
Daniel P. Palomar | Professor
Dept. of Electronic & Computer Engineering

Hong Kong University of Science and Technology
palomar@ust.hk • www.danielppalomar.com

Research Interests
Optimization methods, high-frequency data, and deep learning in financial systems.

Academic Qualifications
1999–2003 Ph.D. cum laude in Electrical Engineering, Technical University of Catalonia (UPC),
Barcelona, Spain (exchange student at Stanford University)
1998 M.Sc. with honours in Electrical Engineering, King’s College London (KCL), London, UK
1993–1998 B.Sc. with honours in Electrical Engineering, Technical University of Catalonia (UPC),
Barcelona, Spain

Summary of Employment
2014–present Full Professor, Hong Kong University of Science and Technology (HKUST)
2013–2018 Fellow, Institute for Advanced Study of HKUST
2010–2012 Consultant, Research Center CTTC-HK
2010–2014 Associate Professor, Hong Kong University of Science and Technology (HKUST)
2006–2010 Assistant Professor, Hong Kong University of Science and Technology (HKUST)
2006 Research Associate, Princeton University, Princeton, NJ
2004–2006 Fulbright Research Fellow, Princeton University, Princeton, NJ
2003–2004 Visiting Researcher, University of Rome “La Sapienza”, Rome, Italy
2003 Guest Researcher, Royal Institute of Technology (KTH), Stockholm, Sweden
1999–2003 Research Assistant, Technical University of Catalonia (UPC), Barcelona, Spain
2002 Visiting Researcher, Telecommunications Technology Center of Catalonia, Barcelona, Spain
2001 Visiting Researcher, Stanford University, Stanford, CA

Career Totals
Publications:

Books/monographs: 5
Book chapters: 9
Journal papers: 133
Conference papers: 140
h-index: 72 / 51 (Google Scholar / ISI Web of Knowledge)
Total citations: 24,000+
Top-3 cited papers: 2,028 / 1,961 / 1,438 citations (Google Scholar)

Funding:
Funded projects: 25
Total amount as PI: HK$9,415,560

Students advised:
PhD/MPhil students: 24 / 7
Visiting students: 19
Postdocs: 7

1/27

mailto:palomar@ust.hk
https://www.danielppalomar.com


Honors and Awards
Keynote Speaker at the 2026 Graph Signal Processing (GSP) Workshop, Madrid, Spain.
EURASIP Fellow1 for “contributions to optimization theory and algorithms with applications in
communication systems and finance,” Feb. 2024.
Keynote Speaker at the ICAIF Workshop 2022 on NLP and Network Analysis in Financial Appli-
cations, ACM Conference on AI in Finance, New York, USA.
Plenary Speaker at the 2022 Statistical Learning for Signal and Image Processing Workshop, Cadaques,
Spain.
2020 Young Author Best Paper Award (co-author) by the IEEE Signal Processing Society.
Plenary Speaker at the 2020 Graph Signal Processing (GSP) Workshop, Madrid, Spain.
Tutorial Presenter at the 2019 European Signal Processing Conference (EUSIPCO), A Coruña,
Spain.
Invited Tutorial Speaker at Eurocast 2019, Las Palmas de Gran Canaria, Spain.
Plenary Speaker at IEEE SSP 2018, Freiburg, Germany.
Plenary Speaker at IEEE CAMSAP 2017, Curaçao, Dutch Antilles.
Tutorial Presenter at ICASSP 2017, New Orleans, USA.
Invited Speaker at Global Quant Conference 2017, Deutsche Bank, Hong Kong.
2016 Research Excellence Award by HKUST.
Tutorial Presenter at ICASSP 2016, Shanghai, China.
2015 Young Author Best Paper Award (co-author) by the IEEE Signal Processing Society.
Fellow of the Institute for Advanced Study of HKUST (2013–2018).
IEEE Fellow for “contributions to convex optimization-based signal processing for communications,”
2012.
Keynote Speaker at the 2013 Workshop on Signal Processing and Optimization for Wireless Com-
munications: In Memory of Are Hjorungnes, NTNU, Trondheim, Norway.
Tutorial Presenter at ICASSP 2011, Prague, Czech Republic.
Keynote Speaker at the 2009 Australian Communication Theory Workshop (AusCTW2009), Uni-
versity of New South Wales, Sydney, Australia.
Plenary Speaker at the 2008 IEEE Workshop on Signal Processing Advances in Wireless Commu-
nications (SPAWC’08), Recife, Brazil.
2004 Young Author Best Paper Award by the IEEE Signal Processing Society.
2004 Prize for the best Doctoral Thesis in Advanced Mobile Communications by the Vodafone
Foundation and COIT.
2003/2004 Fulbright Scholarship at Princeton University, Princeton, NJ.
2002/2003 Rosina Ribalta first prize for the best Doctoral Thesis in Information Technologies and
Communications by the Epson Foundation.
2002/2003 Best Ph.D. prize in Information Technologies and Communications by the Technical
University of Catalonia (UPC).

