K 18 SR

(—) HEFH T 5SCIA R XL

1. Feng, Xingdong, Xuming He, Jianhua Hu (2011): ” Wild Bootstrap for Quantile
Regression” . Biometrika, forthcoming

2. Le-Xin Li, Li-Ping Zhu and Lixing Zhu (2011): “Inference on primary parameter of
interest with aid of dimension reduction estimation” . Journal of the Royal
Statistical Society, Series B, 59-80

3. Zhou, B, You, J.H. and Xu, Q. (2011): “Efficient Estimation for Error Component
Seemingly Unrelated Nonparametric Regression Models” , Metrika, 73:121-138. [SCI]
4. Liu, X. Liu, P. X. and Zhou, Y. (2011). Distribution Estimation with Auxiliary

Information for Missing Data. Journal of Planning and Statistical Inference. 141,
711-724 [SCI]

B Chen Y. (2011). Genetic relation algorithm with guided mutation for the large-scale
portfolio optimization, Expert Systems with Applications. 38. [SCI]
6. Liu, X. Liu(4}),Liu, X. (#F), Zhou, Y. (2011). Distribution Estimation with

Auxiliary Information for Missing Data., Journal of Statistical Planning and
Inference. [SCT]

7. Li-Ping Zhu, Lixing Zhu and Zhenghui Feng (2010). Dimension reduction in
regressions through cumulative slicing estimation. Journal of the American
Statistical Association. 105(492) 1455-1466.

8. Zhou, Y. Zhou, H. and Ma, Y. (2010): “Smooth estimation of ROC curve in the
presence of auxiliary information” , Journal of Systems Science and Complexity
[SCI].

9. Zhou, Y. Wan, Alan, Xie, S. Y. and Wang, X. J. (2010). Wavelet analysis of
change—-points in a non—-parametric regression with heteroscedastic variance. Journal
of Econometrics. 159, 183-201. [SCI]/[SSCI]

10. You, J. H., Zhou, X. and Zhou, Y. (2010). Statistical inference for panel data
semiparametric partially linear regression models with heteroscedastic errors.
Journal of Multivariate Analysis, 101,1079-1101.[SCT]

11. You, J.H., Zhou, Y. and Zhou, X. (2010). “Series estimation in partially linear

D

in-slide regression models’ Accepted by Scandinavian Journal of Statistics

12. Li, X. L., You, J.H. and Zhou Y., (2010). “ Statistical Inference For Varying-
Coefficient Models With Error-Prone Covariates. ” Accepted by Journal of statistical
computation and simulation.

13. You, J.H., Zhou, X. and Zhou, Y. (2010) : “Statistical inference for panel data
semiparametric partially linear regression models with heteroscedastic errors” ,
Journal of Multivariate Analysis, 101,1079-1101. [SCI]

14. Liu, X. Liu, P. X. and Zhou, Y. (2011). Distribution Estimation with Auxiliary
Information for Missing Data. Journal of Planning and Statistical Inference. 141,
711 -724 [SCI]

15. Luo, X. Li,Y. Ma, Y. and Zhou. Y. (2010). Varying—-Coefficient Partially Linear
Models with Censored Data. Acta Mathematica Scientia. 2010, 26(1), 79-92. [EI]

16. Gong, R. B.; Ma, Y. B. and Zhou, Y. (2010). Confident estimation for density of a
biological population based on line transect sampling. Acta Math. Appl. Sin. Engl.
Ser. 26 (1), 79--92. [SCI]

17. Yuan, Y., You, J. H. and Zhou (2010). Efficient estimation of seemingly unrelated
additive nonparametric regression models, To Appear in Journal of System Science and
Complex.

18. Zhou, H., You, J.H. and Zhou, B.: “Inference for Seemingly Unrelated Varying-
Coefficient Nonparametric Regression Models” , Accepted International Journal of
Statistics and Management System. [SCI]

19. Hu, J.H., Yan, G.H. and You, J.H., (2010). : “Estimation for an additive growth

»

curve model with orthogonal design matrices. Accepted by Bernoulli.



