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I have taught this course seven times from September 2019 to December 2024, at the request of
the Department, driven by consistently positive student feedback. My teaching excellence has
been recognized with two Excellence in Teaching Awards and a nomination for the Faculty of
Engineering and Computer Science Excellence in Teaching Award. This course is cross listed for
both undergraduate and graduate students, highlighting its broad academic impact.

Honors and Awards

1. Second Prize, Collaborative Innovation Scholarship, China Electronics Technology
Group Corporation - Xidian University 2017

2. National Scholarship for Master's Students 2017

3. Special Award for Outstanding Graduation Thesis, School of Computer Science, Xidian
University 2018

4. Excellence in Teaching Award 2020

5. Excellence in Teaching Award 2021

6. Nomination for the Faculty of Engineering and Computer Science Excellence in
Teaching Award 2023

7. Nominations for the Governor General's Gold Medal 2023
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Papers in Submission and Revision

[1] Lei Zhao, Lin Cai, and Wu-Sheng Lu, “Federated Learning with Efficient Local Adaptation for
Realized Volatility Prediction”, submitted to Transactions on Machine Learning Research.

[2] Lei Zhao, and Lin Cai, “Robust and Explainable Derivative Hedging with Linearized Neural
Network”, submitted to Transactions on Machine Learning Research.

[3] Lei Zhao, Lin Cai, and Wu-Sheng Lu, “Efficient Dynamic Vega Hedging with Adaptive Nesterov
Acceleration”, under revision and submitting to IEEE Transactions on Neural Networks and
Learning Systems.

[4] Lei Zhao, Wu-Sheng Lu, and Lin Cai, “Central Acceleration for Federated Optimization with
Stochastic and Deterministic Client Selection”, under revision and resubmit to IEEE Transactions
on Pattern Analysis and Machine Intelligence.

Papers in Preparation

[1] Lei Zhao, Lin Cai, and Wu-Sheng Lu, “Robust Hedging Risk Management with Efficient Federated
Optimization”.

Editorial Activities

Review Editor for Frontiers in Communications and Networks, 2020 — Present
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