Teaching
Textbook: Portfolio Optimization: Theory and Practice, Cambridge University Press, 2025.

MFIT5009 Optimization in FinTech, MSc in FinTech.
MAFS5310 Portfolio Optimization with R, MSc in Financial Mathematics.
ELEC3189 Data-Driven Portfolio Optimization (Undergraduate).
ELEC5470 Convex Optimization (Postgraduate): student evaluation ~98/100 points; students from
ECE, CSE, MATH, and IELM (textbook: Convex Optimization in Signal Processing and Commu-
nications, Cambridge University Press, 2009).

1The EURASIP Fellowship is awarded to four people every year in the Signal Processing area.
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Research Group
Arnau Vilella Piqué, PhD student (2024–)
Yifan Yu, PhD student (2022–)
Zhewei Li, PhD student (2025–)
Zixuan Jiang, PhD student (2023–)
Aditya Mangla, MPhil student (2025–)
Jong Ho Ju, MPhil student (2024–)
Vinayak Khurana, MPhil student (2025–)
Joel Solé Casale, visiting BSc student (2025–)
Jonathan Rodríguez Barja, visiting BSc student (2025–)

Full list of alumni, visiting students, and theses: https://www.danielppalomar.com/group/

Funded Projects
GRF 16206123 (PI), Graph Estimation Methods for Practical Systems, Jan 2024 – Dec 2026,
HK$941,622
GRF 16207820 (PI), Data-Driven Methods for Large-Scale Network Inference, Jan 2021 – Dec 2023,
HK$602,349
GRF 16201620 (Co-I), Deep Learning Models for Predicting Antigenic Properties of Influenza, Jul
2020 – Jun 2023, HK$845,055
GRF 16207019 (PI), Optimization Methods for Structured Graph Learning via Spectral Constraints,
Sep 2020 – Dec 2022, HK$673,470
GRF 16208917 (PI), Portfolio Optimization: From Wireless Communications to Financial Engineer-
ing, Sep 2017 – Aug 2020, HK$600,000
TRS T21-602/15R (Co-I), Smart Urban Water Supply Systems, Jan 2016 – Dec 2020, HK$49,296,000
HKUST FP602 (PI), Low Complexity Techniques for Frugal Covariance Sensing, Oct 2015 – Oct
2017, HK$95,900
RGC 16206315 (PI), Convex Optimization Methods for Advanced Sequence Design, Sep 2015 – Aug
2018, HK$696,029
RGC 16207814 (PI), Parameter Estimation for Heavy-Tailed Distributions with Outliers, Sep 2014
– Aug 2017, HK$796,828
RGC 617312 (PI), Discovering Signals in Large Sets of High-Dimensional Data, Sep 2012 – Aug
2015, HK$575,000
RPC11EG39 (PI), Adaptive Learning for Decision-Making: From Signal Processing to Financial
Engineering, Jun 2011 – May 2014, HK$320,000
RGC 617911 (PI), Robust Optimization and Estimation: On the Pathway to Practical Implemen-
tations, Sep 2011 – Aug 2014, HK$721,050
RGC 610411 (Co-I, PI: B. Bensaou), Taming IEEE802.11-based WLANs via Joint Channel As-
signment, Association Control, Rate Control, and Contention Resolution, Jan 2012 – Dec 2014,
HK$699,122
RGC 617810 (PI), Variational Inequality Theory: A Framework for Optimization, Game Theory,
and Complementary Problems, Jan 2011 – Apr 2014, HK$578,287
