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Contact Information Boston University
Department of Mathematics and Statistics
CCDS 331, 665 Commonwealth Ave
Boston, MA 02215
Phone: (617) 358-2938;
Fax: (617) 353-8100
E-mail: ginovyan@math.bu.edu
URL.: http://math.bu.edu/people/ginovyan

Academic Positions

e 2006 — present Senior Lecturer, Department of Mathematics and Statistics, Boston University
e 2004 -2006 Visiting Professor, Department of Mathematics and Statistics, Boston University
e 1993-2004 Research Deputy Director, Institute of Mathematics of Armenian Academy of

Sciences

e 1986 -1993  Senior Scientific Researcher, Institute of Mathematics of Armenian Academy of
Sciences

e 1981-1986 Junior Scientific Researcher, Institute of Mathematics of Armenian Academy of
Sciences

Education and Deqgrees

e 1999 Doctor of Mathematical Sciences (= European Habilitation degree), Yerevan State University
o Dissertation: “Nonparametric Statistical Analysis for Stationary Gaussian Processes”
e 1981 Ph.D. (candidate of Phys.- Math. Sciences), St-Petersburg Branch of Steklov Mathematical
Institute of Russian Academy of Sciences
o Dissertation: “Some Statistical Problems for Stationary Gaussian Time Series”.
e 1980 M.A. St-Petersburg Branch of Steklov Mathematical Institute of Russian Academy of Sciences
e 1977 B.S. Yerevan State University, Department of Mathematics

Fields of Research Interests

e Probability and Statistics
e  Statistics of Stochastic Processes
e Time Series Analysis
e Parametric and Nonparametric Estimation
e Prediction Theory
e Theory of Toeplitz Operators
e Fourier Analysis
Visits
12/29/2001 - 03/23/2002 Visiting Scholar, Northeastern University (Boston, USA)
09/12/2000 — 12/16/2000 Visiting Scholar, Northeastern University (Boston, USA)
01/15/1999 — 03/14/1999 Visiting Scholar, Central Economics and Mathematics Institute of Russian
Academy of Sciences (Moscow, Russia)
09/01/1982 — 08/28/1983 Postdoc, St-Petersburg Branch of Steklov Mathematical Institute of Russian

Academy of Sciences (St-Petersburg, Russia) 1
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Research Grants

1991 Short Term Research Grant of International Science Foundation
2002 ANSEF Research Grant

2002 - 2003 NFSAT-CRDF Research Grant

2007 — 2011  National Science Foundation Research Grant

2013 -2016  National Science Foundation Research Grant

A List of grants | have applied since appointed at Boston University

1. National Science Foundation (NSF), Statistics program, Statistical Analysis of Time Series with Long
Memory, listed as CO-PI. Submitted on 11/06/2012, proposed duration: three years. Proposed amount:
$576,219.00. DMS-1309009. Outcome: Awarded, from 09/01/2013 to 09/01/2016.

2. National Science Foundation (NSF), Statistics program, Statistical estimation and prediction for stationary
models with intermediate or long memory, listed as CO-PI. Submitted on 11/03/2011, proposed duration:
three years. Proposed amount: $467,731.00. DMS-1208531. Outcome: declined.

3. National Science Foundation (NSF), Statistics program, Statistical Analysis of Stationary Models with
Long- or Intermediate-range Dependence and Toeplitz Operators, listed as PI. Submitted on 11/02/2010,
proposed duration: three years. Proposed amount: $125,167.00. DMS-1105787. Outcome: declined.

4. National Science Foundation (NSF), Statistics program, Long and Short Memory Stationary Processes:
Prediction and Estimation, listed as CO-PI. Submitted on 11/06/2006, proposed duration: three years.
Proposed amount: $576,219.00. DMS - 0706786. Outcome: Awarded, from 07/10/2007 to 07/10/2010.

