"o A

TAE A

HEPIT:

& H . 2019 08 08

AT LG NI R FeAL AR T B4
—O—/FAA



"4 5K L HT Al %

2 ik [ B & 11 ] 3xsksksikskkskk /]

Rk Wik

A F A 1968-07 BIEE R =

X E TR E ¥ fr L

A HEEKYTERE
EVHEARS | #HE 5 BIR x
REFRFELL | A HF BN 2 E
mEFELER| EEAF B A E | 1995-07

TR LA F
% Jim T AR B 14 1997-06 TAE#ArEigs | 310027

FFEAE M TR AT T685 % & 5 Fu121E2 2 (1601 E
FEEH S | 310030 B A L1 0571-88052005

F A 13055353298 E-mail staz1x@z ju. edu. cn
EsSEEER |

—. RS FEKS

LA FHEMFHR F OB EE;

Institute of Mathematical Statistics—China & 5 &%
FEAGRZITHAR S
WA EE

FEBERITF S

H5HEE;

HLERTRHAH RS BEK;

AL EI5IAF & —
BEMHELAL;

BERFEFRN R

EX EAMFELALTFELRER;
WL 77 AR BB RE AL
WL “ZF'AN” LA

=
AN

—. TIEfiH

2017F9H —Z 4

L AFHERF

HRFL B EME;

200949 F 20174 ML AF¥FHF R 8l E£1H;

199849 Al — £ 4

TAF, BBAF. BEFXAF) ;

MLAFEFR (BRFRFFR) g R £ R L3R E oL K5

XE#HER




199746 H—1998F9 A MM AFHF R #IK;
199549 A 199746 A MMAF#HF R HL/5;

199342 H—-1995F7H BEAFZit 5EF R HEHR 4,
199049 —1993F 1 MMAFHF R MELHR A,

=, REBR
(KRB TREEXR, )
FE5 | X s KK 4 T H 4 # ERHL Fk X A
s v a a RABFERE/RAAERE ;
H o (AR DL a2, — s
1| wEa %ggfﬂk*ﬁ* T e ff 2016-05
AHNREEGILE K ’
WML BEFER, QlF “H%¥5 sy
2 | EWR | WIEEFRRE | BAKE RELLERAL | T 2014-09
BEARER Kk ’
‘ L 2016-20184F# L& “ZF A HY (%
4 L p— _
3 TR | £E (ZFA) " AL S 2018-08
N, 2530 EEHE
X . Z 5 R AANHL. 25 A%
7 o » T H B
75 T H 4 # A 1F B E] T H 4 e kR (F) I
2019-01
HHTE T At s ‘
1 » R 5 AT E A mfﬁz ALERET 80. 00 /1, =%
mp s Ean | OO0 | mxasnrzs
2 e ES %Eﬁg 250. 00 1/8, £#
* 2022-12 | = ™7
FMNEHBEET AHK 2018-01 | M & T A&t R|
3 THFORERRERT ES HEBERESEZTHT 70. 00 1/10, % #
ES 2018-12 | H
2015-01
% %%
4| crRzmBeitE F | oTIRE-BEH | 455.00 ig;/m’*A}%
2019-08
‘ ‘ \ 2013-01 s
. MERRER S BE = ERXEAFEES 196, 00 U1, 2
R 1% 2 8 AHEFFEES ' ’
2016-12
ZIEIT T E AN 2010-06 | . . e
> ST 42 B 4k L A
6 HRIETFHELEHNE z gijg;i;% 30. 00 1/1, 34
5w A 2014-06 | & =
f. REFERX
kBT EEREKL XL, )
Fe 3 B i 44 23 | wxkn | wW | #4 E
Central limit Annals of Applied
1 theorems of a Probability, Vol. SCI | E4 8T | 2016-12 |#iffEE | 5
recursive 26 (6) : 3630-3658




stochastic
algorithm with
applications to
adaptive designs %

Rosenthal ' s
inequalities for
independent and
negatively
dependent random
variables under