RGC 618709 (PI), Cognitive Radio Wireless Systems: From Conservative to Flexible Designs via
Variational Inequalities, Jan 2010 – Dec 2012, HK$1,065,418
NSFC/RGC N_HKUST604/08 (PI, joint w/ P. Fan), Distributed Optimization of Infrastructureless
MIMO Networks via Game Theory, Jan 2009 – Dec 2011, HK$667,600
DAG_S08/09.EG05 (PI), Precoder Design for MIMO Channels with Arbitrary Signaling, Jun 2009
– Jun 2010, HK$67,160
RGC 610409 (Partner, PI: B. Bensaou), Joint Contention Windows Adjustment and Congestion
Control in Multi-Radio Wireless Mesh Networks, Jul 2009 – Jun 2012, HK$658,007
Consolider CDS2008-00010 (Partner, PI: J. Fonollosa), Foundations and Methodologies for Future
Communication and Sensor Networks (COMONSENS), 2010 – 2015, €3,500,000
RGC 618008 (PI), Distribution of the Eigenvalues of Random Covariance Matrices with Applications
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to MIMO Systems, Jan 2009 – Dec 2010, HK$571,647
HKTIIT/VFP/08-003 (PI), Fellow Visiting Program, Dec 2008 – Jan 2009, HK$43,200
RPC07/08.EG23 (PI), Waveform Design for MIMO Radar, May 2008 – Apr 2010, HK$300,000
NSFC 60702081 (Partner, PI: W. Xu), Generalized Congestion Control for Ad Hoc Networks, Jan
2008 – Dec 2010, ¥260,000
Consolider TEC2006-06481 (Partner, PI: J. Fonollosa), Fundamental Bounds in Network Informa-
tion Theory (LITIS), Nov 2006 – Nov 2010, €360,000
DAG06/07.EG02 (PI), Analytical Performance Characterization of Low-Complexity Linearly Pre-
coded MIMO Systems, Dec 2006 – Nov 2007, HK$100,000

Professional Service

Committee Membership. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

Member of the EURASIP Fellow Nomination Committee (2025–2028).
Member of the IEEE Bell Graham Medal Committee (2013–2016).
Member of the IEEE SPCOM Technical Committee (2007–2010).

Journal Editorship. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

Guest Editor of the 2020 Special Issue of Elsevier Signal Processing on “Processing and Learning
over Graphs.”
Guest Editor of the 2016 Special Issue of IEEE JSTSP on “Financial Signal Processing and Machine
Learning for Electronic Trading.”
Associate Editor of IEEE Trans. on Information Theory (2010–2014).
Associate Editor of IEEE Trans. on Signal Processing (2007–2010).
Guest Editor of the 2010 Special Issue of IEEE Signal Processing Magazine on “Convex Optimization
for Signal Processing.” (Co-editors: T. Luo, Y. Eldar, K. Ma, and N. Sidiropoulos.)
Guest Editor of the 2008 Special Issue of IEEE JSAC on “Game Theory in Communication Systems.”
(Co-editors: J. Huang, N. Mandayan, S. Wicker, J. Walrand, and T. Basar.)
Lead Guest Editor of the 2007 Special Issue of IEEE JSAC on “Optimization of MIMO Transceivers
for Realistic Communication Networks.” (Co-editors: T. Davidson, S. Barbarossa, A. Goldsmith,
and G. Giannakis.)