20. Zhou, B, You, J.H. and Xu, Q.: “Efficient Estimation for Error Component Seemingly
Unrelated Nonparametric Regression Models” , Metrika, (2011) 73:121-138. [SCI]

21. Zhou, H. and You, J.H.: “Statistical inference for regression models with
covariate measurement error and auxiliary information” , International Journal of
Statistics and Management System.

22. Ai, C.R. and Chen, X.H. (2010): “Efficiency Bound for Conditional Moment
Restrictions with Different Instruments for Different Equations” , Journal of
Econometrics, forthcoming

23. Yebin Cheng, Jan G. De Goijer and Dawit Zerom (2010), Efficient estimation of an
additive quantile regression model. Forthcoming in Scandinavian journal of
statistics. (to appear)

24. Chen, Y., Shingo Mabu, Kotaro Hirasawa (2010), ”“Genetic relation algorithm with
guided mutation for the large-scale portfolio optimization”, Expert Systems with
Applications.

25. Ai, C.R. and Gan, L. (2010) : “An Alternative Root-N Consistent Estimator for
Panel Binary Choice Model” , Journal of Econometrics. 157(1), 2010, 93-100. [SCI]/
[SSCT]

26. Chen, Y., Chen, K. and Ying, Z. (2010), Analysis of multivariate failure time data
using marginal proportional hazards model, Statistica Sinica. 20(3), pl1025-1041. [SCI]

27. Chen, Y., Chan, C.K. and Leung, P.K. B. (2010), An analysis of three-level
orthogonal saturated designs, Computational Statistics and Data Analysis 54(8),
pl952-1961.

28. Gong, Ren-bin; Ma, Yun-bei; Zhou, Y. (2010). Confident estimation for density of a
biological population based on line transect sampling. Acta Math. Appl. Sin. Engl.
Ser. 26 (1), 79--92. [SCI]

29. Zhou, H.B. You, J. H. and Zhou, B. (2010) . : “Statistical inference for fixed-
effects partially linear regression models with errors in variables.” Statistical
Papers, 51, 3, 629-650. [SCI]

30. Zhou, B, You, J.H. and Xu, Q.F. (2010).: “Weighted Profile Least Squares
Estimation for a Panel Data Varying—-Coefficient Partially Linear Model.” Chinese
Annals of Mathematics, Series B. 31(2). [SCI]

31. You, J.H. and Zhou, X. : “Weighted Local Polynomial Estimation in Seemingly
Unrelated Varying—Coefficient Regression Models” , Accepted by Statistica
Neerlandica, 64, 2, 227 - 253. [SCI]/[SSCI]

32. Bai, Y. (2010): “Weighted Empirical Likelihood For Generalized Linear Models With
Longitudinal Data” , Journal Of Statistical Planning And Inference, 140, 11, 3446-
3456. [SCI]

33. Wang, X.M. (2010): “Variable Selection Via Combined Penalization For High-
Dimensional Data Analysis” , Computational Statistics & Data Analysis, volume 54,
Issue 10, Page 2239-2243. [SCI]

34. Chen, Y. (2010): “A Model Of Portfolio Optimization Using Time Adapting Genetic
Network Programming” , Computers & Operations Research, Vol. 37, pp. 1697-1707. [SCI]

35. Hu, J.H.(2010).: “ Equivalent conditions for noncentral generalized Laplacianness
and independence of matrix quadratic forms” . Linear Algebra and its Applications
433, 796-809. [SCI]

36. Hu, J.H.(2010).: “ On the properties of explicit estimators in the extended growth

curve model” . Statistics, 44, 477-492
37. Luo, X., Li,Y., Ma, Y. and Zhou. Y. (2010): “Varying-Coefficient Partially Linear
Models with Censored Data” , Acta Mathematica Scientia. 2010, 26(1), 79-92. [SCI]

38. Chen, Y., Chan, C.K. and Leung, P.K. B. (2010) : “An analysis of 3-level
orthogonal saturated designs” , Computational Statistics and Data Analysis, 54, 1952-
1961. [SCT]

39. Zhao, H. B., Wang, B. S., Cui, X. P. (2010), General solutions to consistency
problems in multiple hypothesis testing, Biometrical journal, DOI:
10.1002/bimj. 200900218. [SCI]



