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Memories of Wei Ching-Zong

David F. Findley

I met C.-Z. after a Statistics seminar talk | gave in 1985-6
at the University of Maryland College Park. At that time he
had a special Associate Professor of Mathematics position (later
Full Professor) with reduced teaching responsibilities so that he
would have more time for research and for directing the research
of graduate students. My talk was concerned with selecting
between different statistical models, focusing largely on a
famous selection criterion of Hirotugu Akaike. | talked about
my attempts to understand this criterion and to provide a more
complete theoretical foundation for it. C.-Z. found the topic
interesting and we started having lengthy conversations about
this and other statistical topics whenever | attended a Statistics
seminar talk at Maryland. By late 1986, he had provided the
results | needed to complete my version of the theory for the
most fundamental case (Gaussian vector autoregressions). |
wrote up our results as a co-authored research report for the
Institute of Statistical Mathematics in Tokyo, as a Visiting
Professor there in 1987, while Akaike was its Director.

After | returned from Tokyo, we continued to meet, at my
office at the U.S. Census Bureau or at his, to work on more
comprehensive results. We also talked about topical things, such
as the possibility of his returning to Taiwan, to the Institute of
Statistical Science at Academia Sinica. | recall him saying that
he was happy in the U.S. academic world, but the opportunities

80



for contributing to Statistics in Taiwan through Academia Sinica
could enable him to "repay"” (I don't remember the exact word)
his homeland for some of the benefits it had given him. After ten
years he might consider returning to the U.S.

After C.-Z. went to ISS, at his invitation | had three
extremely stimulating and productive long stays (1 to 5 month)
there as a Visiting Research Fellow, in 1991, 1993 and 2001, the
last extended by two weeks at the Institute of Economics by Lin
Jin-Lung. There also were, and continue to be, shorter visits.

I got to know C.-Z., his wife Wu Mei-Zong and daughter
Doris much better through these visits, and to know many of his
fine colleagues at ISS. Now, when 1 visit there, out of habit |
find myself listening for the sound of his booming laugh
echoing across the ISS's interior courtyard.

It was revelatory to have collaborations and write journal
articles with such an insightful and technically gifted colleague.
C.-Z. contributed deep, influential results to all of the areas of
Statistics and Stochastic Processes he researched in. The
foundation and main technical result of our 2001 paper, his
answer to a question of mine, has been used in Econometrics
and its powerful generalization, in his student Ing Ching-Kang's
dissertation, has been the stepping stone to quite refined
contributions to model selection theory by Ching-Kang, who is
now a Research Fellow at ISS. Others of C.-Z.'s students have
also achieved strong recognition from contributions related to
their dissertations.
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The last time | saw C.-Z., he was somewhat weak, with a
compromised immune system. | went with him and Mei to a
traditional Chinese medicine practioner who was providing C.-Z.
with relief from some symptoms of his illness and who, at
C.-Z.'s suggestion, provided me with relief from a temporary
digestive problem. The plan was for me to go again with C.-Z.
and Mei that afternoon to experience another kind of traditional
medical therapy. But before our meeting time, | started coughing
every few minutes, probably from dust in the air at a museum.
For fear I might have an infection and transmit it to him, 1 called
and explained why I should not meet them. The next day | left
Taiwan.

I carry with me a feeling of emptiness from missing this
last shared experience. It is the starting point for the emptiness |
carry from losing such a dear friend and colleague. C.-Z. made it
possible for me to achieve some research goals of great interest
to me. Through invitations, courtesies and sharing conversations,
he enriched my life in many additional ways. | know that others
have a similar or greater emptiness from his absence.
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In memory of my teacher C.Z. Wei
Sangyeol Lee

It was September 1986 when | first met C.Z. in Maryland.
In the next spring semester, | took his course on Mathematical
Statistics. At that time, still 1 opened myself to a possibility to
major in pure mathematics, but while | was sitting in his class, |
changed my mind into statistics because | was so inspired by his
unique teaching style. One day | happened to talk to him in a
departmental party and he suggested me to work on time series
analysis with him. As a matter of fact, his proposal was quite
attractive since he promised that I could get my ph.d within two
years after passing the qualifying exams as far as my
performance reaches a certain level. One vyear later, |
successfully passed the qualifying exams and started my Ph.D
study under his supervision. The problem he proposed me was a
goodness of fit test problem, focusing on the normality test for
autoregressive processes with unit roots. Nowadays, the
normality test for time series residuals is rather classical, but at
that time, it was a fresh and challenging problem that requires
hard work. After getting my Ph.d, I continued working with him
for another year as a postdoc in the Institute of Statistical
Sciences, Academia Sinica. During that time, | grew up as a
researcher owing to the nurturing environment there. It was also
a precious time for me to learn Taiwanese culture and make new
friends. Reflecting back my memory, he often enjoyed chatting
with me, and once told me “Don’t try to write too many papers,
life is very short, and one good paper is enough in one’s life”,
emphasizing the meaning of a great accomplishment. That
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sounded so great to me, but until now I have felt it difficult to
realize that in reality. In my life, nobody has ever affected me in
spirit as much as he did, and | owed him a lot for being what |
am now. When | heard that he passed away, | felt deep sorrow
and emptiness. As George Harrison once said in his song, “all
things must pass away”. Yes, it is, but his spirit still remains in
my mind, often refreshing my memory back on “all those years
ago”. “There is no one compares with him”, indeed, “in my
life”.
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Strong consistency of least squares estimates in
multiple regression (with T. L. Lai and H. Robbins).
Proceedings of the National Academy of Sciences of
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Strong consistency of least squares estimates in
multiple regression Il (with T. L. Lai and H. Robbins),
Journal of Multivariate Analysis. Vol. 9 (1979), pp.
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Convergence systems and strong consistency of least
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