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 2009
 Department of Statistics
 Carnegie Mellon University
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Things certainly changed during 2008/9. The economic mess spilled over into every aspect of life, and our department did not escape. A number of colleagues were ending three-year appointments in the department when the economy tanked and the job market darkened. On the positive side, everyone found a suitable position. On the negative side, the department was not able to replace all of the people who departed. During 2009/10 we will be operating in a leaner and meaner mode. The past year had a number of bright spots to take our minds off the gloom. A bevy of little ones have joined the extended department family. There is nothing like a baby to keep you young. The department also hauled in a number of honors over the summer. As of this writing we may be the first and only department with a current graduate student who is a Fellow of the ASA. Jana Asher (M.S. 99) joined alumni Duane Steffey (Ph.D. 88) and Herbie Lee (Ph.D. 98) in being elected to ASA fellowship. Stephen Fienberg received the 2009 ASA Founder's Award while Jiashun Jin accepted the Tweedie New Research Award, Grace DeForest (B.S. 09) won a Gertrude Cox Scholarship for graduate study, and Rebecca Nugent received the 2009 Chikio Hayashi Award from the International Federation of Classification Societies. A number of celebrations have occurred in the past year, some more related to the department than others. We celebrated John Lehoczky's 40 years at CMU in September with a “surprise” reception. John surprised us all by acting up to the last minute as if he didn't know it was happening. The surprise factor worked slightly better for Bill Eddy's 65th birthday. Mike Jordan will deliver the 11th Morris H. DeGroot Memorial Lecture on October 16. All of Baker Hall celebrated the G20 summit by taking the afternoon of September 24th off while world leaders met at Phipps Conservatory. And the whole city celebrated the Steelers' victory in Super Bowl XLIII, the Penguins' Stanley Cup championship, and the Pirates losing only 99 games. The current year promises to be exciting in the department. We are inaugurating a new Masters in Statistical Practice degree. I hope to be able to report a successful first year of the program at this time next year. We have finally replaced the carpet in the BH 132Q lounge as part of an incremental remodelling process. Considering how many illustrious people have spilled food and drink on the shades of purple over the past 25 years, we have offered remnants to the Smithsonian. We're still waiting to hear. We also converted BH 132M from a cubicle-filled office to common space for graduate students. And CMU now has a very special new Freshman, Margaret Schervish, whom some of you may have met 18 years ago. Mark Schervish
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Orientation 2009
 The Department welcomed 7 students into our Graduate Program, and 5 students into our new Masters in Statistical Practice Program.
 Department picnic (indoors-outdoors, with threat of rain) on Aug. 21
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Faculty Honors Stephen Fienberg delivered the Clifford Clogg Memorial Lecture in Sociology
 and Statistics at Pennsylvania State University on Oct. 13, 2008. His talk was entitled, “Reflections on Latent-Class Modeling.”
 Stephen Fienberg co-chaired the workshop, “What Can Be Learned from Public Health on the Role of Research for Policy Purposes?” on Oct. 30, 2008, at the National Academies Beckman Center in Irvine, Calif. Joel Greenhouse spoke at the event on “`Proof’ in Medicine: The Role of Research Synthesis.”
 Stephen Fienberg is the recipient of the American Statistical Association’s 2009 Founders Award. The citation states: “For outstanding leadership and contributions in Bayesian approaches to the analysis of contingency tables, confidentiality and data disclosure, and legal decision making; for distinguished service on the ASA Board of Directors including his role as Vice President; for long-term active involvement in ASA committees and remarkable leadership and participation in sister organizations; for superior editorial activities past and present, including Editor of the Annals of Applied Statistics, Statistical Science, and co-editor of Chance; for exceptional service and leadership in a wide variety of professional and government-related consultant activities.
 Joel Greenhouse was elected Chair-Elect of the Section on Statistics (U) of the American Association for the Advancement of Science. William Eddy, the prior chair, is retiring chair.
 Jiashun Jin was winner of the 2009 Tweedie New Researcher Award from the Institute of Mathematical Statistics. Jiashun presented the Tweedie New Researcher Invited Lecture at the 2009 New Researchers Conference, July 28-31, in Baltimore.
 Jiashun Jin co-organized the second IMS-China International Conference on Statistics and Probability in Weihai, P.R. China, July 3-6.
 Brian Junker completed his year as President of the Psychometric Society at the 74th Annual Meeting of the Psychometric Society in Cambridge, England, July 20-24, 2009. CMU Statistics alumni Elena Erosheva (Ph.D. 02) and Edo Airoldi (M.S. 02), and former and current faculty Tom Minka (01-03) and Rebecca Nugent gave invited addresses.
 Rebecca Nugent received the 2009 Chikio Hayashi Award presented by the International Federation of Classification Societies (IFCS). The award is given biennially to a promising researcher under age 35 contributing to the domains of classification, data analysis, and related areas. Rebecca was recognized at the IFCS Conference in Dresden, Germany, in March. (see In the News)
 Teddy Seidenfeld was elected President of the Society for Imprecise Probability: Theories and Applications (SIPTA) (www.sipta.org).
 Gordon Weinberg was recipient of the University of Pittsburgh Faculty of Arts and Sciences “Speaking in the Disciplines” Fellowship, Fall 2008, for
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participating in a semester-long faculty seminar to encorporate student speaking into Introductory Statistics.
 Student Honors Jana Asher was elected a Fellow of the American Statistical Association, for
 which she was recognized at the Joint Statistical Meetings in Washington, DC, this summer. Steve Fienberg commented, “I don’t know any other grad student ever so honored. Jana has made truly major contributions to the interface of statistics and human rights, world-wide, as well as serving ASA in a wide variety of capacities.”
 Beth Ayres was honored as Student of the Year at the ASA Pittsburgh Chapter banquet on March 31. Mention was made of her numerous interdisciplinary projects combining statistics with educational research, including her work with the PIER program and her contributions to the CMU graduate student community at large.
 “grand opening” celebration of the new “common graduate student space” in the remodeled and reconfigured BH 132M Beth Ayres won the Psychometric Society’s Graduate Student Travel Award. David Friedenberg advised the undergraduate group that was awarded 1st Place
 in the statistics competition at the Meeting of the Minds at Carnegie Mellon. The group’s project was entitled, “Brain Activity of a Sedated Cat.”