Conference Organization. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

Organizing Committee (Plenary Co-Chair) of EUSIPCO 2027, Darmstadt, Germany.
Organizing Committee (Plenary Chair) of IEEE SSP 2027, Annecy, France.
Organizing Committee (Tutorial Chair) of IEEE SPAWC 2015, Stockholm, Sweden.
Organizing Committee (Tutorial Chair) of IEEE ICASSP 2015, Brisbane, Australia.
Organizing Committee (Keynote Speakers Chair) of ISWCS 2014, Barcelona, Spain.
Organizing Committee (Tutorial Chair) of EUSIPCO 2011, Barcelona, Spain.
General Co-Chair of IEEE CAMSAP 2009, Aruba.
Chair of the IEEE Hong Kong Information Theory Society (2010).
Vice-Chair of the IEEE Hong Kong Information Theory Society (2009).
Organizer of special sessions at Asilomar 2013, CAMSAP 2011, DSP 2011, CIP 2010, CAMSAP
2009, GameNets 2009, ICASSP 2007.

Reviewing. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

Technical Program Committees: SAM (2014), ICASSP (2008–2013), ISIT (2009, 2011, 2013),
SPAWC (2009–2013), CAMSAP (2005–2013), and others.
Reviewer for IEEE Trans. on Signal Processing, IEEE Trans. on Information Theory, IEEE Trans.
on Communications, IEEE JSAC, IEEE Trans. on Wireless Communications, IEEE Trans. on
Automatic Control, IEEE Signal Processing Magazine, EURASIP Signal Processing.

University Service
Member of the Engineering Research Committee (2024–2026).
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Chair of the ECE International PG Taskforce (2022–present).
Member of the ECE MSc Taskforce (2022–present).
Member (deputy) of the ECE Merit Salary Review Committee (2021–present).
Member of the ECE PG committee (2009–present).
Member of the ECE Long-Term Plan Committee (2017–present).
Chair of the ECE Search & Appointments Committee (2018–2019).
Member of the SENG Research Awards Selection Committee (2018–2019).
Member of the SENG Internal Review Committee (2016–2018).
Member of the ECE Search & Appointments Committee (2015–2018).
Member of the ECE Office Renovation Committee (2015–2017).
Member of the Honorary Awards Committee (2014–2016).
Member of the ECE Merit Salary Review Committee (2012–2017).
Faculty in charge of the PQE at the ECE Dept. (2009–2018).
Organizer of the ECE departmental weekly lunch seminars (2011–2017).
Faculty in charge of the ECE Dual International MPhil program (2010–2015).
Member of the Quantitative Finance Search Committee (2012).
Member of the SENG Financial Engineering Minor committee (2011).
Member of the SENG Financial Engineering Taskforce committee (2009).
Member of the ECE UG committee (2006–2009).
Mentor of ECE UG international students (2006–2009).

Publications

Books and Monographs (5). . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

Daniel P. Palomar, Portfolio Optimization: Theory and Practice, Cambridge
University Press, 2025.

Konstantinos Benidis, Yiyong Feng, and Daniel P. Palomar, Optimization Meth-
ods for Financial Index Tracking: From Theory to Practice, Foundations and
Trends® in Optimization, Now Publishers, 2018.

Yiyong Feng and Daniel P. Palomar, A Signal Processing Perspective on Financial
Engineering, Foundations and Trends® in Signal Processing, Now Publishers,
2016.

Daniel P. Palomar and Yonina C. Eldar, Eds., Convex Optimization in Signal
Processing and Communications, Cambridge University Press, 2009.