Science in China-

. Mathematics Vol. SCI | E#AT] | 2016-04 | @EHAEH | 25
sub—linear
. . 59 (4) :751-768.
expectations with
applications (3% %
4JF “SCIENCE CHINA
Mathematicsft % it X
L7 *
Asymptotic
behaviour of the
. .. Journal of
trajectory fitting Theoretical
eo
estimator for o SCI | E4MAF | 2019-03 2/2 3
flectod Probability,
reflecte
Vol.32 (1) :183-201
Ornstein - Uhlenbeck ©
Processes
Three Series
Theorem for Acta Mathematica
Independent Random Sinica—-English
Variables under Series , SCI | EWHET | 2019-02 |@EAMEZE | 1
Sub-linear Vol.35 (2) : 172-
Expectations with 184.
Applications
Nonparametric
response—adaptive Ph tical
armaceutica \
randomization for o SCI | EAEAF] | 2018-12 |@EiffE# | O
. Statistics
continuous
responses
Marcinkiewicz’ s Statistics &
strong law of large Probabilit
robability
b f SCI E 7 2F T 2018-07 1/2 2
numirs or Letters, Vol.137: ¢ SRR /
i
non-inear 269 - 276
expectations
Exponential
inequalities under
the sub-linear Science in China-
Mathematics Vol. SCI | EBRET | 2016-12 |#EH(EZH | 19

expectations with
applications to
laws of the

59 (12) :250372526.




iterated logarith
Self-normalized . . .
L Communications in
moderate deviation Mathemati 2
athematics NN

8 and laws of the o SCI | EWHEAF | 2016-06 |@EiffEH | 2
] . Statistics, Vol. 4:
iterated logarithm

. 229 - 263
under G-Expectation
A general lower
bound of parameter
estimation for Journal of Applied

9 SCI = 7 2F T 2016-03 2/2 2
reflected Probability SRR /
Ornstein - Uhlenbeck
processes
Testi Hypoth

isclng ‘y?o eses Journal of the
of Covariate—

10 . . American Statistical SCI [ 4N HA F 2015-12 3/3 7
Adaptive Randomized A Lati
Clinical Trials. ssoctation
Asymptotics for a L

Stattist &
11 | class of dependent aLses scl | E4#F | 2015-10 | 1/2 | 0
. Probability Letters
random variables
A Robust Test for
Threshold-Type Journal of

12 Nonlinearity in Forecasting, Vol. 34 SCI | E4MAF | 2015-09 4/4 1
Multivariate Time ( 6) : 441-454
Series Analysis
Donsker’ s
Invariance
Principle Under the | Communications in
Sub-linear Mathematics &

13 SCI EIRAp:RY 2015-03 | i ] 7
Expectation with an | Statistics, Vol. 3 Sk il
Application to (2) : 187-214
Chung’ s Law of the
ITterated Logarithm
Asymptotic
properties of Ad ‘0 Aoplied

vances in ie NN
14 | multi-color 7S A APD SCI | E4MEHT| | 2014-12 |#@EFAEH | 2
. Probability
randomly reinforced
Polya urns
A Gaussian process Electronic Journal
imati f f Probability, NN

15 approximation for of Probability SCT & 42 | 2014-12 | EFMEZ | 5
two—color randomly Vol. 19, no. 86,
reinforced urns 1-19.

N REEE
75 Z1EAH R A KA | HREtE | H4




(mER) -“+2%

1 T EREEHF AR AT A % R4 # A | 2014-07 3/3
EESRIE &
+. ERBER
F5 A 4 #x SR SR L 7 B ] H4 (AT




J\s FRH TR
(HRFHEn RS TRARELEFLT . 2R EEER)

(—) FZEA

EMEZITTARIEFRRAUF AR, HEARFABXI05E, RIMXARE (RITFF) . (BERF
Y o (EABEER) FERMER TR TI Y EHEE 29 A, LaHigs 20, g T03F5H4E
REGERFHAFHREAMF -FL, BFENEBHFHIFELAS UK, 10FREFHIEALFFES
, RERFERALFFLES, 9FANGBIITERREAUMAEAL X, KI6-18FHIH “ZFA” %
#HA A

