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Employment history

1986 to date Research Staff Member, IBM Research Division, Thomas J. Watson Research
Center, Yorktown Heights, New York.

1983-1986 Senior Scientific Officer, Institute of Hydrology, Wallingford, Oxon., England.

(Jun—Nov 1986) Visiting Scientist, IBM Research Division, Thomas J. Watson Research Center,
Yorktown Heights, New York.

(Feb—Jun 1984) Visiting Associate Professor, Mathematics Research Center, University of Wis-
consin, Madison, Wisconsin.

1979-1983 Higher Scientific Officer, Institute of Hydrology, Wallingford, Oxon., England.

Academic studies

1976-1979 Faculty of Mathematical Studies, University of Southampton, Southampton, Eng-
land. Ph.D., “Tests of time-series model specification”, 1979 (thesis advisor: Prof.
T. M. F. Smith).

1973-1976 Sidney Sussex College, Cambridge University, Cambridge, England.
B.A. (class I), Mathematics, 1976.
M.A., 1980.

Professional experience — highlights
Risk modeling and risk management

e For IBM Business Continuity and Recovery Services, analyzed risk exposures and developed
algorithms and software that enabled BCRS to estimate risk for individual customers and
determine the inventory levels required to satisfy likely customer demands. [1998—-2003]

e For Deutsche Bank, developed a statistical method of market risk (Value At Risk) estimation,
that allowed for heavy tails in distributions of returns on financial instruments. This poten-
tially enabled the bank to significantly reduce its capital set-asides to accommodate adverse
market movements. [1998—-2000]

e For the U.S. Army Corps of Engineers, provided statistical methods for the U.S. National
Drought Atlas. The Atlas estimates drought risk and precipitation frequency in the U.S. using
data from over 1000 measuring sites. [1991-1995]
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Forecasting

e For IBM Microelectronics Division, developed a statistical demand forecasting method
capable of forecasting monthly demand for several thousand products. Forecast accuracy
improved by 35% over existing methods. [2001-03]

e For a major automobile manufacturer, developed a procedure to estimate demand for options
and option packages on vehicles. Forecast accuracy improved by 30% over existing methods.
[2002]

Research

¢ InventedL-moments, a method of summarizing probability distributions and data samples,
and of fitting distributions to datd.-moments are analogous to ordinary moments (skewness,
kurtosis, etc.), but have much superior statistical properties. They are well suited to estimating
the frequency of extreme events, and have found applications in environmental sciences and
finance. [1986 to date]

e With J. R. Wallis, developed regional frequency analysis usiflgoments as an effective
method for frequency estimation of rare events in the environmental sciences. These methods
are used by researchers in many countries, and have been adopted by government agencies
in the U.S. (National Drought Atlas, 1995) and U.K. (Flood Estimation Handbook, 1999).
[1983-97]

e Invented (simultaneously with, but independently of, C. Granger) the “fractional ARIMA’
model for long-range dependence in time series, and established its properties. Long-range
dependence is a phenomenon, in which observations a long time span apart are statistically
correlated. It has become an important research area, particularly in hydrology, economics,
and signal processing. My 1981 paper “Fractional differencing” has been cited over 400
times. [1979-94]

e Investigated relationships between data mining and classical statistics; developed a method
for selecting explanatory variables for use in classification procedures. [1995-97]

Awards and Honors

IBM Invention Achievement Award (First Plateau), 2003.

Designated by the Institute for Scientific Information as one of the 250 most highly
cited researchers in mathematics for publications in the period 1981-1999 (see
http://www.isihighlycited.com ), 2003.

Elected Fellow of the American Statistical Association, 1999.

IBM First Patent Application Invention Achievement Award, 1998.

IBM Outstanding Innovation Award, 1992.

Editors’ Citation for Excellence in Refereeing/ater Resources Reseayd®89.

Research Studentship, Science Research Council, 1976—79.
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Professional activities

Associate EditorTechnometrics2001 to date.

Member, L-moment Applications Working Group, National Weather Service, 2001.