Daniel P. Palomar and Yi Jiang, MIMO Transceiver Design via Majorization
Theory, Foundations and Trends® in Communications and Information Theory,
Now Publishers, 2007.
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Book Chapters (9). . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

José Vinícius de M. Cardoso, Jiaxi Ying, and Daniel P. Palomar, “Learning Graphs from Heavy-
Tailed Data,” in Elliptically Symmetric Distributions in Signal Processing and Machine Learning,
Eds. J.-P. Delmas, M. N. El Korso, S. Fortunati, F. Pascal, Springer, Jul. 2024.
José Vinícius de M. Cardoso, Jiaxi Ying, and Daniel P. Palomar, “Nonconvex Graph Learning:
Sparsity, Heavy-tails, and Clustering,” in Signal Processing and Machine Learning Theory, Ed. P.
S. R. Diniz, Digital Signal Processing Series, Elsevier, Dec. 2022.
Linlong Wu and Daniel P. Palomar, “Radar Waveform Design via the Majorization-Minimization
Framework,” in Radar Waveform Design Based on Optimization Theory, Ch. 7, Eds. G. Cui, A.
De Maio, A. Farina, and J. Li, IET, 2020.
Gesualdo Scutari, Daniel P. Palomar, Francisco Facchinei, and Jong-Shi Pang, “Monotone Games
for Cognitive Radio Systems,” in Distributed Decision-Making and Control, Ch. 4, Eds. A. Rantzer
and R. Johansson, Lecture Notes in Control and Information Sciences, Springer, 2011.
Jiaheng Wang and Daniel P. Palomar, “Majorization Theory with Applications in Signal Processing
and Communication Systems,” in Mathematical Foundations for Signal Processing, Communications
and Networking, Ch. 16, Eds. T. Chen, D. Rajan, and E. Serpedin, CRC Press, 2011.
Gesualdo Scutari, Daniel P. Palomar, and Sergio Barbarossa, “Competitive Optimization of Cog-
nitive Radio MIMO Systems via Game Theory,” in Convex Optimization in Signal Processing and
Communications, Eds. D. P. Palomar and Y. C. Eldar, Cambridge University Press, 2009.
Mung Chiang, Chee Wei Tan, Daniel P. Palomar, Daniel O’Neill, and David Julian, “Power Control
by Geometric Programming,” in Resource Allocation in Next Generation Wireless Networks, vol. 5,
Ch. 13, Eds. W. Li and Y. Pan, Nova Science Publishers, 2005.
Daniel P. Palomar, A. Pascual-Iserte, John M. Cioffi, and Miguel A. Lagunas, “Convex Optimiza-
tion Theory Applied to Joint Transmitter-Receiver Design in MIMO Channels,” in Space-Time
Processing for MIMO Communications, Ch. 8, Eds. A. B. Gershman and N. Sidiropoulos, John
Wiley & Sons, 2005.
Daniel P. Palomar, “Unified Design of Linear Transceivers for MIMO Channels,” in Smart Antennas
– State-of-the-Art, Ch. 18, EURASIP Hindawi Book Series, Eds. T. Kaiser et al., 2005.