 David Friedenberg won the Best Presentation by a Young Researcher at the Cosmostats 09 Conference in Ascona, Switzerland, July, 2009.
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David Friedenberg gave an invited talk at the Classification Society and Interface Society Annual Meeting in St. Louis, MO, June, 2009.
 Han Liu was the recipient of a Google Fellowship in Statistics, one of 13 Google Fellowships awarded for the first time in 2009. (See “In the News” for more information)
 Han Liu made a presentation entitled, “Functional Joint Sparsity” at the Joint Statistical Meetings in Aug., 2008.
 Han Liu’s co-authored paper, “Blockwise Coordinate Descent Procedures for the Multi-task Lasso, with Applications to Neural Semantic Basis Discovery,” received a Best Student Paper award, and an honorable mention for Overall Best Paper, at the 26th International Conference on Machine Learning, in Montreal, June, 2009.
 Han Liu’s co-authored paper, “On the Estimation Consistency of the Group Lasso and Its Applications,” was a best paper award nominee at the Twelfth International Conference on Artificial Intelligence and Statistics, in Clearwater Beach, Florida, April, 2009.
 Han Liu’s paper with John Lafferty and Larry Wasserman, “Nonparametric Regression and Classification with Joint Sparsity Constraints,” was presented as a spotlight on the Twenty-Second Annual Conference on Neural Information Processing Systems, in Vancouver, Dec., 2008.
 Joey Richards gave an invited talk, “Accurate Estimation for Star Formation History in Galaxies,” at Centro de Modelamiento Matematico (CMM), Santiago, Chile, May 12, 2009.
 Joey Richards gave an invited talk, “Efficient and Accurate Inference for High-Dimensional Astrophysical Data,” at the Classification Society Annual Meeting, joint with the Interface Society, St. Louis, MO, June, 2009.
 Our renovated Statistics Lounge, which includes new tables and chairs, bar counter with stools, new laminate flooring, and state-of-the-art lighting
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IN THE NEWS The following appeared in Newsweek, Jan. 31, 2009, in a column by Sharon Begley entitled “Of Voodoo and the Brain”: The reason the public is snowed [about the alleged tight link between patterns of neural activity and thoughts or feelings] gets to the nub of the attack on neuroimaging (stats-phobes can skip to the next paragraph). In a nutshell, many studies claim very high correlation between patterns of brain activity and some thought or feeling. A “1” is a perfect correlation; it means whenever one thing appears (a pattern of brain activity), the second thing (feeling distressed, say) is always present. In many studies, reported correlations reach 0.8 or 0.9 or higher, which is “too good to be true,” says Andrew Gelman, professor of statistics and political science at Columbia: the underlying measurements (of personality or patterns of brain activity) are less well correlated with themselves than that, so they cannot be better correlated with one another. While many of the reported relationships probably reflect something – at this point, it’s impossible to tell – the critics argue that “a considerable number” may be “entirely illusory.” I asked statisticians about this criticism, and they agreed. “Correlations of 0.9 are unbelievable in any social-science setting,” said William Eddy of Carnegie Mellon. ******************************************* The following appeared on the cover of the April 2009 issue of the IMS Bulletin: The Institute of Mathematical Statistics has selected Jiashun Jin as the winner of this year’s Tweedie New Researcher Award. Dr. Jin received his Ph.D. in 2003 from Stanford University, and is currently an associate professor at Carnegie Mellon University. The IMS Travel Awards Committee selected Jiashun for “fundamental theoretical advances in understanding ‘Needle-in-a-Haystack’ problems, where among many z-scores or p-values, only a few can be expected to be truly significant. He developed practical false discovery rate controlling procedures and higher criticism procedures for use in such problems. He has made applications to cosmological data analysis, genomics and network traffic analysis.” The IMS Tweedie New Researcher Award will fund Jiashun’s travel to present the Tweedie New Researcher Invited Lecture at the IMS New Researchers’ Conference, held this year in Baltimore from July 28 to 31, 2009.
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Jiashun said, “I felt honored and humbled at the same time when I heard that I was selected for the Tweedie New Researcher Award. I am also very glad that the Tweedie Award Committee invited me to speak at the New Researcher Conference. This is a great opportunity for me to learn from the new researchers, and to make new friends.” He is planning to speak on “Higher criticism thresholding: optimal feature selection when useful features are rare and weak.” He elaborated: “Motivated by many modern applications – genomics and proteomics are examples – we consider a two-class linear classification in high-dimensional, low-sample size setting. We consider the case where among a large number of features, only a small fraction of them is useful, and each of these unknown features contributes weakly to the classification decision. Surprisingly, the optimal feature selection rule is intimately connected to the recent statistic of Higher Criticism (HC). HC is a notion that goes back to John Tukey in 1976. In 2002, David Donoho and I developed a more formal notion of HC, and used it for a seemingly very different setting from that of feature selection: to detect a signal that may be both sparse and faint. HC ideas have applications to signal detection in non-independent, non-Gaussian settings (the work of Peter Hall and his collaborators), estimating the proportion of non-null effects (Nicolai Meinshausen and John Rice, Tony Cai, Mark Low, and me), developing goodness-of-fit measures (Jon Wellner and his collaborators), non-Gaussian signature detection in cosmology (Laura Cayon, Jean-Luc Starck, and their collaborators).” … ******************************************** The following appeared in H&SS News, Carnegie Mellon, in the Summer 2009 issue: Rebecca Nugent, an assistant teaching professor in the Statistics Department, has received the 2009 Chikio Hayashi Award from the International Federation of Classification Societies (IFCS). The award is given every two years to a promising researcher under the age of 35 who has contributed to the domains of classification, data analysis and related areas. She will receive the award at the IFCS Conference this month in Dresden, Germany. Nugent has co-authored papers in clustering/classification and medicine, and has been an invited speaker at several seminars and conferences in the United States and abroad. She has served as a board member, meeting organizer and session chair of the Classification Society of North America, and as a session chair for several Joint Statistical Meetings. She received a 2008 grant from the Royal Society of Edinburgh for international collaboration in clustering. This semester Nugent is teaching Statistical Graphics and Visualization. She will join the faculty as an assistant teaching professor this fall. Among her various research interests are determining the importance or stability of clusters and the relationship between sleep and obesity in adults and adolescents. ********************************************
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The following appeared in a news release of the School of Computer Science, Carnegie Mellon, on May 15, 2009: Han Liu, a Ph.D. student in the Machine Learning Department (MLD), is the recipient of a Google Fellowship in Statistics, one of 13 Google Fellowships awarded for the first time this year. Liu, who is pursuing a joint doctorate in machine learning and statistics, is advised by John Lafferty of MLD and Larry Wasserman in the Department of Statistics. He received a master’s degree in computer science at the University of Toronto in 2005 and a master’s degree in machine learning and statistics at Carnegie Mellon in 2007. The main theme of his research is nonparametric inference for high-dimensional massive datasets and its applications for high-dimensional nonparametric regression, classification, density estimation, structural learning, and simultaneous hypothesis testing. “Google is pleased to announce the recipients of the inaugural Google Fellowships,” said a statement released by the company. “These awards have been presented to exemplary Ph.D. students in computer science or related research areas. We have given these students unique fellowships to acknowledge their contributions to their areas of specialty and provide funding for their education and research. We look forward to working closely with them as they continue to become leaders in their respective fields.”
