.

Apratim Ganguly (with Wolfgang Polonik), Structure learning in locally constant Gaussian graphical
models, 2014.

Jinjiang He (with Jane-Ling Wang), Functional correlation to quantify functional connectivity in brain
imaging, 2014.

Chih-Hsin Hsueh (with Fushing Hsieh), Non-parametric algorithmic computational methods for lon-
gitudinal and cryo-EM images, 2015.

Aaron Shev (with Fushing Hsieh), Methods for ranking: A study of the Bradley—Terry model and
collaborative filtering, 2015 (dissertation).

Cecilia Dao (with Jiming Jiang), Goodness-of-fit tests for generalized linear mixed models, 2017
(dissertation).

Rohosen Bandhyopadhyay (with Jiming Jiang), Benchmarking the observed best predictor, 2017 (dis-
sertation).

Shriram Gajjar (with Ahmet Palazoglu, Chemical Engineering and Materials Science), Capitalizing
from data: Real-time analytics and knowledge discovery, 2017.

Nana Wang (with Wolfgang Polonik), Analysing dependence in stochastic networks via Gaussian
graphical models, 2018.

Chunzhe Zhang (with Thomas Lee), Uncertainty quantification and sensitivity analysis in statistical
machine learning, 2018 (dissertation).

Jilei Yang (with Jie Peng), Estimating time-varying graphical models, 2018.

Lynna Chu (GGB, with Hao Chen), A graph-based approach to change-point detection for multivari-
ate and non-Euclidean data, 2019 (dissertation).

Suofei Wu (with Thomas Lee), Some contributions to random forests and high-dimensional principal
component regression, 2019 (dissertation).

Jingyi Zheng (with Fushing Hsieh), Data driven algorithms for analyzing imaging and electroen-
cephalography (EEG) data in neuroscience, 2019.

Dmitriy Izyumin (with Prabir Burman), Forecasting methods for stationary time series, 2019 (disser-
tation).

Guangxing (Ken) Wang (with Wolfgang Polonik), Empirical likelihood methods for dependent func-
tional data, 2019 (dissertation).

Liwei Wu (with James Sharpnack and Cho-Jui Hsieh), Advances in collaborative filtering and rank-
ing, 2020.

Xiaoyue Li (with James Sharpnack), Scalable methods in point processes, 2020.

Maxime Pouokam (with Javier Arsuaga and Prabir Burman), Statistical topology of genome analysis:
From chromosome conformation capture data to 3D structure, 2020 (dissertation).



[28] Tongyi Tang (with Thomas Lee and Debashis Paul), Modeling vector fields on a sphere and applica-
tion to lithospheric magnetic field, 2021 (dissertation).

[29] Qin Ding (with James Sharpnack and Cho-Jui Hsieh), Advances in stochastic contextual bandits,
2021.

[30] Lifeng Wei (with James Sharpnack and Cho-Jui Hsieh), Applications of statistics in machine learning
problems, 2021 (dissertation).

[31] Cong Xu (with Thomas Lee), Change point detection for image, graph and network data, 2021 (dis-
sertation).

[32] Zhenyu Wei (with Thomas Lee), Some contributions to high-dimensional statistical machine learning,
2021 (dissertation).

[33] Hoseung Song (with Hao Chen), New kernel-based methods for high-dimensional inferences, 2021
(dissertation).

[34] Lingfei Cui (with Wolfgang Polonik), Shape and geometry in statistics: Support and density estima-
tion, 2021 (dissertation).

[35] Yi-Wei Liu (with Hao Chen), Change-point detection for modern data, 2022 (dissertation).

[36] Doudou Zhou (with Hao Chen), A new ranking scheme for high-dimensional and non-Euclidean data
with applications in hypothesis testing and change-point detection, 2022.

[37] Yi Han (with Thomas Lee), Some contributions to uncertainty quantification and change point detec-
tion in dynamic systems, 2024 (dissertation).

[38] Yejiong Zhu (with Hao Chen), New powerful and robust graph-based tests for high-dimensional and
non-Euclidean data, 2024 (dissertation).