Journal Papers (133). . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

(Including conferences NeurIPS, AAAI, and AISTATS with acceptance rate around 15%–30%.)
Ruiding Hou, Jiaheng Wang, Rui Zhou, Daniel P. Palomar, Xiqi Gao, and Björn Ottersten, “An
Efficient and Unified Framework for Downlink Linear Precoding with QoS Constraints,” accepted
in IEEE Trans. on Signal Processing, 2025.
Chenyu Gao, Ziping Zhao, and Daniel P. Palomar, “Novel Penalty Methods for Maximum Likelihood
Estimation of Gaussian and Student’s t GARCH,” accepted in IEEE Trans. on Signal Processing,
2025.
Amirhossein Javaheri, Jiaxi Ying, Daniel P. Palomar, and Farokh Marvasti, “Time-Varying Graph
Learning for Data with Heavy-Tailed Distribution,” IEEE Trans. on Signal Processing, vol. 73,
pp. 3044–3060, 2025.
Jasin Machkour, Michael Muma, and Daniel P. Palomar, “High-Dimensional False Discovery Rate
Control for Dependent Variables,” Signal Processing, vol. 234, pp. 109990, 2025.
Andrei Buciulea, Jiaxi Ying, Antonio G. Marques, and Daniel P. Palomar, “Polynomial Graphical
Lasso: Learning Edges from Gaussian Graph-Stationary Signals,” IEEE Trans. on Signal Processing,
vol. 73, pp. 1153–1167, 2025.
Jasin Machkour, Michael Muma, and Daniel P. Palomar, “The Terminating-Random Experiments
Selector: Fast High-Dimensional Variable Selection with False Discovery Rate Control,” Signal
Processing, vol. 231, pp. 109894, 2025.
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Runhao Shi, Jiaxi Ying, and Daniel P. Palomar, “Adaptive Passive-Aggressive Framework for Online
Regression with Side Information,” Advances in Neural Information Processing Systems (NeurIPS),
Vancouver, Canada, Dec. 2024. [25.8% acceptance rate]
Runhao Shi and Daniel P. Palomar, “SAOFTRL: A Novel Adaptive Algorithmic Framework for
Enhancing Online Portfolio Selection,” IEEE Trans. on Signal Processing, vol. 72, pp. 5291–5305,
2024.
Syed Awais W. Shah, Daniel P. Palomar, Ian Barr, Leo L. M. Poon, Ahmed Abdul Quadeer, and
Matthew R. McKay, “Seasonal antigenic prediction of influenza A H3N2 using machine learning,”
Nature Communications, vol. 15, no. 3833, 2024.
Amirhossein Javaheri, Arash Amini, Farokh Marvasti, and Daniel P. Palomar, “Learning Spatio-
Temporal Graphical Models from Incomplete Observations,” IEEE Trans. on Signal Processing,
vol. 72, pp. 1361–1374, 2024.
Jian-Feng Cai, José Vinícius de M. Cardoso, Daniel P. Palomar, and Jiaxi Ying, “Fast Projected
Newton-like Method for Precision Matrix Estimation under Total Positivity,” Advances in Neural
Information Processing Systems (NeurIPS), New Orleans, LA, Dec. 2023. [26.1% acceptance rate]
Xiwen Wang, Jiaxi Ying, and Daniel P. Palomar, “Learning Large-Scale MTP2 Gaussian Graphi-
cal Models via Bridge-Block Decomposition,” Advances in Neural Information Processing Systems
(NeurIPS), New Orleans, LA, Dec. 2023. [26.1% acceptance rate]
Xiwen Wang, Rui Zhou, Jiaxi Ying, and Daniel P. Palomar, “Efficient and Scalable Parametric High-
Order Portfolios Design via the Skew-t Distribution,” IEEE Trans. on Signal Processing, vol. 71,
pp. 3726–3740, 2023.
Esa Ollila, Daniel P. Palomar, and Frédéric Pascal, “Affine equivariant Tyler’s M-estimator ap-
plied to tail parameter learning of elliptical distributions,” IEEE Signal Processing Letters, vol. 30,