40. Zhao, H. B. (2010), Test homogeneity of order-restricted means. Acta Mathematica
Sinica-English series, Volume 26, Number 5, 985-992. [SCI]

41. Cui, X. P. ,Zhao, H. B., Jason Wilson (2010). Optimized Ranking and Selection
Methods for Feature Selection with Application in Microarray Experiments , Journal of
Biopharmaceutical Statistics, Volume 20, Issue 2 March, pages 223 - 239. [SCI]

42. Fan, J. Q. (2009): “Option Pricing With Model-Guided Nonparametric Methods” ,
Journal Of The American Statistical Association. [SCI]/[SSCI]

43. Fan, J. Q. (2009): “Nonparametric Transition-Based Tests For Jump Diffusions” ,
Journal Of The American Statistical Association. [SCI]/[SSCI]

44. Fan, J. Q. (2009): “A Design—-Adaptive Local Polynomial Estimator For The Errors—In-
Variables Problem” , Journal Of The American Statistical Association. [SCI]

45. Zhou, Y. and Liang H. (2009): “Statistical Inference for Semi-parametric Varying-
coefficient Partially Linear Models with Error—-prone Linear Covariates” , The Annals
of Statistics, 37(1), 427-458. [SCI]/[SSCI]

46. Zhou, Y. and You, J. H. (2009): “Strong Convergence Rates Of Several Estimators In
Semiparametric Varying-Coefficient Partially Linear Models” , Acta Mathematica
Scientia. [SCI]

47. Luo, X.,Yang, Z. and Zhou, Y. (2009) : “Nonparametric Estimation of the Production
Function with Time-Varying Elasticity Coefficients” , Journal of System Engineering
and Practice, 29(4), 114-149.

48. Fan, J.Q., Zhou Y., Cai, J. and Chen M. (2009): “Gaining efficiency via weighted
estimators for multivariate failure time data” , Science in China Series A:
Mathematics, 52(6), 1113-1138. [SCI]

49. Yasui, Y. and Wang, X.M. (2009): “ Book Reviews: Statistical Learning from a
Regression Perspective (R. A. Berk)” , Biometrics, 65, pl-9.

50. You, J.H., Zhou, X., Zhu, L. and Zhou, B. (2009): “Weighted denoised minimum
distance estimation in a regression model with autocorrelated measurement errors” ,
Statistics Papers. Published online 14 April 2009

51. You, J.H. (2009): “Inference On A Regression Model With Noised Variables And
Serially Correlated Errors” , Journal Of Multivariate Analysis, 100, 1182-1197. [SCI]

52. You, J.H.(2009): “Partially Linear Models And Polynomial Spline Approximations For
The Analysis Of Unbalanced Panel Data” , Journal Of Statistical Planning And
Inference, 139, 679-695. [SCI]

53. Cheng, Y.B. and De Gooijer, J.G. (2009): “Bahadur representation for the
nonparametric M—estimator under -mixing Dependence” , Statistics, Vol. 43, No.?5,
443—462. [SCI]

54. Qin, G.Y., Bai, Y. and Zhu, Z.Y. (2009): “Robust empirical likelihood inference
for longitudinal data” , Statistics and Probability Letters, 79, 2101-2108. [SCI]

55. Hu, J.H. (2009): “The properties of the explicit estimators in the extended growth
curve model” , Statistics, to appear

56. Zhou, H., You, J.H. and Zhou, B. (2008): “Statistical inference for fixed-effects
partially linear regression models with errors in variables” , Statistics Papers,
Published online 14 June 2008.

57. Wang, X.M. and Carriere, K. C. (2008): “A simple and effective method for variable
selection in additive models” , Journal of applied probability and statistics, Vol. 3
No. 2, p211-226

58. Hu, J.H. and Shi, S. (2008): “On the Expressions of Estimability in Testing
General Linear Hypotheses” , Communications in Statistics—Theory and Methods, 37:
782 - 790.

59. Liang, H. and Zhou, Y. (2008): “Semi-parametric inference for ROC curves with
censoring” , Scandinavian Journal of Statistics, 2008, 35, 212-227

60. Chen, G. M. Choi, Y. and Zhou, Y. (2008): “Detections of changes in return by a
wavelet smoother with conditional heteroscedastic volatility” , Journal of
Econometrics, 143, 227-262



61. Zhou, Y., Wan, T.K. Alan and Wang, X. J. (2008): “Estimating equations inference
with missing data” , Journal of the American Statistical Association, 103, 1187-1199.