Member, Program Committee, KDD 2001 (7th ACM SIGKDD International Conference on Knowl-
edge Discovery and Data Mining), 2001.

Associate EditorMethods and Computing in Applied Probabiliy998 to date.

Member, Technical Advisory Group, Upper Mississippi Basin Flood Frequency Study, U.S. Army
Corps of Engineers, 1997-2000.

Member, Program Committee, 11th International Symposium on Forecasting, New York, 1991.

Member, Editorial Advisory Boardsarth in Space1988-90.

Membership of professional organizations

Fellow, Royal Statistical Society.
Member, American Geophysical Union.
Fellow, American Statistical Association.

Books
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of the Royal Statistical Society, SeriesAB, 219-230.
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Hosking, J. R. M. (1983), “Lagrange-Multiplier Tests,” Encyclopedia of Statistical Sciences,
Vol. 4, eds. S. Kotz and N. L. Johnson, New York: Wiley, pp. 456—459.

Hosking, J. R. M., and Reed, D. W. (1983), “Communication on ‘Development and Operational
Strategies for Water Resource and Supply Systems’ by T. Kitslouytnal of the Institute of
Water Engineers and Scientis&, 72—74.
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Hosking, J. R. M., Wallis, J. R., and Wood, E. F. (1985), “Estimation of the Generalized Extreme-
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Bulletin, 21, 677-682.
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Value Distribution for Flood Frequency Analysis’ by Fabio Rossi, Mauro Fiorentino, and
Pasquale VersacefWater Resources Resear@2, 263—266.
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Analysis,”Water Resources Reseay@2, 1606—-1612.
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Hosking, J. R. M. (1988), “Van Montfort-Otten Test,” Encyclopedia of Statistical Sciences, Vgl. 9
eds. S. Kotz and N. L. Johnson, New York: Wiley, pp. 461-462.

Hosking, J. R. M. (1988),“~-Moments: Data Analysis Using Linear Combinations of an Ordered
Sample (Appendix to ‘Catastrophes, Computing, and Containment: Living with Our Restless
Habitat’ by J. R. Wallis),"Speculations in Science and Technolddly 316-324.
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Hosking, J. R. M., and Wallis, J. R. (1988), “The Effect of Inter-Site Dependence on Regional Flood
Frequency AnalysisWater Resources Reseayéd, 588—600.

Hosking, J. R. M., and Wallis, J. R. (1988), “Comment on ‘Estimating the Upper Tail of Flood
Frequency Distributions’ by J. A. Smith\Water Resources Resear@4, 625—627.
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Wu, L. S.-Y., Hosking, J. R. M., and Doll, J. M. (1992), “Business Planning Under Uncertainty:
Will We Attain Our Goal?”International Journal of Forecasting, 545-557.
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Drought Atlas Developed,” ilseophysics News 199&d. D. Presnall, Washington, D.C..: Amer-
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neers, Fort Belvoir, Va., 587 pp.
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Hosking, J. R. M. (1996), “Fortran Routines for Use with the Method.-dloments, Version 3,”
Research Report RC2052BM Research Division, Yorktown Heights, N.Y.

Hosking, J. R. M. (1999),X-moments and Their Applications in the Analysis of Financial Data,”
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Hosking, J. R. M. (2000), “Maximum-Entropy Characterization of the Logistic Distribution Using
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Hosking, J. R. M. (2003), “Maximum Entropl;Moments, and Order Statisticsesearch Report
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Heching, A., Hosking, J. R. M., and Leung, Y. T. (2004), “Forecasting demand for IBM semicon-
ductor products”’Research Report RC2340BM Research Division, Yorktown Heights, N.Y.

Patents

Coppersmith, D., Hong, S. J., and Hosking, J. R. M. (2000), “Method for Finding a ‘Best’ Test for
a Nominal Attribute for Generating a Binary Decision Tree,” U.S. Patent no. 6,101,275.

Gung, R., Hosking, J. R. M., Lin, G., and Tajima, A. (2004), “Demand Planning for Configure-to-
Order and Building Blocks-Based Market Environment,” U.S. Patent no. 6,816,839.