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Seminar/Reception in honor of John Lehoczky’s 40 years at Carnegie Mellon
 Carnegie Mellon President Jared Cohon spoke of the personal and professional attributes of John Lehoczky, Thomas Lord Professor of Statistics and Dean, Humanities and Social Sciences, calling him “representative of what the university is all about.”
 The Sept. 10, 2009, event drew about 150 faculty, staff, administrators, and family
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New Masters Program Premieres in Fall, 2009 The Masters degree in Statistical Practice (MSP) is a one-year, two-semester professional masters degree program emphasizing statistical practice, methods, data analysis and practical workplace skills. The MSP is for students interested in careers in business, industry, government, or scientific research. Students who complete this program will be well trained in the practice of statistics and will be very competitive in the job market. Successful completion of the degree will be grade based. There will not be a masters thesis requirement nor a qualifying exam. In Fall, 2009, the department welcomed the first class from among over 20 applicants. They are: Eliezer Bastista, UFF University, Rio de Janeiro, Brazil (BS 1998), major: metallurgical engineering; Nicole Mattison, CMU (BS 2009), major: statistics and economics; So Young Park, CMU (BS 2009), major: math sciences/operations research; Ryan Sieberg, CMU (BS 2009), major: math sciences; Mengxuan Tu, Univ. of Virginia (BS 2009), major: mathematics and economics. The curriculum will consist of about eight courses. The emphasis of the program will be primarily on statistical methods, data analysis, and professional development:
 • Data Analysis and Methods Core (about 50 percent): Emphasis will be on applied linear and non-linear models; supervised data analysis; model diagnostics and sensitivity analyses; communicating analysis results. Methods course will include topics in continuous and discrete multivariate analysis, survey sampling, time series, and biostatistics.
 • Professional Development Core (about 25 percent): Topics to include: communication skills – both written, oral, and web design; computing skills – SAS and data base management; professional and research ethics; resume writing and interview skills; a data analysis portfolio; introduction to consulting; supervised consulting experiences; Careers in Statistics speaker series.
 • Theory Core (about 25 percent): Emphasis will be on the theory of probability and mathematical statistics that form the foundations for statistical methods and practice.
 Eleventh Morris H. DeGroot Memorial Lecture On Friday, Oct. 16, at 4:15 p.m., Michael I. Jordan, University of California, Berkeley, will present “Completely Random Measures for Bayesian Nonparametrics” in the Giant Eagle Auditorium at Carnegie Mellon. Morrie, who died in 1989, was appointed founding head of the Department of Statistics in 1966. In 1984, he was named University Professor, the highest honor Carnegie Mellon bestows on a faculty member.
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2008-09 Graduates Undergraduate Statistics Majors/Minors Michael Albrecht Majors: Computational Finance, Statistics Fall, 2009: quantitative analyst at QSG market research firm, Naperville, Ill.
 Undergrad. poster session for 36-315, Graphics and Visualization, on May 1, 2009 Karina Alvarez Major: Statistics Minor: Economics Fall, 2009: graduate studies in biostatistics, University of Pittsburgh Eddy Chiang Majors: Economics, Statistics Fall, 2009: employed in his father’s outdoor patio company in Singapore Joon-Il Cho Majors: Economics, Statistics Fall, 2009: mandatory two-year military duty in Korea
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Mary Grace DeForest Majors: Mathematics, Statistics Fall, 2009: graduate studies in statistics, with a concentration in biostatistics, at Stanford University Iulia Degeratu Majors: Economics, Statistics Fall, 2009: Economic and Business Analysis Department at Booz Allen Hamilton, a government consulting firm, Washington, DC
 Yejin Kim, Andrew Klein, David Lash, Nicole Mattison with their project, “Early Childhood,” at the Graphics and Visualization poster session, May 1, 2009 Aaron DePonceau Majors: Mathematics, Statistics Fall, 2009: unknown Skyler Dong Majors: Computational Finance, Statistics Fall, 2009: analyst, Global Technology and Operations Department, Deutsche Bank, New York Maura Fitzgerald Majors: Information Systems, Statistics Fall, 2009: unknown

Page 14
                        
                        

Daniel Frank Majors: Statistics, Operations Research Fall, 2009: quantitative management, Bank of America, Charlotte, North Carolina Kevin Hung Majors: Information Systems, Statistics Fall, 2009: unknown Sunil Jain Majors: Business Administration, Statistics Fall, 2009: analyst, Bank of America, New York City Akshaya Jha Majors: Economics, Statistics Fall, 2009: graduate studies in economics, Stanford University
 Vinith Annam, Nicole Mattison, and Michael Albrecht, whose project, “Neural Activity of a Domestic Cat,” placed First at the 14th Annual Meeting of the Minds’ Undergraduate Statistics Research Competition, May 6, 2009 Manisha Joharty Majors: Business Administration, Statistics Fall, 2009: investment banking analyst, Citi Group, New York City Johnny Kang
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Major: Statistics Fall, 2009: job-hunting in a statistics or business-related field Steve Karolyi Majors: Finance, Statistics Fall, 2009: graduate studies in financial economics, Yale University Yejin Kim Majors: Economics, Statistics Fall, 2009: graduate studies in statistics, Columbia University
 Alexandra Tronetti, Karina Alvarez, and Jennifer Yu Young Ho Kim Major: Statistics Minor: Economics Fall, 2009: unknown Deok-Hoi Koo Majors: Economics, Statistics Fall, 2009: mandatory two-year military duty in Korea Daniel Lim
