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ACADEMIC APPOINTMENTS:
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Associate Professor with tenure
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Associate Professor
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Postdoc Fellow

INDUSTRY EXPERIENCE:
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(2020) M. Pham, Y. Du, X. Lin, and A. Ruszczynski, “An Outer-inner Linearization
Method for Non-convex and Nondifferentiable Composite Regularization Problems”, Jour-
nal of Global Optimization. Revised and resubmitted.

(2020) Y. Du, X. Lin, M. Pham, and A. Ruszczynski, “Selective Linearization for Multi-
block Statistical Learning”, Furopean Journal of Operational Research. Revised and re-
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(2020) X. Lin, S. Yu and X. Zhou, “Evolution of Trading Relationships in Corporate Bond
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(2020) J. Ding and X. Lin, “Post-quantum Private Set Intersection Based on the LWE
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(2012) J. Ding, X. Xie and X. Lin,“A Simple Provably Secure Key Exchange Scheme
Based on the Learning with Errors Problem”, Cryptology ePrint Archive, 688.
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Chinese Journal of Management Science, 2017 -
Annals of Data Science, Associate Editor, 2016 -
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Elected member, CCF Task Force on Big Data, 2015
Elected member, International Statistics Institute, 2007.
Early promotion to Associate Professor with tenure, University of Cincinnati, 2008.

Chikio Hayashi Memorial Award, International Federation of Classification Societies, 2004.
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Jan. 2019. “Aspects of Wealth Management Chatbot”, Pingan Group, Shenzhen, China.

Dec. 2018. “Machine Learning on Wealth Management Platforms”, Tsinghua University,
Beijing, China.

July 2017. “Scalable Dynamic Network Models for Mobile Payment Fraud Detection”,
Tsinghua University, Beijing, China.

. June 2016. “Large Scale Network Models for Mobile Payment Fraud Detection”, Taiping

Insurance, Shanghai, China.

. May 2015. “Machine Learning for Complex Networks”, ChongQing University, ChongQing,

China

. May 2013. “Alternating Linearization for Structured Regularization Problems”, FACM

2013, Newark, NJ.

July 2012. “Alternating Linearization for Structured Regularization Problems”, TMS-
APRM 2012, Tsukuba, Japan.

. Feb. 2011. “Spectral analysis of network connectivity for children’s narrative comprehen-

sion”, UIUC, Urbana-Champaign, IL.
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. June. 2010. “Sparsity Via Penalized Maximum Likelihood Estimation for Time Series

Models”, Conference on Modeling High Frequency Data in Finance, Hoboken, NJ.

May. 2010. “Penalized Maximum Likelihood Estimation for Stationary Time Series”,
ICSA 2010 International Applied Statistics Symposium, Indiannapolis, IN.

July. 2009. “Penalized Likelihood and High Dimensional Dependent Data Analysis”, 2009
International Conference on Financial Statistics and Financial Econometrics, Chengdu,
China.

Feb. 2009. “Regularization for Stationary Multivariate Time Series”, Rutgers University,
Piscataway, NJ

May. 2008. “Information Conversion and Bayesian Effective Samples”, International In-
dian Statistical Association Conference, Storrs, CT.

May. 2008. “Privacy Preserving Maximum Likelihood Estimation”, National Center for
Health Statistics, Washington, D.C.

Aug. 2007. “Privacy Preserving Maximum Likelihood Estimation and Statistical Disclo-
sure Limitation”, IMS International Conference on the Frontier of Statistics, Kunming,
China.

Oct. 2006, “Beamforming Techniques for MEG Source Localization”, Cincinnati Chil-
dren’s Hospital, Cincinnati, OH

Aug. 2006, “Statistical Learning on a Complex Metabolomic Dataset”, Joint Statistical
Meeting, Seattle, WA

Aug. 2006, “MEG and fMRI for Brain Study”, Shanghai Jiaotong University, Wuhan
Institute of Technology and Sichuang University, China

Mar. 2006, “Model Based Approaches for Simultaneous Dimension Reduction and Clus-
tering”, Rensselaer Polytechnic Institute, Troy, NY

Mar. 2006, “Hybrid Methods for Feature Selection in Classification and Clustering”,
ENAR 2006, Tampa, FL