62. Yin, G.S., Li, H., Zeng, D.L. and Zhou Y. (2008) : “Partially Linear Additive
Hazards Regression with Varying Coefficients” , Journal of the American Statistical
Association, 103, 1200-1213; with correction in Journal of the American Statistical
Association, 103, 1729 -1729.

63. Peng, H., Wang, S., Wang, X. (2008): “Consistency and asymptotic distribution of
the Theil-Sen estimator” , Journal of Statistical Planning and Inference, 138, 1836-
1850.

64. Hu, J., Yan, G. (2008): “Asymptotic normality and consistency of a two-stage
generalized least squares estimator in the growth curve model” , Bernoulli, 14
(2008), 623- 636.

65. Li, Y., Yang, S. and Zhou, Y. (2008): “Consistency and uniformly asymptotic
normality of wavelet estimator in regression model with associated samples” ,
Statistics and Probability Letters, 78, 2947-2956

66. Ai, C.R. and Edward C. Norton (2008): “A semiparametric derivative estimator in
log transformation models” , Econometrics Journal.

67. You, J.H. and Zhou, H.B. (2008): “A two-stage approach to semilinear in-slide
models” , J. Multivariate Anal, 99 1610—1634.

68. You, J.H. and Zhou, H. (2008): “Weighted Difference-based Approach for Semilinear
In-Slide Regression Model” , Journal of Multivariate Analysis, 99, 1610-1634

69. You, J.H., Xu, Q. and Zhou, B. (2008): “Statistical Inference for Partially Linear

” Chinese Annals of Mathematics, 29, 1-12.

70. Zhao, H.B. (2008): “Exact Tests in Panel Data Using Generalized p-Values” ,
Communications in Statistics—Theory and Methods, 37: 18 - 36.

71. Cai, J., Fan, J.Q., Zhou, H. and Zhou, Y. (2007): “Marginal hazard models with
varying—coefficients for multivariate failure time data” , Annals of Statistics, 35
(1) , 324-354.

72. You, J. H., Chen, G. and Zhou, Y. (2007): “Statistical Inference of Partially
Linear Regression Models with Heteroscedastic Errors” , Journal of Multivariate
Analysis, 98(8), 1539-1557. [SCI]

73. Li, H. Yin, G. and Zhou, Y. (2007): “Local likelihood with time-varying additive
hazards model” , Canadian Journal of Statistics, 35 (2) , 321-337.

74. MacEachern, S. N, Rao, Y.L. and Wu, C.J. (2007): “A Robust-Likelihood Cumulative
Sum Chart” , Journal of the American Statistical Association, 1440-1447

75. Ai, C.R. (2007): “A Nonparametric Maximum Likelihood Estimation of Conditional
Moment Restrictions Models” , International Economic Review, 48(4), 1093 - 1118

76. Zhao, H.B. (2007) :” Comparing several treatments with a control” , J. Of
Statistical Planning and Inference.

77. You, J.H., Xie, S. and Zhou, Y. (2007): “Two-stage estimation for seemingly

Regression Models with Measurement Errors.

”

unrelated nonparametric regression models. Journal of System Science & Complexity

20, 509-520.
78. Cai, X.Q., Wang, L.M. and Zhou, X. (2007): “Single-machine scheduling to
stochastically minimize maximum Lateness” , Journal of Scheduling, 10: 293 -301.

79. Wang, X.M. (2007): “Exponential-Bound Property of Estimatiors and Variable

Selec” , Communications in Statistics.