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Majors: Statistics, Economics Fall, 2009: data analyst, marketing company, Chicago, Ill. Colin Marks Majors: Statistics, Information Systems Fall, 2009: employment with TeamScotti, Pittsburgh, PA, which brokers Insurance for Joel Greenhouse, Karina Alvarez, Oded Meyer, Rebecca Nugent Major League Baseball Nicole Mattison Majors: Economics, Statistics Fall, 2009: Masters in Statistical Practice program, Carnegie Mellon University Martin Nemaric Majors: Mathematics, Statistics Minor: Computational Finance Fall, 2009: options trader, Susquehanna International Group, Philadelphia, Pa. Rebecca Reesman Majors: Physics, Statistics Fall, 2009: graduate studies in physics, Ohio State University Kathrine Sapega Majors: Economics, Statistics Fall, 2009: unknown Jeffrey Schwartz Majors: Economics, Statistics Fall, 2009: price analyst, Travelers Insurance, Hartford, Conn. Emil Shalmiyev Majors: Statistics, Economics Fall, 2009: unknown Ryan Sieberg
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Major: Mathematics Minor: Statistics Fall, 2009: Masters in Statistical Practice program, Carnegie Mellon University Nathan Tower Majors: Economics, Statistics Fall, 2009: unknown Alexandra Tronetti Majors: Economics, Statistics Fall, 2009: grad. studies in biostatistics, University of North Carolina, Chapel Hill Eileen Tucker Majors: Mathematics, Statistics Fall, 2009: quantitative fixed income trader, JP Morgan, New York City Shawn Yoon Majors: Economics, Statistics Fall, 2009: trainee project manager, Lockheed Martin, Fort Worth, Texas
 Graphics/Visualization undergrad class: graphs of data regarding effectiveness of antibiotics against bacteria – the visualized data hung in the 132 Lounge
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Masters Degrees Name Undergraduate Institution Stacey Ackerman-Alexeeff Brown University Working toward Ph.D. at CMU Stefa Etchegaray Catholic University, Santiago, Chile Working toward Ph.D. at CMU Cory Lanker Ohio State University Engineering statistics group, Dept. of Statistics, Iowa State Univ.
 Cory Lanker and Mark Schervish Matt Snodgrass Brown University Working toward master of philosophy in public policy and management, and a Ph.D. in Statistics and Public Policy, CMU Sonia Todorova Harvard College Working toward Ph.D. at CMU Jason Waddell Carnegie Mellon University Working toward Ph.D. at CMU
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Stefa Etchegaray, and Jason Waddell and wife Hayley Star Ying Canisius College Working toward Ph.D. at CMU
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Ph.D. Degrees Name Undergraduate Institution Advisor Marnie Bertolet Shippensburg University Brian Junker Title: To Weight or Not to Weight? Incorporating Sampling Designs into Model-Based Analyses” Position: visiting assistant professor, Dept. of Epidemiology, Univ. of Pittsburgh Sotirios Damouras Athens University of Mark Schervish Economics and Statistics Title: Nonparametric Time Series Analysis Using Gaussian Processes Position: post doctoral fellow, Bloorview Research Institute, Toronto, Canada Diana Luca University of Bucharest Kathryn Roeder Title: Genetic Matching by Ancestry in Genome-Wide Association Studies Position: biostatistician, Early Clinical Development, Genentech Inc., San Francisco Lynne Steuerle Schofield Swarthmore College Brian Junker/ Lowell Taylor Title: Modeling Measurement Error When Using Cognitive Test Scores in Social Science Research Position: tenure-track faculty, Mathematics and Statistics Dept., Swarthmore College Libo Xie Peking University Anthony Brockwell Title: Long-Memory Stochastic Volatility Models: A New Method for Inference and Applications in Option Pricing Position: Jump Tracing, LLC, a proprietary trading firm in Chicago, Ill.
 Commencement 2009: grad student Daniel Manrique and wife Lucia; Jay Kadane; grad student Linqiao Zhao
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Faculty 2009-10 Anthony Brockwell, Adjunct Associate Professor; Steve Chase, Special Faculty-Post Doctoral Associate; Bernie Devlin, Adjunct Associate Professor; Michele DiPietro, Instructor and Assistant Director, Eberly Center for Teaching Excellence; Bill Eddy, John C. Warner Professor of Statistics; Stephen Fienberg, Maurice Falk University Professor of Statistics and Social Science; Peter Freeman, Special Faculty - Research Associate; Chris Genovese, Professor; Joel Greenhouse, Professor; Steve Hanneke, Visiting Assistant Professor; Jiashun Jin, Associate Professor; Brian Junker, Professor; Jay Kadane, Leonard J. Savage University Professor of Statistics and Social Sciences, Emeritus; Rob Kass, Professor; Pavel Krivitsky, Visiting Research Scientist (courtesy appointment with Heinz School); Shinsuke Koyama, Special Faculty-Post Doctoral Associate; John D. Lafferty, Professor, Computer Science, Machine Learning and Statistics; Ann Lee, Assistant Professor; John Lehoczky, Thomas Lord Professor of Statistics; Oded Meyer, Associate Teaching Professor; Daniel Nagin, Teresa and H. John Heinz III Professor of Public Policy; Rebecca Nugent, Assistant Teaching Professor; Alessandro Rinaldo, Assistant Professor; Kathryn Roeder, Professor; Alex Rojas, Visiting Lecturer; Chad Schafer, Assistant Professor; Mark Schervish, Professor and Department Head; Teddy Seidenfeld, Herbert A. Simon and University Professor of Philosophy and Statistics; Howard Seltman, Associate Research Professor; Cosma Shalizi, Assistant Professor; Andrew C. Thomas, Visiting Research Scientist; Valerie Ventura, Associate Research Professor; Isabella Verdinelli, Professor in Residence; Pantelis Vlachos, Associate Teaching Professor; Vincent Vu, Postdoctoral Research Associate; Larry Wasserman, Professor; Gordon Weinberg, Adjunct Lecturer; and Jing Wu, Special Faculty - Research Associate. Mark Schervish Reappointed Head of Statistics John Lehoczky, dean of the College of Humanities and Social Sciences, announced this summer that Mark Schervish officially signed on for a second term as Department Head. In John’s July 14, 2009, email to the department, he wrote: “In my meetings with all faculty and staff, it was clear that Mark had gained essentially unanimous support for his leadership and stewardship of the department during his first term. From the vantage point of the Dean’s Office, Mark has been an outstanding head of an outstanding department.”
