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VITA
Professor Zhidong Bai

PERSONAL:

Citizenship: Citizen of PRC, Employed in NENU, PRC
Office address: Dept. of Math. North East Normal University
Birth Place: Hebei, China

Birth Date: Nov. 27, 1943

EDUCATION:

Ph. D. in Statistics, May, 1982
Thesis Title: Independence of Random Variables and Its Applications
University of Science and Technology of China, Hefei, Anhui, China

RESEARCH GRANT AWARDS:

NSF, DMS 9408799, $20400/YR x 3 YRS, July 1994 - June 1997.

NUS Grabt R-155-000-002-112, Exact Separation of the Support of Limiting Spectral
Distribution of Large Dimensional Sample Covariance Matrices. S$126,900.

March 1998-March 2000

NUS Grant R-155-000-006-112 (with Chen Zehua), Statistical methods based on ranks:
The generalized ranked set sampling and mode estimation using order statistics.
S$15,232, Sep. 1999-Sep. 2001.

NUS Grants R-155-000-014-112, Stochastic type limiting theorems in spectral analysis
of random matrices. S$16,890. April 2000-April 2001.

NUS Grant R155-000-015-112 (with Hu Feifang), Optimal Sequential Designs for Medical
Studies. S$76,895, July 2000-July 2003.

NUS Grant R155-000-030-112 (with Hu Feifang), Adaptive Designs with Covariates
Studies. S$121,290, July 2001-July 2003.

NUS Grants R-155-000-030-112, Adaptive Designs with Covariates

S$121,290. June 2002-June 2005.

NUS Grant R155-000-040-112, Central limiting theorems in sepctral analysis of
Dimentional random matrices. S$74,0445, Nov. 2003-Nov. 2005.

NUS Grant R155-000-056-112, Random matrix theory and applications to wireless
communications S$80,065, Nov. 2005-Oct. 2007.

NUS Grant R155-000-061-112, Making Markowitz’s principle practically useful and its
applications to Finance S$82,150, Sep. 2006-Aug. 2008.

HONOURS AND MEMBERSHIP:

Fellow of the Institute of Mathematical Statistics (USA)
elected in April 1995
Fellow of the Third World Academy of Science
elected in February 1990 and promoted in Nov. 1992
Ordinary Member of International Statistical Institute



Member of IMS

Member of International Chinese Statistician Association (ICSA)
Member of Chinese Society of Mathematics

Member of Chinese Association of Probability and Statistics

EMPLOYMENT:

May, 2002-Present Professor
Dept. of Math. Norteast Normal University
Jan. 1999-May, 2002 Professor
Dept. of Stat.& Applied Probab. Nat. Univ. of Singapore
August 1997-Jan. 1999 Senior Fellow
Dept. of Mathematics Nat. Univ. of Singapore
October 1994-July 1997 Professor
Dept. of Applied Math. National Sun Yat-Sen Univ.
Kaohsiung
Sept. 1990- June 1994  Associate Professor
Department of Statistics, Temple University
Philadelphia, PA 19122
Sept. 1988-Aug. 1990 Senior Research Associate
Center for Multivariate Analysis
Penn State University, University Park, PA 16802
Sept. 1984-Aug. 1988 Visiting Research Associate
Center for Multivariate Analysis
University of Pittsburgh, Pittsburgh, PA 15260
1982-August 1984 Instructor and Associate Professor
Department of Mathematics
University of Science and Technology of China
Hefei, Anhui, China

TEACHING EXPERIENCE:

Dept. of Math. North East Normal University
May-Present (Limiting Theorems)
Dept. of Stat. & Applied Prob. National Univ. Of Singapore
1997 Fall -2002,May MA 4245 (Time Series Analysis)
MA4246  (Multivariate Analysis)
MA4243  (Nonparametric Statistics)
ST 4207  (Nonparametric and Robust Statistics)
ST5214  (Advanced Probability)
Dept. of Applied Mathemaatics, National Sun Yat-sen University
1994 Fall - 1997 spring
(Linear Regression, Probability Theory II, Time Series Analysis)
Department of Statistics, Temple University
1990 Fall -1994 Spring Stat 012 (Mathematics, A core course of UG in Business)
Stat 021 (Stat. Thinking for Managers, A core course of UG in business)
Stat 021 (Statistics by Examples, A core course of UG in Business)



Stat 401
Stat 510
Stat 515
Stat 601
Stat 602
Stat 701
Stat 701
Stat 702

(Mathematics for MBA)

(Measure Theory and Probability)

(Matrix Theory and Applications in Statistics)

(Point Estimation, Ph. D. core course)

(Testing Statistical Hypothesis, Ph. D. core course)
(Seminar course on Edgeworth Expansions)

(Seminar course on Bootstrap, Theory and Application)
(Seminar course on Robust Estimation)