(=) EBWNRESEIRZR® L
1. IR EAE e E (%), PCA-GA-SV MR Ky g Jo N BF 58— 32 I 300F £ 100l R S8 S iE 4 by, 40 48
PR AL FH T, 20114828 . (A AL
(%), T2, BREKFEAEHRAGRER, SBFFE, 20115530 (H N HRUR)
B, B Br 0 A 4 A 22001 W BUR W UG v BT, Aol aFgY, 20114E 4. (A BUEL)
MWEFE, £ 07 (%), ESEMFE AR AR IR, Zo o5, 2011455 . (F W BUE)
VHFER, T (2010), RSN SEF ARG Hig 59zuE, SFHMA, 1. (FHRBUR)

Ol > 8



6. Les, AER (2010), HEZ G A B B AR VE I e B, ZSrof s, 3. (B BUER)
7. Wik, PhICRK, R ZEH. fiSast S EMeil— F T8 0 M K SE E e i e LR R, £

A, 2010.1, pl-8. (H KW HLEK)

8. LWy %, J 5 (2010). 7 A 4B BEROCHI & i Flfil vh b 3. (g 58 2 ) |, 2010,29(1),75-83.
9. EReHE, EHFER, £0F(2009), PPPTE Y E ) FHA K —H TESTARMARB-STRELR, Zif#f 5. (H

WAL

10. Zhou, Y. Wang, X. and You, J. (2009). Strong Convergence Rates of Several Estimators in Semi-
parametric Varying- Coefficient Partially Linear Models, Acta Mathematica Sinica, 29B(5):1113-1127.
(FE P L)

11. Fan, J., Zhou Y., Cai, J. and Chen M. (2009). Gaining efficiency via weighted estimators for multivariate
failure time data. Science in China Series A: Mathematics, 52(6), 1113-1138. ([H A £ &)

12. #AHAR, LAHFR (2009), XFHHE B ST R 45 B A -5 0] 8 B e e A 5, S EA DR . (F A AU

13. fREAE (2009), I 58 ) % 4 4 i Ko ) S SEUERE ST, et o T, 20094E 58 DU . (A AL )

14. H#R, FHEFE2010). £FEER. U dWS5 T L= H R, WE075, 20104FEH 1087, CH AL
)

15. FR%, Wik, M5 (2009). AR AR BN AESBGF, RE LR 5 L, 29 (4): 144-
149 .[El]

16. WFHEH, EH (2008), B LT 8 E R RE R B BURPE— T 1995~20054 A bk 3 24 i B #
WM, L FF ARG 7. (B B

17. #HEFE (2008), RERKEAFEERNEGEMFR, Lo 4F70, 200845 DU . (B W ALE)

18. TREAE (2008), 14 M Fis Ko g ) 0F 53 - - Tk [ vF SEHLURE B 00 ks SEUE 2 B, AW 50, 20084E 6] (H
W B L)

19. EFM, REM, LK% (2008), HERZHEH KB H OEHBIHLE € &5, HE0F 70, 2008452
. (HE B

20. HMRAHAR, AR (2008), FKEE BT F K 5w P 3R K SEIE >t — 45 5 probi tB A i 2 2 8 il ok, et
w72, (1 A B )

21, EM, RLIA(2008), A Sk LSRN AT, 50 A B

22. AR (2007), GEvkHHE 1A A0 BAH R OR B TT VR S B 50 (18 9 AURR)

23. MREFE(2007), BT RS SEE ACDB R AE S R e KR, Ao o 70 (A AL B

24. FEW(2007), D% M BUK L HE X8 O 4% s & oh o 89 20 B BOUROW RS B, Y & 50 (18 9 BUBR)

25. Mo, ER(F)(2011), SEHE 5B L PR S RAN G0 — = T 56 = B i SeiEwr o8, £
H#BF#lr, 2011FEF1H.

26. WEME, £ (#)(2011), biEmREKZLEBREZEIEMAERS, AFLE, 2011458,

27. B J78(2010), UK REH BORA ML L, A A SR E P, 20104F 5 1]

28. Jp¥IAI(2010), HEZZXBEARTI MM ET, HELF1, 20104 53,

29. JR¥H(2010), FHMAHEMESRERGEETIHOWE, KF5F1, 20104EE40].

30. R4iA(2010), WA FASEIFREEAFE N T-RZLE XL, AOW7, 2010 FHE1H.

31. 7K"Y 757(2010), 1 EEMARIREF AR 2 TIERIERE, Gt 5K, 2010421 .