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Welcome Steve Hanneke joined the department as a visiting assistant professor, working primarily in the area of statistical learning theory. Pavel Krivitisky, whose research area is social network analysis, is a visiting research scientist with courtesy appointments in Stats and the Heinz School. Andrew C. Thomas, a visiting research scientist, works in stochastic network modeling. Vincent Vu, a National Science Foundation postdoctoral fellow, will be doing research in neuroscience. … And Goodbye Jong Soo Lee left the department for the University of Delaware to be an assistant professor of statistics. Matt Harrison went to Brown University’s Dept. of Applied Mathematics to work as an assistant professor of applied mathematics. Surya Tokdar is an assistant professor in the Dept. of Statistical Science at Duke University, while Yuval Nardi is an assistant professor at Technion – Israel Institute of Technology. New Graduate Students, 2009-10
 Georg Gorg, M.S., applied mathematics, Vienna University of Technology Zachary Kurtz, M.S., applied mathematics, University of Delaware Li Liu, MPhil, statistics, The Chinese University of Hong Kong Nathan VanHoudnos, B.S., mathematics and physics, University of Illinois
 at Urbana-Champaign (joint Ph.D. program in statistics and public policy) Wanjie Wang, B.S., mathematics, Peking University Xiaolin Yang, M.S., computer science, University of Delaware Lubov Zeifman, M.S., statistics, University of Chicago
 New Staff Joining the department as the new academic coordinator is Ken Pawlik. A graduate of the University of Pittsburgh, Ken has been working in Admissions/Enrollment Services for the past 10 years. Most recently, he was employed at Pitt’s School of Education as its senior enrollment manager. Also joining us over the past year is Carl Skipper, computing systems manager, who worked at Carnegie Mellon for eight years in the Psychology Department as a systems administrator.
 Alumni News
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60 Melvin Hinich (M.S. Math): I am working with the Mt. Rushmore Securities’ Hedge Fund Consistency Index ([email protected]), which profiles 5000 hedge funds. For more information, visit: www.hedgefund-index.com . 74 Mike O’Donnell (M.S.) I live in Columbia, Maryland, with my wife of 41 years ([email protected]). We have raised six children. Three are still living at home. We also have a dog and three cats. Our household is a very busy place, but it’s also a fun place. No weddings yet. I am currently a supervisory mathematical statistician (biomedical) for the Food and Drug Administration, Center for Food Safety and Applied Nutrition in College Park, Maryland. My team, the Statistical Applications Team, provides statistical support to all components of the Center. This includes support to the review of food additive petitions which are required by federal law for marketing of certain food ingredients, design of and analysis of data from in-house laboratory research, adverse events analysis and nutritional labeling. I also teach in-house courses in statistics at all levels. We have recently hired an expert in bioinformatics and are now beginning support work in this area. I have been eligible to retire since 2004, but have no immediate plans to do so. In addition, in July 2008 I became an adjunct instructor in mathematics at Howard Community College in Columbia. I typically teach a section of statistics (Math 138 at HCC) each semester and during the summer using the text “Intro Stats” by DeVeaux, Velleman and Boch. I also taught College Algebra one semester. Because of my flexible work schedule with FDA, I am normally assigned a late afternoon section. I find it to be both fun and challenging. Were I to retire from FDA, I would probably teach two sections at HCC or an additional class at another local college. But for now, I enjoy the variety of both working as a professional statistician and teaching in the field. I was recently promoted to Senior Adjunct Instructor effective with the Fall 2009 semester. Outside of statistics, my major interest is in playing the guitar and singing. I am a member of the music ministry team at the 4:30 PM Saturday Mass at St. John’s in Columbia. I have also played at various functions at both FDA and HCC. My musical interests are in contemporary religious music and in folk music from the U.S., U.K., Ireland, and Australia.
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77 Peter Perla (Ph.D): I was recently informed that I had been awarded the John H. Walker Award by the Military Operations Research Society for my article “So a Wargamer and a Black Swan Walk into a Bar . . .”. The description of the award is as follows: To grant recognition to individual practitioners who have authored a technical article that initiated or contributed to technical analytical understanding and that was judged to be the best published in PHALANX during the previous calendar year, the Military Operations Research Society has established the JOHN K. WALKER, JR. AWARD. “So a Wargamer and a Black Swan Walk into a Bar . . .” is the whimsical title of a serious article inspired by the book The Black Swan, by Nassim Nicholas Taleb, published in 2007. The book's subtitle, “The Impact of the Highly Improbable” is a simple characterization of what the Black Swan metaphor means in this context. Taleb argues persuasively that we humans have a poor understanding of the real nature of uncertainty, and grossly underestimate the effects that unpredictable events of the Black Swan variety have on the course of history. His most virulent criticisms are directed at the formal mathematical models of economists and their misrepresentation of the real nature of risk in economic life. I saw similar problems in the theoretical models used by national security analysts to represent the nature of future (or present) warfare. CNA allowed me to spend some of my time on an independent research project to flesh out my ideas. The resulting paper discusses wargaming, Black Swans, and how we might approach designing and using wargames to help DoD better prepare to deal with the uncertain future in which Black Swans may create fundamental changes to the operational environment in ways we cannot readily predict ([email protected]). 79 Ramona L. Paetzold (faculty, 79-81) is still Professor and Mays Research Fellow in the Department of Management at Texas A&M University ([email protected]), where she is also an affiliated professor with Psychology and Women’s Studies. Her book (with Steve Willborn), entitled The Statistics of Discrimination, continues to be influential in court cases, particularly in the arena of employment discrimination. Her primary research area examines legal and psychological issues surrounding notions of disability. She and her partner, Steve Rholes, look forward to this year’s Colorado vacation, which will remove them from the heat and humidity of College Station during July. 85
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Dean Follmann (Ph.D.) is Chief of the Biostatistics Research Branch at the National Institute of Allergy and Infectious Diseases, part of the National Institutes of Health. He heads a group of 15 Ph.D. statisticians who conduct collaborative and methodological research ([email protected]). 86 Amy (Conroy) Ensley (B.S.): I finished an M.S. in Organizational Development last August and am now the coordinator for the Institute for Women in Science, Mathematics and Technology at Wilson College, a small women’s college in Chambersburg, Pa. ([email protected]). Doug (Ph.D. ’93, CMU-Math) was just elected 2nd vice-president of the Mathematical Association of America. John is 17 and seriously considering computational biology or bioinformatics as a major. CMU is still high on his list, and he is suddenly a hockey fan. Jessica is 14 and still involved in music and ballet. 87 David Banks (faculty, 87-97): I don’t know how each year manages to be twice as busy as the previous ([email protected]). On the positive side, I am stepping down in December from editing JASA Applications & Case Studies. On the negative side, like the Lernaean hydra, each time one job ends two more pop up. I suppose one of the more interesting efforts this year, which is still an uncollapsed probability wave, is to persuade the ASA to make electronic publication the primary medium for our journals. I believe this would have an important and positive impact on the way we do research. Annette (Peetz) Dietrick (M.S.): I am still working at SAS Institute (about to hit my 14-year anniversary!) and can happily say I’ve finally found my home ([email protected]). I transferred over to Technical Support (about a year ago after spending a lot of years in consulting and R&D) and I absolutely love it! Solving the issues/puzzles has always been the interesting part of the job for me and now I get to do it full time. Working with customers again is awesome after being in R&D for years. Philip R. Scinto (M.S.): Oct. 23 marks my 20th anniversary at the Lubrizol Corporation ([email protected]). The work remains fresh with new initiatives such as Supersaturated Designs. I also continue to be involved in ASA. I am currently the Council of Sections treasurer and will begin 2010 as the chair-elect for SPES.