pp. 1017–1021, 2023.
Shengjie Xiu, Xiwen Wang, and Daniel P. Palomar, “A Fast Successive QP Algorithm for General
Mean-Variance Portfolio Optimization,” IEEE Trans. on Signal Processing, vol. 71, pp. 2713–2727,
2023.
Jiaxi Ying, José Vinícius de M. Cardoso, and Daniel P. Palomar, “Adaptive Estimation of Graphical
Models under Total Positivity,” International Conference on Machine Learning (ICML), Honolulu,
HI, July 2023. [27.9% acceptance rate]
José Vinícius de M. Cardoso, Jiaxi Ying, and Daniel P. Palomar, “Learning Bipartite Graphs: Heavy
Tails and Multiple Components,” Advances in Neural Information Processing Systems (NeurIPS),
New Orleans, LA, Dec. 2022. [25.6% acceptance rate]
Rui Zhou, Jiaxi Ying, and Daniel P. Palomar, “Covariance Matrix Estimation Under Low-Rank
Factor Model with Nonnegative Correlations,” IEEE Trans. on Signal Processing, vol. 70, pp. 4020–
4030, 2022.
Xiwen Wang, Jiaxi Ying, José Vinícius de M. Cardoso, and Daniel P. Palomar, “Efficient Algorithms
for General Isotone Optimization,” AAAI Conference on Artificial Intelligence (AAAI), Feb. 2022.
[15% acceptance rate]
José Vinícius de M. Cardoso, Jiaxi Ying, and Daniel P. Palomar, “Graphical Models for Heavy-Tailed
Markets,” Advances in Neural Information Processing Systems (NeurIPS), Virtual, Dec. 2021. [26%
acceptance rate]
Jiaxi Ying, José Vinícius de M. Cardoso, and Daniel P. Palomar, “Minimax Estimation of Lapla-
cian Constrained Precision Matrices,” Proc. of the 24th International Conference on Artificial
Intelligence and Statistics (AISTATS), vol. 130, pp. 3736–3744, April 2021. [29.8% acceptance rate]
Arnaud Breloy, Sandeep Kumar, Ying Sun, and Daniel P. Palomar, “Majorization-Minimization on
the Stiefel Manifold with Application to Robust Sparse PCA,” IEEE Trans. on Signal Processing,
vol. 69, pp. 1507–1520, 2021.
Rui Zhou and Daniel P. Palomar, “Solving High-Order Portfolios via Successive Convex Approxi-
mation Algorithms,” IEEE Trans. on Signal Processing, vol. 69, pp. 892–904, 2021.
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Esa Ollila, Daniel P. Palomar, and Frédéric Pascal, “Shrinking the Eigenvalues of M-estimators of
Covariance Matrix,” IEEE Trans. on Signal Processing, vol. 69, pp. 256–269, 2021.
Rui Zhou, Junyan Liu, Sandeep Kumar, and Daniel P. Palomar, “Student’s t VAR Modeling with
Missing Data via Stochastic EM and Gibbs Sampling,” IEEE Trans. on Signal Processing, vol. 68,
pp. 6198–6211, 2020.
Jiaxi Ying, José Vinícius de M. Cardoso, and Daniel P. Palomar, “Nonconvex Sparse Graph Learning
under Laplacian Constrained Graphical Model,” Advances in Neural Information Processing Systems
(NeurIPS), Vancouver, Canada, Dec. 2020. [20.1% acceptance rate]
Rui Zhou and Daniel P. Palomar, “Understanding the Quintile Portfolio,” IEEE Trans. on Signal
Processing, vol. 68, pp. 4030–4040, 2020.
Sandeep Kumar, Jiaxi Ying, José Vinícius de M. Cardoso, and Daniel P. Palomar, “A Unified
Framework for Structured Graph Learning Via Spectral Constraints,” Journal of Machine Learning
Research (JMLR), 21(22):1–60, 2020.
Linlong Wu, Yiyong Feng, and Daniel P. Palomar, “General Sparse Risk Parity Portfolio Design via
Successive Convex Optimization,” Signal Processing, vol. 170, pp. 1–13, 2019.
Sandeep Kumar, Jiaxi Ying, José Vinícius de M. Cardoso, and Daniel P. Palomar, “Structured