[39] Xi Yang (with Fushing Hsieh, GGB), Precision learning of human gait dynamics using wearable
sensors, 2024 (dissertation). Mimicking and Comparative Analysis

External Ph.D. Dissertation Reviewer for

[1] Rohmatul Fajriyah, Technische Universitidt Graz, Austria (Advisor: Istvdn Berkes), Microarray data
analysis: Background correction and differentially expressed genes, 2015.

[2] Hajar Nasrazadani, Universitat Politécnica de Catalunya, Barcelona, Spain (Advisor: Pilar Muifioz
Gracia), The impact of effective factors on the Iranian electricity market in comparison to the Spanish
electricity market, 2016.

[3] Johannes Klepsch, Technische Universitit Miinchen, Germany (Advisor: Claudia Kliippelberg), Time
series analysis in Hilbert spaces: Estimation of functional linear processes and prediction of traffic,
2017.

[4] Christina Stohr, Otto-von-Guericke-Universitdt Magdeburg, Germany (Advisor: Claudia Kirch), Se-
quential change point procedures based on U-statistics and the detection of covariance changes in
functional data, 2019.

[5] Sebastian Kiihnert, Universitit Rostock, Germany (Advisor: Alexander Meister), Uber funktionale
ARCH und GARCH-Zeitreihen, 2019.

[6] Yang Yang, Australian National University, Canberra, Australia (Advisor: Hanlin Shang), Modeling
and forecasting functional time series, 2020.

[7] Marius Soltane, Le Mans Université, France (Advisor: Alexandre Brouste), Asymptotic statistics from
some time series models with long memory, 2020.
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[8] Thomas Kiinzer, Technische Universitit Graz, Austria (Advisor: Siegfried Hormann), Asymptotic
inference for dynamic functional data, 2022.

[9] Tim Kutta, Ruhr-Universitdt Bochum, Germany, (Advisor: Holger Dette), Pivotal goodness-of-fit
measures in functional data analysis, 2022.

Visiting Ph.D. Students

[1] Thorsten Fink, Institut fiir Mathematische Stochastik, Technische Universitidt Braunschweig, Ger-
many, July—October 2012.

[2] Leonid Torgovitski, Mathematisches Institut, Universitdt zu Koln, Germany, September—October
2014.

[3] Hajar Nasradazani, Department of Statistics and Operations Research, Universitat Politécnica de
Catalunya, Barcelona, Spain, September—December 2014.

[4] Ryunosuke Hamada, Department of Information Science, Nara Institute of Science and Technology,
Ikoma, Japan, October—December 2015.

[5] Anne van Delft, Department of Quantitative Economics, Maastricht University, The Netherlands,
April-June 2016.

[6] Johannes Klepsch, Fakultit fiir Mathematik, Technische Universitidt Miinchen, Germany, September—
November 2016.

Masters Graduates

[1] Tharanga Wickramarachchi (Clemson, with Colin Gallagher), Dow Jones Index, GARCH(1,1), and
change-points, 2008.

Masters Graduates (Committee Member)

[1] Michael Peterson (University of Utah), Estimation in first-order random coefficient autoregressive
models, 2005.

[2] William Edwards (University of Utah), no thesis, 2006.

[3] Haimanot Kassa (University of Utah, with Jingyi Zhu), Pricing derivative securities with stochastic
volatility, 2006.

[4] Ryan Hafen (University of Utah), Topics in empirical distribution functions and change-point analy-
sis, 2006.

[5] Daniel Nye (University of Utah), Stable distribution, 2006.

[6] Cynthia Sahm (University of Utah), Statistical analysis on long-lived families and late-fertile parents,
joint with the Huntsman Cancer Institute, 2006.

[7] LiZhu (with Fushing Hsieh), Regression analysis of emotion electromyogram data with action poten-
tials, 2008.

[8] Guilherme Pumi (with Prabir Burman), Analysis of the determinants of wages from the 1985 Current
Population Survey, 2009.