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88 Duane Steffey (Ph.D.) was named a Fellow at the annual Joint Statistical Meetings in Washington, D.C., in Aug., 2009 ([email protected]). 89 Fabrizio Ruggeri (M.S.) is research director at the Institute of Applied Mathematics and Information Technology at the Italian National Research Council in Milano; International Professor Associate at Polytechnic Institute, New York University; and editor-in-chief of Applied Stochastic Models in Business and Industry ([email protected]). Brad Carlin (faculty, 89-91): I am still in Minneapolis ([email protected]), loving it and working hard on a Bayesian clinical trials book with Don and Scott Berry (Ph.D. 94), Peter Muller, and Jack Lee. I’m also still playing in too many bands, some of which actually get paid (or at least they get expenses). Indeed I am proud to say I have my first paying gig as a song parodist, putting my years of writing Bayesian spoof songs to good use by writing and performing a few *actuarial* spoofs at this October’s annual meeting of the Society of Actuaries in Boston (my undergraduate major at Nebraska was actuarial science, and the current president of the Society is a former Nebraska professor). The best one, called “Letter B” (to the tune of “Let It Be”), is an ode to actuaries’ love of multiple choice exams (“I need five more answers – Letter B”). Dave Miller (M.S.) is senior director, statistical analysis, for the Lifecycle Sciences Group of ICON Clinical Research. He oversees a group of 20 statisticians, epidemiologists, and statistical programmers in ICON’s San Francisco office. Dave’s group is dedicated to analyses supporting medical publications related to observational studies and outcomes research sponsored by pharmaceutical companies. On the home front, Dave and his wife and two boys (1 and 4) live in Albany, CA, a half a block north of Berkeley. Dave can be reached by email at [email protected] or regular mail at 1080 Peralta Ave., Albany, CA 94706. 90 Alyson Wilson (M.S.): A year ago I moved to Iowa State University to join the Department of Statistics ([email protected]). I’m still an associate professor, and survived the first long, cold winter. Giovanni Parmigiani (Ph.D.): I moved to Boston in the fall to join Harvard’s Dana Farber Cancer Institute as the new chair of the Department of Biostatistics and Computational Biology ([email protected]). I continue my work on studying cancer genetics from a statistical perspective.
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91 Gary Nan Tie (M.S.) Greater understanding and insight are necessary but not sufficient for innovation and application ([email protected]). Luck, however, favors the prepared and persuasive! Tom Short (Ph.D.) I have been teaching at my alma mater, John Carroll University, since Sept. 2008 ([email protected]). My son, Bob, just finished his freshman year, also here at JCU. He wants to be a math professor. The rest of the family still lives in Indiana, Pa. I have now resigned from my position at IUP and I will have to try to earn tenure for a third time! Dalene Stangl (Ph.D.): I continue to serve as Associate Chair of the Dept. of Statistical Science at Duke University, and Reviews Editor for the Journal of the American Statistical Association and The American Statistician ([email protected]). In May, our first cohort of five undergraduate statistical science majors graduated and got terrific job offers. Rick, Jeremy, and Sarah are all doing great and, best of all, a grandchild is expected in November. 96 Michael Posner (M.S.) is still working an assistant professor at Villanova University (Final Four!) and counting down the years until tenure (down to two) ([email protected]). In addition to his research on public health and analysis of observational studies using propensity scores, his interest in statistics education and educational research has been growing. He is currently chair of the Special Interest Group of the Mathematical Association of America on Statistics Education and was recently elected to the Executive Committee of the ASA's section on Statistics Education. He also participated in the report on statistics education graduate programs recently endorsed by the ASA Board of Directors. At home, Jonah and Yael are now almost three years old and started preschool in June. Donna Pauler Ankerst (Ph.D.): I just finished my first year as professor at the Technical University in Munich, Germany ([email protected]). I really enjoyed the teaching and interaction with the students. The German academic process is undergoing a lot of change right now, the biggest one being a switch from the Diploma to the bachelors + masters system as in the U.S. Despite all of the discussions, oppositions and wrinkles to iron out, the move is a positive step forward. My daughter, Antonia, just turned two years old, and often tells me (as well as her daycare colleagues) that we are “too loud.” Imagine that!
