Curriculum Vitae
General

Name: Song Xi CHEN
Current Employment: University Chair Professor, Head of Department of Statistics

And Data Science, Tsinghua University;

Mail Address: Department of Statistics and Data Science, Tsinghua University
Beijing 100084, China

Telephone: 86-10-62784687

Email: sxchen@tsinghua.edu.cn

Homepage: https://www.songxichen.com

Academic History

Ph.D. in Statistics, 1993, Australian National University.
M.Sc. in Statistics and Operations Research, 1990, Victoria University of Wellington.
M.Sc. in Mathematical Statistics, 1988, Beijing Normal University.

B.Sc. in Mathematics, 1983, Beijing Normal University.

Employment
July 2024 —: University Chair Professor
Department of Statistics and Data Science
Tsinghua University
Dean of Institute for Interdisciplinary Data Science,
Tsinghua University
July 2024 — Sept.2025: Founding Chair
Department of Statistics and Data Science
Tsinghua University
June 2008 — June 2024: University Chair Professor

Founding Director, Center for Statistical Science (2010-2019)
Chair Professor, Guanghua School of Management (since 2008)
Chair Professor, School of Mathematical Sciences (since 2021)



Peking University

July 2006 — Feb 2017: Full Professor of Statistics

Department of Statistics, [owa State University
Nov 2003 — July 2006: Associate Professor

Department of Statistics, lowa State University
July 2000 — Dec. 2003: Associate Professor, National University of Singapore
Jan. 1995 — June 2000: Senior Lecturer/Lecturer, La Trobe University.
Nov. 1992 — Jan. 1995: Statistician, CSIRO Marine Science and Biometrics Unit.
July 1983 — Aug. 1985: Lecturer, Beijing Institute of Economics.

Editorial Service:

Associate Editor: Journal of the Royal Statistical Society, Series B: Statistical Methodology
2026.4-2030.4

Chief Editor: Statistical Learning and Data Science, 2025

Associate Editor: Science China in Mathematics, 2023-now

Associate Editor: Environmentrics, 2018-now

Associate Editor: Journal of the American Statistical Association 2018-2021

Associate Editor: The Annals of Statistics, 2010-2019.

Associate Editor: Journal of Business and Economics Statistics, 2012-2018

Joint Editor: Statistics and Its Interface, 2010-2014.

Joint Editor: Statistica Sinica Special Issue on Big Data in Environmental Studies, 2018

Associate Editor: Statistica Sinica Special Issue in Memory of Professor Peter Hall, 2016-
2017.

Awards and Service

Council Member, International Statistical Institute, 2027-2031

Sectional Speaker, International Congress of Mathematicians, 2026



Chairman, IMS-China Committee, IMS, 2025-2027
Honorary Fellow of Beijing Normal University-Hong Kong Baptist University, 2025
President, Society for Probability and Statistics of China, 2022-2026

Member of ISM International advisory board, The Institute of Statistical Mathematics, Japan,
2022-2025

Vice President, Statistical Association of China, 2023-2027

Member of Chinese Academy of Science, since 2021

Scientific Secretary, Bernoulli Society, 2019-2023

Council Member, Institute of Mathematical Statistics, 2016-2019

Fellow of American Association for the Advancement of Science, 2018

Elected Council Member of IMS 2016-2019

First Class Award for Research in Natural Science, Ministry of Education, China, 2017
Elected Member of International Statistical Institute, 2011

Fellow of the Institute of Mathematical Statistics, 2009

Fellow of the American Statistical Association, 2009

Elected Board Member of International Chinese Statistical Association 2008-2009, 2012-2013
Mid-Career Research Excellence Award, lowa State University 2008

Australian National University Ph.D. Award, 1990-1992

Telecom New Zealand Scholarship, 1989

Citation Profile (Web of Science):

H-Index 37, I-10 Index 59, Citations (without self-citations) 5516
3 Web of Science Highly Cited papers; Stanford World Top 2% Scientists since 2020

Current Research Support:




Integrated Research on Multi spheric Interactive Data Products in West Pacific, National
Natural Science Foundation of China, Integrated Grant, PI, 2024-2026, RBM 15 million.

Mathematical Problems and Algorithms in Atmospheric System Modeling by Integrating
Massive Observations, National Natural Science Foundation of China Key Grant, PI, 2023-

2027, RBM 14.6 million.

Past Research Support:

Survey Study on Statistics Discipline, National Natural Science Foundation of China, Tian
yuan Grant, PI, 2024, RBM 300,000.