(=) #HEFL

KU KPNEMERERER AR, BRTERXMERITHEA 4T, ECaussT B, IEKIXR BE
RRH. BMERRELFFARIET RFQFH AR, 1995FHEEV IR, HAETHFTEREARFE
HEETEMITEETE, AFKTFARXIO0LE, RFHXL*KE (Annals Statistics) . (
Annals Probability) . <{Annals Applied Probability) . «J. American Statistical

Association) % EFRBERF AR FIM L, % & REFEENSNEATH) 251/, Web of Science TR
HXHIIA—TZE£K, Yuh—index 420, W3l EHREFE, £E. me2khk. 2EH. EAAM. #&
i, wE., WEFERMHKX,

KL R £ B N FCauss TR FGauss BT WA K, ARBRRMAR BN IEHT THEH S L=
(19964F, 19984, 20004F) , TI1997THRMIT & F D FHEA L, TI998F Nik “Hril & B HLF AFH
ARWEN” EZRBREARAR, SHERXR. BEREGZFW (SHIRWEAREMFR) (2001F) FIAH
FHBA " ARKFEMAE ", GMER. AFROEGETRE “BEERRE® K HEGCauss R H# 1
FRAEIRA” T2003F K RHAHEARF —F K,

AYHEF BT ENERREAMERRES R AL EER AR EEN RITERFORA, RAMALT &%
BENRTEANEREL, IANERRFEARTAR 2R ITRET A, RE T AP HEATIEA
“should be the first choice” . “the recommended method for its good overall properties” .
“important” B EE N XITHA, WET ZITEX L&A X EENXIT. W EHENMLITHH “the
most interesting open question” (Hu and Rosenberger 2006) %4 H T #4, —R &K Ef 7 iEZE T A
AXERFWE LB T %, HEEMERRER o GENRIT A EIRE RS, KIITHEBREFHETE
FHLAT IR, I E AR FEeAEEFESNEZAE TR ELWE B,

THFRIFMEMA— LB F G R FH R R A LR AR A AR R0 F A, & &SCI
X264k, MARGFER AR FELETATEMMITE “7 AR BRBEQFREAA TN EB. &
W7 EAE &ML K fr R FHEA B9 FUEE A T Hu and Rosenberger 20064 Hy % % fiMay & Flournoy
(Annals Statistics, 2009) #H 1% H# =4 Open problems, 1A T L+ F & H M4 < FPocock &
Simon (1975) Wit#YE B &, B X & %K%E (J. American Statistical Association) . (Annals
Applied Probability) . (Advances in Applied Probability) HAUR T4 L; €1 T k& M#1E TR
MEEERARWAFNTARLER, ZLTFLUEHLTRAIEMBRRER, EF—RAKHE (Science




in China) By X F1Z 4 F2016-2017E B9 F 6 X ¥,

KU —HERERT TN — %, RERY, RKANFARARHATE (BEL) . (HKELIT) foH
FAREWHF T, TERFHNUBARBERBGIRERAFZF, SEREPFZHM2IK, EHE
FETHFS5ZRNRE (BER) NABHRIERKZRE, 6EREHN (BEL) ZMNET_EZA
WM. KIFHAAREEFL EPHER, E¥FALREGHEER, HRANE LA F LRV EASAHRE
FHABNKK. B, RAFAFTREFFRFTLA. KILHFTT2012, 2014, 20165 AR K GF W T AF
HFERRELZFLWI (FH45/5, 1/ . —FE T (H 42/ , HIHAHFRREL-FL T (#
43/5) , FRBHIARFENE “ZFA” FEMHIAH2016-20185F “=ZFA” L#H AL

AANAEUEFTRGERARE. WAL




Ju BB




+. AfTEXRPFERL




F— WRETRERL




T2 EXWHEZRESFHEEL




T=. FEHRER




0. HBUF#EHEL




ThH. &




	1. 
	2. 
	2. 
	2. 
	2. 
	2. 
	2. 
	2. 
	3. 
	3. 
	3. 
	3. 
	3. 
	3. 
	3. 