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97 Murali Haran (B.S.; statistics minor): I’m working on a number of enjoyable projects at Penn State, both collaborative and methodological ([email protected]). My collaborations with climate scientists have been gathering momentum, with lots of interesting climate model/data assimilation/calibration-type problems involving large spatial data sets. I’m also working on modeling invasive species with ecologists and disease dynamics with biologists. I am also continuing to work on Monte Carlo methods and spatial models. There’s certainly never a dearth of interesting problems to work on! As an aside, I just attended a Rob Kass talk in a “Harold Jeffreys’ retrospective” session at the Objective Bayes meeting here in Philadelphia – a great combination of interesting science, statistical methodology, and philosophy/epistemology. Reminded me of why I got into this profession and also why I appreciate CMU’s model for long-term scientific cross-disciplinary collaborations. Hormuzd Katki (M.S.): Our baby girl, Rashni, is 16 months old. She started walking in May, and now she is off exploring her world. She gets to have fun with her grandparents and uncle every week. It’s such a joy to see her happy and exploring. On the professional side, I was promoted to the tenure-track at NCI (the intramural NIH mimics the academic promotion system, except we don’t teach or write grants) ([email protected]). I am heavily involved in HPV research and I am making an individual risk prediction model for cervical cancer to aid clinical management of women. Although I’m more involved in applications, I did attend the Objective Bayes Workshop to present an idea about what I call False Positive and False Negative Bayes Factors to better understand Bayes Factors and p-values. Now that I’m tenure-track, I’m starting to understand what it means to be “busy”! 98 Laura Dugan (M.S.; Ph.D. Heinz 99): I am an associate professor in criminology at the University of Maryland ([email protected]). I recently went to China to teach a five-day intensive statistics course to students in our Criminal Justice Masters program in Nanjing. That was fun. Herbie Lee (Ph.D.) Herbie was named a Fellow at the annual Joint Statistical Meetings in Aug., 2009 ([email protected]). Russell Steele (M.S.): I was recently promoted to associate professor at McGill University in the Mathematics and Statistics Department ([email protected]). Life in Montreal with my wife, Marie-Laure, and at McGill continues to go very well where I’ve had some great master’s and Ph.D. students and am working on several interesting collaborative problems. In even more important and exciting news, my wife and I are very happy to announce the birth of our first child, Luca
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Arthur Steele. Luca was born on May 2 at the Royal Victoria Hospital in Montreal. Our new little family was very excited to visit Pittsburgh this past summer. 99 Jana Asher (M.S.): I am doing fine, although I am still trying to get my dissertation done ([email protected]). I hired someone to help with the data cleaning, and I really, really think I’ll get it done in 2009(!). My kids are good; Duncan started high school this fall (yikes!) and is now taller than me. Rosie turned four this summer and is a delight. Professionally, I am in the process of starting a non-profit statistical consulting firm. The idea is to provide statistical consultation to organizations that typically can’t afford it (i.e., non-profits, non-governmental organizations, governments of developing countries). Right now we have one full-time employee (not me) and one part-time volunteer (me) and we are operating out of an office in my basement. We’ll be accepting donations as soon as we get our 501(c)(3) status, so stay tuned (hint hint!). The most notable news is that I was made a Fellow of the American Statistical Association this year, an exciting honor for which I am extremely thankful and appreciative. Anthony Brockwell (faculty, 99-07) is a senior analyst at Horton Point, LLC, a hedge fund in New York City. “By a miracle, we’ve survived,” he said of the fund doing a visit to the Department. But signs of the Recession abound in The Big Apple. “It’s depressing because a lot of little shops and big ones are closing,” he said.
 Anthony during his April, 2009, visit to the Department 00 Galit Shmueli (faculty, 00-02) is back from a sabbatical in the Kingdom of Bhutan (with a hop to Australia and New Zealand), where she discovered the
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importance of broadband and the opportunities that Skype, email, and Google books offer to collaborative research and online learning ([email protected]). While in Bhutan, Galit gave workshops and talks on decision making, data, and technology to the government, corporate, and private sectors. She also attended the coronation of the 5th king. Galit is now in the Kingdom of Maryland. 01 Thomas Nichols (Ph.D.): I have moved from the U.S. and academia to the U.K. and industry. I’m working at the GlaxoSmithKline Clinical Imaging Centre in London ([email protected]). Still doing brain imaging, but now specifically in the context of drug development. My wife, Ulrike, and I had a child a year ago, Lydia, and we’re enjoying London and being close to all that Europe has to offer. I’m working with Brandon Whitcher (B.S. 93) and am still in touch with Donna Pauler Ankerst (Ph.D. 96) in Munich. Sandra Park (B.S.): I am currently looking for a full-time job in statistics. I am also trying to obtain a recording contract at a record label ([email protected]). 03
 Linje Boston (B.S.) As an entrepreneur, this economic downturn has provided me the opportunity to fashion my company into a leaner and more efficient version ([email protected]). My sister recently joined the company and this has allowed me to focus more on project development. The company's research continues to fascinate me. A report commissioned by the Congressional Black Caucus Foundation, in which we analyzed the impact of firm participation in the Small Business Administration's minority business initiatives, has been entered into the congressional record. It seems that members of the Small Business Committee are using it to create a more efficient program. For a firm that focuses on minority and small business issues - we view this as a major accomplishment. We have been commissioned to do some follow up research. We are developing a small-business development index [BDI] which is to serve as a proxy for business capacity. The nature of the problem has driven me toward the use of smooth regression techniques outlined in chapter 9 of the trusty Venables and Ripley's Modern Applied Statistics with S-PLUS. Who knew?