Neural mechanism modeling and data assisted diagnosis and treatment algorithms for children
with brain development disorders, National Natural Science Foundation of China, Tianyu
an Grant, Co-PI, 2021-2024, RBM 2 million.

Statistical Inference for Varying Coefficient Epidemiological Models, National Natural
Science Foundation of China, PI, 2021-2024, RBM 520,000.

Statistical Models for Air Quality Assessment, China National Key Research Fund, Chief
Scientist, 2016-2020, RBM 16 million .

Big Data Driven Management Science Study Methods, National Natural Science
Foundation of China, Key Grant, PI, 2016-2020, RMB 3.1 million.

High Dimensional Statistical Inference, National Natural Science Foundation of China,
Zhong dian Grant, PI, RBM 2.2 million, 2012-2016.

Statistical Inference for Continuous Time Stochastic Processes, National Natural Science
Foundation of China, Standard Grant, PI, 2014-2017, RBM 550,000.

A Nonparametric Approach to Population Size Estimation for Multiple Systems Capture-
Recapture surveys, PI, National Science Foundation: SES-0518904, 09.2005-08. 2009,
$280,416, Co-PIs: S. Nusser and J. Opsomer.

A Supplement to NSF SES 0650938: A Nonparametric Approach to Population Size

Estimation for Multiple System Capture-Recapture Surveys. PI, US Census Bureau via NSF
$19,080.00

China-US Exchange Grant in Mathematical Sciences, PI, National Science Foundation,
$40,000, August 2007-August 2009.

Statistical Inference for Continuous-Time Stochastic Processes, PI, National Science
Foundation: DMS-0604563, $165,018, 08. 2006 - 08. 2010, Co-PI: Liang Peng of GA Tech.



NSF DMS-NIH, Mathematical Biology: Development of High-Dimensional Data Analysis
Methods for the Identification of Differentially Expressed Gene Sets. Co-PI, PI: Dan
Nettleton; $177.000 per year for three years, 2006-2009.

High Dimensional Multivariate Analysis, NSF-DMS- 1309210. $70,000. 2013-2017.
Applications of Empirical Likelihood in Semi- and Non-parametric Statistical Inference, PI,
National University of Singapore Academic Research Grant, Nov 2002-Nov 2003,
$46,306.

Computer-Intensive Statistical Methods for Testing Specifications of Financial Market
Models, PI, National University of Singapore Academic Research Grant, 17-Dec. 2001-
31- Dec. 2004, $88,300.

Empirical Likelihood and Computation, Australian Research Council Grant, 1994-1996;
$10,000, PI, jointly with B. M. Brown.

Non-parametric Curve Estimation, Australian Research Council International Exchange
grant, 1998-1999, PI, $13,000.

Research Interests

Inference for High Dimensional Data; Environmental Modeling and Assessment; Empirical
Likelihood; Statistical and Machine Learning; Inference for stochastic processes.

Graduate Students

Current Ph.D. students at PKU

Jingkun Qiu and Wu Su, started in 2021.

Hanyue Chen, started in 2022.

Mingyuan Bian, Qilong Lu, and Haoxiang Zhan, started in 2023.
Xinru Ding, Tianyu Li and Zelin Xiao, started in 2024.

Current Master students at PKU

Binghao Wang, started in 2022.
Feng Yuning, Yao Jia and Lei Qian, started in 2023.

Current Ph.D. students at Tsinghua




Dingyi Yu and Xinyou Chen, started in 2021 and 2024.
Ru Liu and Ziyun Zhu, started in 2025

Past Ph.D Students:

Pei Feng Tong, completed in 2025, now a postdoc with The School of Aerospace Engineering
at Tsinghua University

Haoxuan Sun, completed in 2025, now an Assistant Professor at Harbin Institute of
Technology.

Han Yan, completed in 2025, now a postdoc with The London School of Economics and
Political Science

Jia Gu, completed in 2024, now an Assistant Professor at Center for Data Science, Zhejiang
University

Yuru Zhu, completed in 2023, now a postdoc with University of Pennsolvinia
Xiangyu Zheng, completed in 2022, now with JD.com

Lei Chen, completed in 2020, now an Assistant Professor Southernwest University of
Economics and Finance

Shuang Zhang, completed in 2020, now with People’s Bank of China

Shuyi Zhang, completed in 2019 at PKU, now an Assistant Professor with East China Normal
University

Xiaojun Mao, completed 2018 at ISU, now Associate Professor with Shanghai Jiaotong
University

Liuhua Peng, completed 2017 at ISU, now Assistant Professor at University of Melbourne
Xuan Liang, completed 2017 at PKU, now Lecturer at Australian National University.