Aug. 2005, “Privacy Preserving Statistical Analysis for Horizontally Partitioned Data
Sets”, Joint Statistical Meeting, Minneapolis, MN

June 2005, “Statistical Methods for Analyzing Metabolomic Data”, Joint CSNA and In-
terface meeting, St. Louis, MO

Apr. 2005, “Privacy Preserving Data Mining”, Cincinnati Children’s Hospital and Medical
Center, Cincinnati, OH

Nov. 2004, “Privacy Preserving Statistical Analysis and its Application to Counter Ter-
rorism”, New York University, New York, NY

June 2004, “Finite Mixture Models and Degenerated EM Algorithm for Local Dimension
Reduction”, IFCS 2004, Chicago, IL
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May 2004, “Variable Selection for SVM using Nonconcave Penalty”, SAMSI, Research
Triangle Park, NC

Feb. 2004, “Privacy Preserving Data Mining”, SAMSI, Research Triangle Park, NC

RESEARCH AWARDS:

10.

11.

. National Science Foundation, Subcontract from University of Cincinnati. Implementing

Practical Provably Secure Authenticated Key Exchange for the Post-quantum World, 2016-
2018. $142,026.

. Co-PI, MarketAxess Inc, 2015-2016. Bid and Ask Spread Index for High Grade Corporate

Bonds.

. Co-PI, RU Newark Chancellor Seed Grant. Supply Chain Analytics Laboratory, 2015-

2017. $75000.

. PI, RU Newark Chancellor Seed Grant. Large Scale Data Analytics for Cardiovascular

Diseases, 2012-2017. $70,000.

. Rutgers Business School RRC award. 2010 - 2014.
. Rutgers Business School, Dean’s competition for Summer Ph.D. Research Assistants. 2011.

. PI, Charles Phelps Taft Research Foundation. Novel Approaches to Construct Privacy

Preserving Distributed Hippocratic Health Related Databases, $8000. 2008-2009.

. PI, National Institute of Statistical Sciences. Privacy Preserving Statistical Analysis for

Distributed Data, $17000. 2006-2007.

. University of Cincinnati, University Research Council. Privacy Preserving Approaches for

Integrating Health Related Databases. $13100. 2006-2007.

PI, Charles Phelps Taft Research Foundation. A Unified Randomization Approach for
Privacy Preserving Data Mining. $7000. 2005-2006.

National Science Foundation Postdoc Fellowship, SAMSI and NISS. $60000. 2003-2004.

TEACHING EXPERIENCE:

Course taught at Rutgers:

1.
2.

3.

Financial Time Series Analysis (Ph.D.) (New course)
Time Series Modeling for Business (Undergrdaute New Brunswick) (New course)

Statistical Methods in Business (Undergraduate New Brunswick)

Course taught at University of Cincinnati:

1.

Statistical Machine Learning and Data Mining (Ph.D.) (New course)



. Statistical Inference (Ph.D.)
. Mathematical Statistics (Ph.D.)

. Applied Regression Analysis (Master)

Analysis of Variance (Master)

Probability & Statistics (Undergraduate)

. Introduction to Statistics (Undergraduate)

DOCTORAL THESIS SUPERVISION:

Dissertation Advisor

1.

2.

Shui Yu, Rutgers University, expected Dec. 2020.

Qiang Wu, Rutgers University, expected Dec. 2020.

. Kaicheng Wu (Jointly with A. Ruszczynski), Rutgers University, 2018. Stochastic alter-

nating optimization methods for solving large-scale machine learning problems. Currently
Senior Data Scientist at Microsoft.

. Yu Du (Jointly with A. Ruszczynski), Rutgers University, 2017. Selective Linearization for

Multi-Block Conver Optimization. Currently Assistant Professor at University of Colorado
at Denver.

Minh Pham (Jointly with A. Ruszczynski)), Rutgers University, 2014. Alternating lin-
earization for structured reqularization problems. Currently Assistant Professor at Rochester
Institute of Technology.

. Xiangxiang Meng, University of Cincinnati, 2011. Spectral Bayesian Network and Spectral

Connectivity Analysis for Functional Magnetic Resonance Imaging Studies. Currently
Senior Data Scientist at SAS.