Department of Mathematics and Statistics, University of Pittsburgh

1986-1987

Stat 360
Stat 360

(Advanced Statistics)
(Limit Theorems in Probability)

Department of Mathematics, Univ. of Science and Tech. of China, Anhui, China
Mathematical Analysis  Real Analysis

Probability Theory Characteristic functions
Introductory Statistics Analytical Probability Theory

1981-1984

Beijing Institute of Computer Science
Linear Algebra probability Theory

1979-1980

MEMBERSHIP OF PH. D. COMMITTEES

Dr. Sun, Zhigang, (July, 1993)

Dept. Stat. Temple University (Chairman)

Thesis Title Bias reduction in nonparametric density estimation

Dr. Hu, C. Raymond, (July, 1993)  Dept. Stat. Temple University (Chairman),
Thesis Title Nonlinear regression estimation in compartment models

Mr. Chen, Yusong, (July 1994) Dept. Stat. Temple University (Cochairman),

Thesis Title M and GM recursive algorithm in AR(p) models and
some robust sample autocorrelations

Dr. Vargas, J. A., (June, 1992)
Dr. Chakravarty, A., (July, 1992)

Dr. Cheung, Albert, (June, 1991)
Dr. Saranadasa, H.,  (June, 1991)

VISITING ACTIVITIES:

Nov. 1994 Talk

Jan. 1993 Talk
Talk

Talk
Talk

August 1992  Talk

Dept. Stat. Temple University
Dept. Stat. Temple University

Dept. Stat. Temple University
Dept. Stat. Temple University

Spectral Analysis of large dimensional
matrices and its applications

Dept. Stat. Chengkung University, Taiwan
Effect of High Dimension

Inst. of Math. Nankai University, China
Effect of High Dimension

Dept. of Math. Anhui University, China
1) Education of Statistics in USA
2) Effect of High Dimension

Dept. of Math. Univ. of Sci. & Tech. of China, China
The convergence rate of spectral distributions of
large random matrices



Inst. of Math., Academia Sinica, Taiwan
Effect of High Dimension

Inst. of Stat., Academia Sinica, Taiwan
Recursive Algorithm for computing
M-estimators in linear models

Inst. of Stat., Chinhua University, Taiwan

March 1992 Talk The convergence rate of spectral distributions of
large random matrices
Consultation with Dr. Jack W. Silverstein
Dept. of Math. NC State University

November 1991 Talk The effect of high dimension
Dept. of Math. and Stat. Miss State University

August 1987 Consultation Prof. T. W. Anderson
Department of Statistics, Stanford University

May 1987 Invited by  Prof. Jeff Wu
Dept. Stat. Univ. of Wisconsin at Madison
Talk on Recent Contributions by Chinese Statisticians

July 1985 Invited by  Prof. J. C. Fu
Dept. Stat. Univ. of Manitoba, Canada

April 1985 Invited by  Prof. L. K. Chan
Dept. Stat. Univ. of Manitoba, Canada

Oct. 1984 Invited by  Professor S. Geman
Division of Applied Math., Brown University
Talk on Contributions to Large Dimensional Random Matrices

CONFERENCES ATTENDED:

10-16 March 2002. <Probability and Statistics of Random Algebraic Structures Conference>,
Oberwolfach, Germany. (60 m’s, Financial support from Organizer)
20 - 24 September 2002 <Annual Conference of Chinese Probability and Statistics Association>.

(45 m’s)
Dec. 10-14,2000 <<The 3rd Conference on Nonlinear Time Series Analysis>>
Kyushu, Japan , Talk entitle: Multi-step Prediction for nonlinear autoregressive models based
on empirical distributions. (1 hour, Financial support from Organizer).
17-19, August, 2001 The 5th ICSA international conferences
Hong Kong, talk title: ” Generaled Polya Urn Model and applications”

Chair of Section ”Experiment Designs”.
June 5 - June 9, 2000 <Free Probability and Random Matrices>

Sanbjerg, Danmark Talk: Methodologies in spectral analysis of large dimensional random matrices
(45 m’s, Financial support from Organizer)
May 1994  Anual confenrence of ASA Toronto, Canada



Jan. 1994 International Conference of

Multivariate Analysis Academia Sinica, TW
May 1992  7th International Conference of

Multivariate Analysis State College, PA.
August 1991 ASA Atlanta, GA.
August 1989 ASA Washington D.C.
April 1989 SDIO Washington D.C.
August 1988IEEE on ASSP Minneapolis, Minnesota
June 1988 SDIO Washington D.C.
Nov. 1986 IEEE Workshop on ASSP Boston, MA

ACADEMIC RESPONSIBILITIES:

Editor of Journal of Multivariate Analysis

Associate editor of Journal of Statistical Planning and Inference
Associate editor of Sankya

Associate editor of Statistica Sinica

Reviewer of Mathematical Review

Reviewer of Zentralblatt Fur Mathematik
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