Memberships

American Mathematical Society (AMS)

Armenian Mathematical Association (Union)

Editorial Board of the Journal of Contemporary Mathematical Analysis

Scientific Board of National Foundation of Science and Advanced Technologies (NFSAT, Armenia)

Conference Organization

1. International Conference Harmonic Analysis and Approximations, |
September 18-25, 1998, Nor Amberd, Armenia

2. 5th International Conference Mathematical Problems of Statistical Physics
August 26-September 2, 2000, Nor Amberd, Armenia

3. International Conference Harmonic Analysis and Approximations, 11
September 11-18, 2001, Nor Amberd, Armenia

4. 6th International Conference Mathematical Problems of Statistical Physics
August 24-31, 2002, Tsakhkadzor, Armenia

5. International Conference Mathematics in Armenia: Advances and Perspectives
September 30 — October 7, 2003, Tsakhkadzor, Armenia

6. International Conference Application of Multivariate Statistical Analysis in Economics and Estimation

Theory

May 23 - 30, 2004, Tsakhkadzor, Armenia

7. The 26th New England Statistics Symposium, Boston University, April 2012,
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Participation in Conferences

Vilnius International Conferences on Probability and Statistics (1981)

International Conference on Limit Theorems In Probability and Statistics, Vesprem, Hungary(1982)

Vilnius International Conferences on Probability and Statistics (1985)

Vilnius International Conferences on Probability and Statistics (1989)

International Congress of Mathematicians, Zurich, Switzerland (1994)

4th World Congress of the Bernoulli Society, Vienna, Austria (1996)

Vilnius International Conferences on Probability and Statistics (1998)

International Conference Harmonic Analysis and Approximations, | Nor Amberd, Armenia (1998)

5th International Conference Mathematical Problems of Statistical Physic” Nor Amberd, Armenia (2000)

10. International Conference Harmonic Analysis and Approximations, Il Nor Amberd, Armenia (2001)

11. 27th International Conference on Stochastic Processes and their Applications, Cambridge, UK (2001)

12. 6th International Conference Mathematical Problems of Statistical Physics Tsakhkadzor, Armenia (2002)

13. Vilnius International Conferences on Probability and Statistics (2002)

14. International Conference Application of Multivariate Statistical Analysis in Economics and Estimation
Theory Tsakhkadzor, Armenia (2004)

15. Barcelona Conference on Asymptotic Statistics (BAS 2008)

16. Statistique Asymptotique des Processus Stochastiques VII LeMans, France (2009)

17. The 23th New England Statistics Symposium, University of Connecticut (2009)

18. The 24th New England Statistics Symposium, University of Connecticut (2011)

19. International Conference Harmonic Analysis and Approximations, V Tsaghkadzor, Armenia (2011)

20. The 26th New England Statistics Symposium, Boston University (2012)

21. Second International Conference Mathematics in Armenia: Advances and Perspectives Tsaghkadzor,
Armenia (2013)

22. The 29th New England Statistics Symposium, University of Connecticut (April 2015).

23. The 30th New England Statistics Symposium, Yale University (April 2016).

24. Random processes and time series: Theory and applications. A conference in honor of Murray Rosenblatt,
UC San Diego (October 21-23, 2016).

25. International Conference Harmonic Analysis and Approximations, VII (September 16-22, Tsaghkadzor,
2018).

26. The 33th New England Statistics Symposium, Yale University (May 15-17, 2019).
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1. Ginovyan, M. S. “Mathematics in Armenia. An Overview,” Armenian Academy of Science, Yerevan
(2003).

2. Tovmasyan, N. E., Ginovyan, M. S. (editor), “Non-Regular Differential Equations and Calculations of
Electromagnetic Fields.” World Scientific Pub Co Inc (September 1998).
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1. Ginovyan, M. S. “Asymptotic behavior of Toeplitz determinant.” Zapiski Nauchnykh Seminarov POMI,
vol. 97 pp. 22-31 (1980). MR602358 (82g: 60054). English translation in: Journal of Soviet Mathematics
(1984) vol. 24, issue 5, pp. 494-500.

2. Ginovyan, M. S. \/ﬁ - approximation of the likelihood function,” Zapiski Nauchnykh Seminarov POMI,
vol. 98, pp. 33-47 (1980). MR591860 (82c: 62127). English translation in: Journal of Soviet Mathematics
(1983) vol. 21, issue 1, pp. 20-31.

3. Ginovyan, M. S. “Some Statistical Problems for Stationary Gaussian Time Series.” Preprint, 11p.  St-
Petersburg (1981).