Ying Wang, completed 2017 at PKU, first a postdoc at University of Auckland; now
Associate Professor with Renmin University.

Tao Zou, completed 2016 at PKU, now Associate Professor at Australian National University.

Jing He, completed 2016 at PKU, now Associate Professor at South-West University of
Finance and Economics.



Shuo Li, completed 2016 at PKU, now Associate Professor at Tianjin University of Finance
and Economics.

Bin Guo, completed 2015 at PKU, now Professor at at South-West University of Finance and
Economics.

Yumou Qiu, High Dimensional Statistical Inference for Covariance Matrices; completed 2014
at ISU, now Associate Professor at Peking University.

Shan Yang, Statistical Inference for Stochastic Processes and Applications. Completed 2014
at ISU, Now Statistician at Merck.

Jinyuan Chang, Financial Econometrics and High Dimensional Statistical Inference,
Completed 2013, now Professor at Southern University of Finance and Economics.

Zheng Xu, Essays on Statistical Finance; Completed 2013 at ISU, now Assistant Professor
with Wright State University.

Jun Li, High Dimensional Data and Research on US Census Dual System Surveys. Completed
in 2013; now Associate Professor, Kent State University.

Pingshou Zhong, Empirical likelihood method and High Dimensional Data; graduated 2011,
now Professor with Department of Statistics, University of Illinoi Chicago.

Ying-Li Qin, Statistical Inference for high dimensional data. Completed Winter 2009;
now Associate Professor, Department of Statistics, University of Waterloo.

Chengyong Tang, Parameter estimation for diffusion processes and Nonparametric Approach
for Census Undercount Estimation. Completed summer 2008, now Professor at Temple

University. After getting tenure at National University of Singapore.

Dong Wang, Nonparametric Imputation of Missing values and empirical likelihood.
Completed in 2006, now Associate Professor at University of Nebraska.

Past Master Students at PKU

Axiao Peng, 2025

Xia Yan, 2024
Shanshan Luo, 2023

Li Chen, 2021
Xiaoyuan E, 2021
Huijie Liu, 2019
Zhenzhong Wang, 2017
Wenging Wang, 2012
Fan Wang, 2012
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Statistics and Data Analysis, 31, 131-145.
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models. Statistica Sinica, 13, 69-81.



[31] Cui, H-J and Chen, S.X. (2003). Empirical likelihood confidence regions for parameter
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[37] Chen, S.X. and Cui, H. J. (2006) On Bartlett Correction of Empirical Likelihood in the
Presence of Nuisance Parameters. Biometrika, 93, 215-220.

[38] Chen, S. X. and Qin, J. (2006) An Empirical likelihood Method in Mixture Models with
Incomplete Classifications, Statistica Sinica 16, 1101-1115.
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Quantiles of Weakly Dependent Processes, Statistica Sinica, 19, 71-82.
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[50] Chen, S. X. and I. Van Keilegom (2009) Empirical Likelihood Test for a Class of
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and Smart Health Professional Committee of Hunan Provincial Society of Medical Education
and Technology and the 2025 Academic Annual Conference, Changsha. April 25™ 2025

On the Optimal Fingerprinting Approach in Climate Change Studies,School of Atmospheric
and Oceanic Sciences, Sun Yat-sen University, Zhuhai. June 9™ 2025

Ensemble Kalman Filter under Fixed and High Dimension, Guangdong Provincial Key
Laboratory of Interdisciplinary Research and Application for Data Science, UIC ,January
112024

Data Experiments and Statistical Analysis in Atmospheric Environment, Jiangsu International
Joint Laboratory of System Modeling and Data Analysis, Jiangsu Center for Applied
Mathematics (Nanjing University of Information Science and Technology) April 12 2024

Data Assimilation: A Data Fusion Method Combining Mechanism and Observation, The 2nd
China Young Statisticians Forum, Jiangsu Normal University April 20" 2024
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High Dimensional Ensemble Kalman Filter, Keynote lecture, The 2024 IMS-China
International Conference on Statistics and Probability, Ningxia University, July 6" 2024

Statistical Inference for Four-regime Segmented Regression Models, Keynote report, SEU
Statistics and Big Data Forum, Southeast University, July 15" 2024