 Woncheol Jang (Ph.D.): I am an assistant professor of biostatistics at the University of Georgia, working on source detection and multiple testing problems in astronomy and biomedical research ([email protected]). Chris Paciorek (Ph.D.): After six years in the Biostatistics Department at the Harvard School of Public Health (two as a postdoc and four on the faculty), I’m moving out to California July 2009 to start a visiting assistant professor position in
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the Statistics Department at UC Berkeley ([email protected]). Cari Kaufman (Ph.D. 06) and I will finally be in the same place after several years of dating long-distance. I plan to continue various applied and methodological projects in spatial and Bayesian statistics, with applications in the environmental arena and public health. 04 Jimmy Fulp (M.S.): I am currently working as a biostatistician at the Moffitt Cancer Center in Tampa, Fla. ([email protected] ). I have worked here for two-and-a-half years now, and work on a variety of projects. Cyrille Joutard (postdoc, 04-06): My wife and I are still living in Montpellier (south of France). As for my professional life, no big change ([email protected]). I continue to teach and do research at Montpellier University. Last April, we had an unexpected 3-week campus blockade by a certain group of students who opposed the government's education reform! Fortunately, we could make up for all the missing classes. Jenny Zhang (B.S.) recently finished her Ph.D. in biostatistics at Harvard University, and is working for the FDA as a statistical reviewer in the Division of Oncology Drug Products ([email protected]). 05 Michelle Dunn (Ph.D.): Two years ago while raising our daughters in a small English town, our idyllic life of traveling around Europe came to an abrupt halt when I was diagnosed with tongue cancer, a rare cancer particularly for a young non-smoker and non-heavy-drinker. Within days of the diagnosis, we moved back to the States for a successful but incredibly painful treatment at Johns Hopkins, where I had one-third of my tongue and 63 neck lymph nodes removed. Once the twins started kindergarten, I decided to devote my time to cancer research. I am now a program director for a portfolio of statistical methodology grants at the National Cancer Institute. My activities include creating funding opportunities (see www.statfund.cancer.gov for funding announcements and contact information) and guiding statisticians through the grant funding process. Already, I have had the pleasure of interacting with many CMU affiliates and hope that many more of you will choose to work on cancer applications. My particular emphasis lately has been on encouraging statistical software to keep up with methodological development. If anyone would like to talk about the state of future of statistics research in cancer, please drop me a line ([email protected]) or find me at the NIH booth at JSM, of which I am the organizer or perhaps the sole participant.
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Andrew Althouse (B.S.): I’ve completed my first year of a two-year master’s in applied statistics program at the University of Pittsburgh ([email protected]). This summer, I acquired some research experience at Western Psych and also in Pitt’s Epidemiology Data Center. On the athletic front, I’ve run a few half-marathons and I’m looking forward to making my marathon debut next year! Deborah Kuk (B.S.): I finished my first year of the Biostatistics ScM program at Johns Hopkins and successfully passed my master’s qualifying exam ([email protected]). I am in Baltimore for the summer doing work for the Biostatistics Consulting Center at Hopkins and helping a professor with the Sleep Heart Health Study. In the fall, I will continue taking classes and start working on my thesis. Xiayi (Sandy) Shen (B.S.): I graduated from CMU this May with my M.S. in Electrical and Computer Engineering, and have recently started my job at Citi as a risk analyst. I want to extend special thanks to Prof. Rebecca Nugent. My research experience with her and the statistics learned from taking her classes have been very helpful to me in every aspect of my job ([email protected]). Lynne Steuerle Schofield (Ph.D.) is a faculty member at Swarthmore College in their math and stat department. To reach her, email [email protected] . 09 Grace DeForest (B.S.) was a recipient of the Gertrude M. Cox Scholarship in Statistics Award for “outstanding academic achievement in a statistical program and showing promise for work in the field of statistics.” The award was presented at the Joint Statistical Meetings in Washington, D.C., in August. Grace began Stanford University in the fall for the masters in statistics concentration in biostatistics ([email protected]). Daniel Franks (B.S.): I am working at Bank of America in Charlotte for the Quantitative Management Associate Program, as part of the Enterprise Credit Risk Scorecard team ([email protected]). My work includes back-testing and calibrating risk rating models for wholesale businesses. Manisha Johary (B.S.): I graduated in May and am now working full time at Citigroup in New York in their Capital Markets & Banking Program ([email protected]). My group is called Equity Capital Markets. Our business focuses on providing equity and equity linked solutions for clients on capital raises, mergers and acquisitions, and initial public offerings.
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Colin Marks (B.S.): I am working with a small insurance brokerage firm in Pittsburgh which works exclusively with Major League Baseball. The combinations of statistics and baseball are endless and enjoyable ([email protected]). Nicole Mattison (B.S.): This summer I was busy teaching SAT prep classes as well as teaching at a Kumon math school. In August I began the new Masters in Statistical Practice program at Carnegie Mellon. Additionally, I will be working closely with the Department of Psychology researching child development ([email protected]).
 Carnegie Mellon students preparing for the global G-20 summit which drew worldwide political and economic leaders to Pittsburgh, Sept. 24-25, 2009; below; a fenced and empty Frew Street outside Baker Hall prior to the summit
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New Arrivals Azalea, daughter of Tanzy Love (faculty, 05-08) and husband, Zach Dietz, on Oct. 4, 2008; Justin Yi-An, son of Ann Lee (current faculty) and husband, Kakei Ngan, on Oct. 12, 2008; David Leonardo, son of Alex Rojas (Ph.D. 06) and wife, Adriana Lopez, on Oct. 24, 2008; Ainsley and Simon, daughter and son of Susan Buchman Goode (current student) and husband, Simon, on Jan. 14, 2009; Bella Yu-Xuan, daughter of Jung-Ying Tzeng (Ph.D. 04) and husband, Fang Chen (Ph.D. 04), on Feb. 12, 2009; Cayla, daughter of Christian Niyonkuru (M.S. 07) and wife, Grace Umamahoro, on Feb. 25, 2009; Ryan Neill, son of Lynne (Steuerle) Schofield (Ph.D. 09) and husband, Tim, born April 7, 2009; Luca Arthur, son of Russ Steele (M.S. 98) and wife, Marie-Laure, on May 2, 2009; Carmi, son of Yuval Nardi (faculty, 05-09) and wife, Yonina, on May 3, 2009; Gianna Rae, daughter of Lou Mariano (Ph.D. 02) and wife, Diane, on June 13, 2009; Adrian and Mateo, twin sons of Daniel Manrique (current student) and wife Lucia, on Sept. 24, 2009.
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Twins Ainsley and Simon Buchman Goode
 Twins Adrian and Mateo Manrique-Guerra
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Coming in 2010 The Fifth International Workshop of the Statistical Analysis of Neuronal Data (SAND5), co-organized by Rob Kass, will be held on May 20-22, 2010, in Pittsburgh. Among other goals, the workshop series aims to define important problems in neuronal data analysis and useful strategies for attacking them; evaluate analytical methods by their ability to yield insightful results in interesting settings; foster communication between experimental neuroscientists and those trained in statistical and computational methods; and encourage young researchers to present their work. For more information, email [email protected] .
 Dizzy and Miles, adopted four years ago by Larry Wasserman and Isa Verdinelli, in their new offices
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