[9] Jordan Kirkner (with Bryan Weare, Atmospheric Sciences), Detection and propagation of the Madden-
Julian oscillation in the equatorial stratosphere, 2009.

[10] Rachel Carpenter (with Michael Zhang, Civil and Environmental Engineering), Sacramento’s Fix I-5
project: Impact on bus transit ridership, 2009.
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[11] Shriram Gajjar (with Ahmet Palazoglu, Chemical Engineering and Materials Science), A data-driven
multidimensional visualization technique for process fault detection and diagnosis, 2015.

Undergraduate Honors Theses

[1] Daniel long, Predicting missing observations in pesticide data, May 2017.

[2] Huong Vu (Department of Mathematics), Monitoring pesticide concentrations: Database time series
analysis, May 2018.

[3] Olya Lukashina, Problem with win probability, December 2018.

TEACHING
Courses Taught (Department of Mathematics, University of Utah)

Math 3070 Applied Statistics I S06
Math 5010 Introduction to Probability Theory Fo4
Math 5040 Stochastic Processes and Simulation I F04, FO5
Math 5050 Stochastic Processes and Simulation II S05, S06

Courses Taught (Department of Mathematical Sciences, Clemson University)

MthSc 302 Statistics for Science and Engineering FO6
MthSc 803 Stochastic Processes S07
MthSc 981 Limit Theory FO7

Courses Taught (Department of Statistics, University of California, Davis)

Sta 100 Applied Statistics for Biological Sciences F12, S14, S15, SS23
Sta 103 Applied Statistics for Business and Economics S09, W10, S10, W11, S12
Sta 108 Applied Statistical Methods: Regression Analysis W25

Sta 137 Applied Time Series Analysis S08, S09, S10, W15, F17, S23, F23, SS24, W25
Sta 141A  Fundamentals of Statistical Data Science SS24

Sta 200C  Introduction to Mathematical Statistics II S19

Sta231A  Mathematical Statistics I F16

Sta 237A  Time Series Analysis W08, W11, S14, S16, F17, F19, F21, F23

Sta 237B Time Series Analysis W10, W12

Other Teaching Experience (Exercise Sections in Germany)

Probability Theory Change-Point Analysis

Mathematical Statistics Mathematical Finance

Measure Theory Linear Programming

Time Series Analysis Discrete Mathematics
PRESENTATIONS

Short Courses

[1] Random matrix theory in statistics (eight hours), Department of Mathematics, Université Libre de
Bruxelles, Brussels, Belgium (March 2017).
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[2] Functional time series analysis (six hours), Institut fiir Angewandte Mathematik, Universitdit Heidel-
berg, Heidelberg, Germany (May 2017).

[3] Statistical inference for complex data: Random matrices, random functions & geometry and topology
(one week), Oberwolfach Seminar, Mathematisches Forschungsinstitut Oberwolfach, Oberwolfach,
Germany (May 2018), with Wolfgang Polonik.

Invited Talks

[1] Testing for parameter changes in stationary time series, Special Statistics Seminar, Salt Lake City, UT
(February 2003).

[2] Sequential change-point analysis based on invariance principles. Statistical Models for Financial
Data, Graz, Austria (May 2004).

[3] A survey on first-order random coefficient autoregressive time series, Mathematics Colloquium, Utah
State University, Logan, UT (November 2004).

[4] Some limit results for near-integrated autoregressive time series, Joint Statistics Seminar, Hong Kong
University and Hong Kong University of Science and Technology, Hong Kong, China (May 2005).

[5] Grenzwertsitze fiir autoregressive Zeitreihen. Mathematisches Kolloquium, Universitidt Hamburg,
Hamburg, Germany (June 2005).

[6] Change-point monitoring in linear models with conditionally heteroskedastic errors, Statistics De-
partment Seminar, University of Wisconsin-Madison, Madison, WI (February 2006).

[7] Change-point monitoring in linear models with heteroskedastic errors, Mathematics & Statistics Col-
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