Statistical Inference for Decentralized Federated Learning , The 50th Anniversary
Celebration of the Re-establishment of Xiangtan University and the 50th Anniversary of the
Establishment of the Mathematics Discipline: Development Conference and Mathematics
Frontier Forum, Xiangtan University, September 8" 2024

Ensemble Kalman Filter for High Resolution Data Assimilation, The 2024 Academic Annual
Conference of the Data Science and Operations Research Intelligence Branch (in preparation)
of the Operations Research Society of China , Liaoning Hotel, September 14 2024

Ensemble Kalman Filter for High Resolution Data Assimilation, Xidian University, October
25% 2024

Universal Differential Privacy Statistical Learning, The 6th Shaanxi Silk Road Young
Scholars Forum on Information and Intelligent Development Conference (ICAC), Xidian
University, October 26 2024

Ultra-high-dimensional Sparse and Weak Signal Detection, Frontier Interdisciplinary
Workshop on Neutrinos and Marine Science, Ocean University of China (Qingdao).
November 5" 2024

Ensemble Kalman Filter for High Resolution Data Assimilation, 2024 Academic Annual
Conference of the Beijing Mathematical Society, Beijing Information Science and
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Dynamic Synthetic Control Method for Evaluating Treatment Effects in Auto-regressive
Processes, 2024 International Conference on Statistics, Data Science, and Artificial
Intelligence, Changchun University of Technology. November 29" 2024

Universal Differential Privacy Statistical Learning, Inauguration Ceremony of the School of
Statistics and Data Science, Southeast University. December 12" 2024

Ultra-high-dimensional Statistical Analysis and Optimal Fingerprinting Methods, Tsinghua
University Xiong'an New Area "Young Scholars Forum." December 28" 2024

Multi-level Thresholding Test for High Dimensional Covariance Matrices, Keynote Address,
2018 Annual Meeting of Korea Statistical Society, Seoul.

Air Quality Assessment with Spatial and Temporal Adjustment to Meteorological
Confounding, Penn State University, January 2018.



Spatial Temporal Adjustment for Air Quality Assessment, Key Note Speaker, 2" Data
Science Conference, Fudan University, Shanghai, China, December 2017.

Peter Hall’s Contribution to the Empirical Likelihood, ICSA International Conference,
December 2016, Shanghai.

Detecting Rare and Faint Signals via Thresholding Maximum Likelihood Estimators,
Conference in Memorial of Professor Peter Hall, University of Melbourne, Dec 2016.

Spatial and Temporal Adjustment for Air Quality Assessment Around Beijing, Colorado State
University, Nov, 2016.

Two-Sample Thresholding Tests for High Dimensional Means, in Memorial Conference for
Professor Peter Hall, UC Davis, September 2016.

Peter Hall’s Contribution to the Bootstrap, Joint Statistical Meeting, August 2016, Chicago.
Tales of Five Chinese Cities: PM2.5 Data Reliability and Compatibility in Air-Quality
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Sinica, Taiwan
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Assessing Beijing's PM2.5 Pollution: Severity, Weather Impact, APEC and Winter Heating,
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of Toronto.

Bandwidth Selection for High Dimensional Covariance Estimation, July, 2014, University of
Melbourne.
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2014, Sydney, Australia.
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Extracting Information of Interest Rates from Bond Price, A Conference organized by
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Alternative Tests to Higher Critism For High Dimensional Means under Sparsity and
Column-Wise Dependence.

KeyNote Address, the 9" Congress of Applied Statistical Soceity of China, July 19 2013.

On the implied volatility for options -- some reasons to smile and more to correct, Bendheim
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High Dimensional Empirical likelihood for Generalized Estimating equations with Dependent
Data, Department of Statistics, University of Illinois, September 20 2012.

Two Sample Tests for High Dimensional Covariance, International Nonparametric
Conference, Greece, June 2012.
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Stevanovich Center for Financial Mathematics, University of Chicago, Oct 20™, 2011

On the approximate maximum likelihood estimation for diffusion, Department of Statistics,
Columbia University, Sept 26, 2011.

Test for Bandedness of High Dimensional Covariance Matrices, IMS-China Conference, Xian,
July 2011; with Yumou Qiu.

On the approximate maximum likelihood estimation for diffusion, Keynote speaker, A
conference on financial econometrics and modeling, Singapore Management University, 2011,

June.

On the approximate maximum likelithood estimation for diffusion, ICSA International
Statistical Conference, Guangzhou, China, December 19-22, 2010.

A two sample test for high dimensional data with application to geneset testing, Chinese
Statistical Society Annual Meeting, National Central University, December 16-17, 2010.

