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Education

Ph.D. (1988) Statistics. University of Maryland, Thesis: “Conditional Least Squares for Semi-
martingales” Advisor: Grace Yang.

M.S. (1984) AI and Computer Science. Rutgers University.
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B.S. (1980) Biochemistry. University of Maryland.

Employment / Academic Appointments

Amazon (2015 - present) Senior Principal Research Scientist, New York.

University of Pennsylvania (1992 - 2015) First Associate, then Full, then The William H.
Lawrence Professor of Statistics, then The Marie and Joseph Melone Professor of The
Wharton School, and currently Emeritus.

University of Chicago (1988 - 1992) Assistant then Associate Professor of Statistics, Grad-
uate School of Business.

Visiting positions Yahoo Labs (2014) Principal Research Scientist, New York. Microsoft Re-
search (2013, 2015) Visiting researcher in the NY labs. The Hebrew University (1996, 2006
- 2007, 2012). Winston Fellow, Institute for Advanced Studies. Northwestern University
(1997) Visiting Research Professor, Center for Mathematical Studies.
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Students: Choong Tze Chua (2003), Liang Wang (2004), Abhishek Gupta (2008), Dongyu Lin
(2009), Jordan Rodu (2014), Parmaveer Dhillion (2014), Yichao Lu (2015), Kory Johnson
(2016), Peichao Peng (2016), Zhuang Ma (2017), Joao Sedoc (2019).
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Robert Stine. Statistics (1998 - 2000) Information Theory and Statistical Model Selection,
with Robert Stine. Economics (1993) Measuring Risk in Financial Asset Markets, with
Dan Nelson. Economics (1991,1992) Estimating Conditional Variances and Covariances:
Measurement Accuracy and Implications for Asset Pricing and Portfolio Choice, with Dan
Nelson.

Other: Elected to the Game Theory Society Council (2005-2011) and granted Fellow (2017).
Editor (2005-2007) for Statistical Science. Associate Editor (1997-2005) for Mathemat-
ical Social Sciences. Granted fellow (2000) in the Institute of Mathematical Statistics.
Distinguished Alumnus Award (2009) Mathematics, U Md. Test of time 2020 at EC.
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