4. Ginovyan, M. S. “Asymptotic behavior of the logarithm of likelihood function involving polynomial zeros
of spectral density.” Zapiski Nauchnykh Seminarov POMI, vol. 108, pp. 5-21 (1981). MR629397 (83e:
62117). English translation in: Journal of Soviet Mathematics (1984) vol. 25, issue 3, pp. 1113- 3
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Seminarov POMI, vol. 136, pp. 13-27 (1984). MR758473 (86¢: 62017). English translation in: Journal of
Soviet Mathematics (1986) vol. 33, issue 1, pp. 706-715.
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62184).

Ginovyan, M. S. “On estimation of functionals of spectral density having zeros.” Doklady Akademii Nauk
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having zeros.” Theory Probab. Appl., vol. 33, No. 2, pp. 315-322 (1988). English translation Theory Probab
Appl 33(2): 296-303. MR954578 (89j: 62053).

Ginovyan, M. S. “On estimating the value of a linear functional of the spectral density of a Gaussian
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Probab Appl. 33(4): 722-726. MR979749 (90c: 62098).

Ginovyan, M. S. “On distribution of quadratic functionals in Gaussian stationary process.” Doklady
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Ginovyan, M. S. “Asymptotic properties of spectrum estimate of stationary Gaussian processes.” Journal of
Contemporary Math. Anal., vol. 30, No. 1, pp. 1-16 (1995). MR1643528 (2000a: 62235).

Ginovyan, M. S. “On asymptotic behavior of Toeplitz determinants.” in Theory of Functions and
Applications (Collection of Works Dedicated to the memory of M. M. Djrbashian), pp. 57-60, Yerevan
(1995).

Ginovyan, M. S. “Asymptotic upper bounds for the risk of estimators of linear functionals of a spectral
density function.” Journal of Contemporary Math. Anal., vol. 31, No. 5, pp. 1-9 (1996). MR1693840
(2000g: 62113).

Ginovyan, M. S. “Nonparametric estimation of functionals of a spectral density function.” Abstracts of
Communications “4th World Congress of the Bernoulli Society,” pp. 25-26, Vienna, Austria (1996).
Ginovyan, M. S. “On Kullback asymptotic information for stationary Gaussian measures.” Computer
Science and Information Technologies pp. 236-238, Yerevan (1997).
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Abstracts of Communications “7th Vilnius Conference on Probability Theory and Mathematical Statistics,
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Ginovyan, M. S. “Nonparametric Statistical Analysis of stationary Gaussian processes.” Yerevan State
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Computer Science and Information Technologies (CSIT'99) pp.135-137, Yerevan (1999).

Ginovyan, M. S. “Asymptotic behavior of the prediction error for stationary Random sequences.” Journal
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Ginovyan, M. S. “Nonparametric estimation of the spectrum of homogeneous Gaussian fields.” Journal of
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Ginovyan, M. S. “Efficient Estimation of Spectral Functionals for Gaussian Stationary Models.”
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1. Boston University (Fall 2004 — present)

GRS MA882 Stat Seminar 2

GRS MAT781 Estimation Theory

MET AT743 Regression and Time Series.

CAS MAS588 Nonparametric Statistics.

CAS MAS587 Sampling Design: Theory & Methods.
CAS MAS586 Design of Experiments.

CAS MAJ582 Mathematical Statistics

CAS MAS570 Stochastic Methods of Operations Research.
CAS MA214 Applied Statistics.

10. CAS MAZ213 Basic Statistics & Probability

11. CAS MA124 Calculus I

12. MET MA123 Calculus |

13. CAS MA120 Applied Mathematics

14. CAS MA116 Statistics 11

15. CAS MAL115 Statistics |

16. CAS MA113 Elementary Statistics
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2. State Engineering University of Armenia (2002 — 2004)

1. Probability and Stochastic Processes for Engineers
2. Prediction of Stationary Stochastic Processes

3. Northeastern University (Boston, MA, Fall 2000 and Winter 2002)

1. Differential Calculus (Calculus I)
2. Integral Calculus (Calculus II)

4. Yerevan State University (1982 — 1999)

1. Probability Theory and Mathematical Statistics

2. Theory of characteristic functions

3. Limit theorems for weakly dependent random variables
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