Adjusted Mann-Whiteney tests for pre-treatment variables and missing values, National
University of Taiwan, December 15, 2010.

Tests for High Dimensional Regression Coefficients with Factorial Designs. Academy Sinica,
Taipei, China, December 12-14, 2010.

Parameter Estimation and Bias Correction for Diffusion Processes, A conference in honor of
Prof H Tong’s 65 Birthday, University of Hong Kong, December, 2009.

Nonparametric Estimation for a Class of Levy Processes, INFORMS meeting, Oct 2009.

A two sample test for high dimensional data with application to geneset testing, IMS-Pacific
Rim meeting, July 2009, Seoul, Korea.
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Nonparametric Estimation for a Class of Levy Processes, IMS-China meeting, July 2009,
Weihai, China.

Parameter Estimation and Model Testing for Markov Processes via Conditional Characteristic
Functions, Joint Statistical Meeting 2009, Washington DC.

Empirical likelihood ANOVA for longitunidal data with missing values, November 2008,
Department of Statistics, University of lowa.

A two sample test for high dimensional data with application to geneset testing, October 2008,
Department of Statistics, Penn State University.

Conditional Characteristic Function Based Parameter Estimation and Model Testing Using
Empirical Likelihood. Modeling and managing Ultra High Frequency Data, An International
Conference, Perth, Autsralia, Feb 13-15 2008.

Conditional Characteristic Function Based Parameter Estimation and Model Testing Using
Empirical Likelihood. Likelihood Methods in Finance conference, the Bendheim Center for
Finance at Princeton University, October 12-13, 2007.

Parameter Estimation and Bias Correction for Diffusion Processes, (With C. Y. Tang)
Likelihood Methods in Finance conference, the Bendheim Center for Finance at Princeton
University, October 12-13, 2007.

Empirical Likelihood Test for a Class of Regression Models, 2007 Joint Statistical Meeting,
Salt Lake City, with I. Van Keilegom.

Improved Semiparametric Estimation with surrogate data, Department of Statistics, University
of Minnesota, Sept 12, 2007.

Improved Estimation for Surrogate Outcome Data, the 35th Annual meeting of the Statistical
Society of Canada, St John’s, New Foundland, 10-13 June 2007.

Two Lectures on Statistical Inference for Stochastic Processes. The conference "Inverse
Problems in Stochastic Differential Equations ", University of Southern California, May 22-
26, 2007.

Semiparametric Estimation With Missing Values via Empirical Likelihood, Department of
Statistics, University of Wisconsin at Madison, Oct. 11, 2006.

Estimating equation, missing values and empirical likelihood, (with Dong Wang), An invited
talk in 2006 JSM in Seattle.

Nonparametric Estimation of Copula Function, The 2006 International Symposium on
Financial Engineering and Risk Management, Xiamen, China, July 05-06 2006
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On bias correction in parameter estimation of diffusion processes, an invited talk and a
member of the International Program Committee of the International Conference on Time
Series Econometrics, Finance and Risk, at University of Western Australia, June 30-July 01
2006.

A short course on Empirical Likelihood, Institute of Statistique, Univerisite Catholique de
Louvain, June-July 2005.

Nonparametric Estimation in Biased Sampling, 2005 Applied Statistics Symposium, June,
Washington DC.

Nonparametric Estimation of Expected Shortfalls, Mathematical Forschungsinstitut
Oberwolfach, Nov 14-20"" 2004, Oberwolfach, Germany.

On Nonparametric Specification Test for Continuous Time diffusion Models, ICSA
International Statistical Conference, July 2004, NUS, Singapore.

Information Recovery in a Study with Surrogate Endpoints. 2004 Applied Statistics
Symposium, June, San Diego.

An Empirical Likelihood Goodness-of-fit test for Time Series, Quantitative Methods in
Finance 2000, Syndey, Australia, December 8-12.

Empirical Likelihood Confidence Intervals for Local Linear Smoothers, 2000 International
Chinese Statistical Conference Applied Statistics Symposium, June 1-3, 2000, Embassy Suites,
Hotel, Piscataway, NJ, USA.

Empirical Likelihood for Local Linear Smoothers, Weierstrasse Institute for Applied Analysis
and Stochastics, Berlin, 11" November, 1999.

Mark Recapture and Biased Sampling, Royal Statistical Society, East Midlands Branch, 14"
Oct 1999.

Statistical Application in Fisheries, Australian Statistical Society, Victoria Branch, September,
1995.
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