32. FRHG), MFE(2010), MKEHE TS HE RIS LrEWN A, LFYHFHR, 2010FEFH1H].

33. LHyFE(4L), JH(2010), £ 70K 0 ) B8 12 Bn X RS A5 AR I B Aik v R AT M BT, 6 £ F AR, 20104F
HTH .

34. TEgTE(4N), F B (2010), WA MG SROCH L&MW B LI FItLR, KB 5E R, 20104F 5 11

35. WS, F5(2009), WRETMEAL A E AL QL HIDE TR SN o B, B R iF e, 20094E %24

36. SR, BEE(2009), XA E KTV R XX RS #8E k RAR DL SR S VA, BEECH AL AT gE, 2009
e .

37. EER (2009), o TbAT b X S8k o A S AR § SEUE S M, ZE77 g8, 20094 55 94 .

38. R4l (2009), % T Cornish-FisherJ# T (R s & B B, WIHM K Z it .

39. R4 (2009), VLY X ARSI BRIV R, FAEEAH A, 20094 5 1]

40. BEFAK(2009), Ho B AL A e I AR A B i A o e AR A R LNV T, BB G i L R, 20094E 5 11 .

41. BEFM, KM T5, 4R[EFE(2009), b S OK A b T 2R R B AR SR I Y, L S K IR,
20094F 5 334

42, ERW, TR, E, EHEME AR ANRTYEICEUR, HhEF5E, Vol.208, No.2, 2009
(2), 52-58.

43. HWy, KEDNIKFENFER PN SR, L0508 %, 20094F 5 19

44, BT, BINOR BT BRSO R, 3B OP R R AR R BN R R AR AN B AR AR O, A A SR EFE, 20094F



121 .

45. JR¥JR1(2009), fF LS MBS REREENNHKEE, KEL5FG.

46. Zhou, Y. Xie, S. and Yuan, Y. (2008). Statistical Inference of Default Probability in Credit Risk
Models. Journal of System Engineering and Practice, 2008, 28(8): 206-214.

47. Liming Wang, Testing for Change-point of the First-order Autoregressive Time Series Models, Chinese
J. Appl. Probab. Statist. Vol.24, No.1, 2008(1), 28-36.

48. B (2008), TR N L B F T3 A 5 iR, A S e B e s, 20084 5 11

49. R [EFE(2008), o Kk g 0 X RO E SR AR AR R RS, Lt S5 815, 20084E 1.

50. 1R E4:(2008), LA TR SRR R BN, Ll 5%, 20084F 2 121)

51. &ML, W T . FRF(2008), L2 Kor Bl o &G IR B w5, LAEFMAEAXF5IR, 20084
10H .

52. ERW, Wi, 1REFE(2008), Lg% G O IR BN E S IL N TS, LA 2K ¥R, Vol .10,
No.4, 2008(4), 69-75.

53. T % 1] (2008), Testing for change-point of the 1st-order autoregressive tim, /¥ /] # & % i

54. MH§(2008), KEMEEEHRAFHWILERR, Gl 5HhF

55. EFR, BRI M A MIARRIX, Zif Lok g, 200846 .

56. # 7°(2008), XTI E A Mp gk S SR G A, i Gk

57. # W% (2008), M P& fE BB &I VEMNT, Zil G5k E

58. AR A (2008), g TR X AR IK K G 77 BE I SR 9T, BB RO

59. 75 H(2008), ME., LRI G RANTY REKBN, KELF1

60. % Jj 1 (2008), I [E [E br £ B 1o A7 PP A - - FE T B BB KT B 5L, [ 5T B B IR

61. %/ (2008), FHE K2 A — R SRBFEO R,  HEEFFEHT

62. EEW(2007), RESHL AWESENK, WM FE

63. R EHE(2007), T g0 vt 45 B AN FH A ST B U, o Gk

64. RN (2007), LKW ERK IR MM, B KFZFZROEA L FLFIR)

65. M. #MNITIK(2007), & E K EE G G AR B, o R B K IR

66. T [(2007), Xt pudn o &R & 150 TR BUsE, Sk

67. EER(2007), TG o3 BT AR 7 S B D PO AR T R ) 8L, e e

68. JRHI(2007), AR M THE I E IR 5E AT I & 8N K0T, KRG F

[REH]