Graph Learning Via Laplacian Spectral Constraints,” Advances in Neural Information Processing
Systems (NeurIPS), Vancouver, Canada, Dec. 2019. [21.6% acceptance rate]
Kaiming Shen, Wei Yu, Licheng Zhao, and Daniel P. Palomar, “Optimization of MIMO Device-
to-Device Networks via Matrix Fractional Programming: A Minorization-Maximization Approach,”
IEEE/ACM Trans. on Networking, vol. 27, no. 5, pp. 2164–2177, 2019.
Linlong Wu and Daniel P. Palomar, “Sequence Design for Spectral Shaping via Minimization of
Regularized Spectral Level Ratio,” IEEE Trans. on Signal Processing, vol. 67, no. 18, pp. 4683–
4695, 2019.
Licheng Zhao, Yiwei Wang, Sandeep Kumar, and Daniel P. Palomar, “Optimization Algorithms for
Graph Laplacian Estimation via ADMM and MM,” IEEE Trans. on Signal Processing, vol. 67, no.
16, pp. 4231–4244, 2019.
Junyan Liu and Daniel P. Palomar, “Regularized Robust Estimation of Mean and Covariance Matrix
for Incomplete Data,” Signal Processing, vol. 165, pp. 278–291, 2019.
Junyan Liu, Sandeep Kumar, and Daniel P. Palomar, “Parameter Estimation of Heavy-Tailed AR
Model with Missing Data Via Stochastic EM,” IEEE Trans. on Signal Processing, vol. 67, no. 8,
pp. 2159–2172, 2019.
Ziping Zhao, Rui Zhou, and Daniel P. Palomar, “Optimal Mean-Reverting Portfolio with Leverage
Constraint for Statistical Arbitrage in Finance,” IEEE Trans. on Signal Processing, vol. 67, no. 7,
pp. 1681–1695, 2019.
Xun Wang, Daniel P. Palomar, Licheng Zhao, Mohamed S. Guidaoui, and Ross Murch, “Spectral-
Based Methods for Pipeline Leakage Localization,” Journal of Hydraulic Engineering, 145(3), 2019.
Licheng Zhao and Daniel P. Palomar, “A Markowitz Portfolio Approach to Options Trading,” IEEE
Trans. on Signal Processing, vol. 66, no. 16, pp. 4223–4238, 2018.
Ziping Zhao and Daniel P. Palomar, “Mean-Reverting Portfolio With Budget Constraint,” IEEE
Trans. on Signal Processing, vol. 66, no. 9, pp. 2342–2357, 2018.
Tianyu Qiu, Xiao Fu, Nicholas D. Sidiropoulos, and Daniel P. Palomar, “MISO Channel Estimation
and Tracking from Received Signal Strength Feedback,” IEEE Trans. on Signal Processing, vol. 66,
no. 7, pp. 1691–1704, 2018.
Linlong Wu, Prabhu Babu, and Daniel P. Palomar, “Transmit Waveform/Receive Filter Design for
MIMO Radar With Multiple Sequence Constraints,” IEEE Trans. on Signal Processing, vol. 66, no.
6, pp. 1526–1540, 2018.
Konstantinos Benidis, Yiyong Feng, and Daniel P. Palomar, “Sparse Portfolios for High-Dimensional
Financial Index Tracking,” IEEE Trans. on Signal Processing, vol. 66, no. 1, pp. 155–170, 2018.
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Tianyu Qiu and Daniel P. Palomar, “Undersampled Sparse Phase Retrieval via Majorization-
Minimization,” IEEE Trans. on Signal Processing, vol. 65, no. 22, pp. 5957–5969, 2017.
Zhongju Wang, Prabhu Babu, and Daniel P. Palomar, “Effective Low-Complexity Optimization
Methods for Joint Phase Noise and Channel Estimation in OFDM,” IEEE Trans. on Signal Pro-
cessing, vol. 65, no. 12, pp. 3247–3260, 2017.
Shanpu Shen, Ying Sun, Sichao Song, Daniel P. Palomar, and Ross D. Murch, “Successive Boolean
Optimization of Planar Pixel Antennas,” IEEE Trans. on Antennas and Propagation, vol. 65, no.
2, pp. 920–925, 2017.
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