Member of Dissertation Committee

Qingxin Meng (2020), Farid Razzak (2020), Chuan Liu(2020), Yijun Zhu (2020), Hao Zhong
(2019), Yanchi Liu(2019), Zijun Yao (2018), Constantine Alexander Vitt(2018), Bin Liu(2016),
Die Sun(Stat. Rutgers, 2016), Ran He(Columbia University, 2015), Zhongmou Li(2015), Xialu
Liu(Stat. Rutgers, 2015), Gavin Lynch(NJIT, 2014), Jingjing Guan (City U. HK, 2014), Dragos
Bozdog (Stevens Institute of Tech., 2014), Wentao Li( Stat. Rutgers, 2013), Yong Ge(2013),
Wentao Li(Stat. Rutgers, 2013), Xueying Chen( Stat. Rutgers, 2012), Jiabin Chen(Stat. Rut-
gers, 2012), Darryl Penenberg (Stevens Institute of Tech., 2010), Forest Levin (Stevens Institute
of Tech., 2010), Yan Chen(University of Cincinnati, 2008), Wenge Guo(University of Cincinnati,
2007).

DEPARTMENT /UNIVERSITY SERVICE

Rutgers University



1. Curriculum 2030 Committee (2020 - )

2. BAIT Curriculum Committee (2017-2018)

3. Special Program Policy Committee (2015-2017)

4. Course of Study Committee (2015)

5. Department Hiring Committee (2015 - 2016)

6. Ph.D. Executive Committee (2014-2015)

7. Operations Research Ph.D. Admission Committee (2014 -)

8. NB Faculty Council (2013-2015)

9. Undergraduate program New Brunswick policy committee. (2011 - 2012)
10. BAIT undergraduate major planning committee (2010)

11. New Brunswick fellow (2009 - )

University of Cincinnati

1. Taft Conferences and Lectures Committee (2007 - 2009)

2. College of Arts and Science Faculty Advisory Group (2007 - 2009)
3. Chair of Taft Departmental Lecture Committee (2007)

4. Graduate Affair Committee (2007 - 2008)

5. Qualifying Exam Committee (2006 - 2009)

6. Executive Committee (2006 - 2008)

7. Computational Science Institute Steering Committee (2006 - 2008 )
8. Chair of Barnett Lecture Committee (2006 - 2007)

9. Statistics Faculty Search Committee (2005)

SELECTED SYNERGISTIC ACTIVITIES:

Advisory Committee, International Conference on High Frequency Finance and Data Analytics,
2016, 2018 and 2019

Advisory Committee, Minister of Education Key Laboratory on Cyber Physical Society, 2016-
Elected member, CCF Task Force on Big Data, 2015

Organizer, International Conference on High Frequency Finance and Data Analytics, 2015
Organizer, ICML Workshop on Designing Machine Learning Platforms for Big Data, 2014
Organizer, DIMACS workshop on Dynamic Network Analysis, 2013
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Founding member, International Academy of Information Technology and Quantitative Man-
agement, 2012

PC member, SIGKDD(2016), ICMLA (2010,2011), ICDM(2007)

Organizer, Section on Business, New England Statistics Symposium, Cambridge, MA 2010
Secretary and treasurer, Cincinnati Charter of ASA, 2008-2009

Organizer, Workshop on Frontier of fMRI Research, University of Cincinnati, 2006

Chair, Algorithms and Software, Section on Statistics Computing, JSM, 2005.

Chair, NISS and SAMSI on Data Mining, JSM, 2004.

Reviewer for Journal of American Statistical Association, Information Systems Research, IEEE
Transactions on Knowledge and Data Engineering, Naval Research Logistic, Journal of Official
Statistics, Statistical Methodology, British Journal of Statistical and Mathematical Psychology,
Journal of Statistical Planning and Inference, Journal of Knowledge and Information Systems,
Annals of Operations Research, Quantitative Finance, IEEE International Conference on Data
Mining, SIGKDD Conference on Knowledge Discovery and Data Mining, IEEE International
Conference on Data Engineering, International Conference on Machine Learning, IEEE Inter-
national Conference on Machine Learning and Applications
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