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options in a Lévy Market, Nonlinear Analysis: Real World Applications, Vol. 12, 2011,
pp. 3103-3113, (with M. C. Mariani). [click here]

42. Solutions to a nonlinear Black-Scholes equation, Electronic Journal of Differential Equa-
tions, Vol. 2011 (2011), No. 158, 2011, pp. 1-10, (with M. C. Mariani and E. K.
Ncheuguim). [click here]

43. Superradiance problem in a 3D annular domain, Discrete and Continuous Dynamical Sys-
tems, Vol. 2011, Issue Special, 2011, pp. 1309 - 1318, (with W. Jiang, B. Sun and M. C.
Mariani). [click here]

44. Spectral analysis for a three-dimensional superradiance problem, Journal of Mathematical
Analysis and Applications, Vol. 375, 2011, pp. 762-776. [click here]

45. Differential operator related to the generalized superradiance integral equation, Journal of
Mathematical Analysis and Applications, Vol. 369, 2010, pp. 101-111. [click here]

46. Korteweg-de Vries- Burgers equation with a higher-order nonlinearity, Differential Equa-
tions and Dynamical Systems, Vol. 16, Nos. 1 & 2, January & April 2008, pp. 3-27,
(with Z. Feng). [click here]

47. On a new nonlinear transformation and its applications to special functions, Advanced
Studies in Contemporary Mathematics, Vol. 15, No. 2, 2007, pp. 229-242, (with L.
Debnath). [click here].

48. Korteweg-de Vries-Burgers equation with higher-order nonlinearities, DCDIS A Supple-
ment, Advances in Dynamical Systems, Vol. 14(S2), 2007, pp. 209-214, (with Q. Meng,
Z. Feng, L. Debnath and Y. Li). [click here]

49. Some properties of the Mittag-Leffler functions, Integral Transforms and Special Functions,
Vol. 18, No. 5, 2007, pp. 329-336, (with L. Debnath). [click here]

50. Broadband tuning limits on UWB antennas based on Fano’s formulation, Proceedings of
IEEE Antennas and Propagation International Symposium, Albuquerque, NM., July 9-14,
2006, pp. 171-174, (with M. C. Villalobos, H. D. Foltz and J. S. McLean). [click here]

51. On a new simple method for evaluation of certain multiple definite integrals, International
Journal of Mathematical Education in Science and Technology. Vol. 37, No. 5, 2006,
pp. 624-628, (with L. Debnath). [click here]

4

http://dx.doi.org/10.1016/j.physa.2011.11.013
http://dx.doi.org/doi:10.1016/j.jmaa.2011.06.029
http://dx.doi.org/doi:10.1016/j.nonrwa.2011.05.010
http://www.emis.de/journals/EJDE/Volumes/2011/158/mariani.pdf
https://www.aimsciences.org/journals/displayArticlesnew.jsp?paperID=7134
http://dx.doi.org/doi:10.1016/j.jmaa.2010.10.003
http://dx.doi.org/doi:10.1016/j.jmaa.2010.02.034
http://dx.doi.org/doi:10.1007/s12591-008-0002-6
http://www.zentralblatt-math.org/zmath/en/search/?q=an:1134.33322&format=complete
http://www.watam.org/DCDIS_supp/TX06contents.pdf
http://dx.doi.org/doi:10.1080/10652460601090216
http://dx.doi.org/doi:10.1109/APS.2006.1710481
http://dx.doi.org/doi:10.1080/00207390600681775


Submitted papers

1. Analysis of optimal portfolio on finite and small-time horizons for a stochastic volatility
model with multiple correlated assets, (with M. Lin). [arXiv link]

2. Estimation of VaR with jump process: application in corn and soybean markets, (with M.
Lin and W. Wilson). [arXiv link]

3. Some asymptotics for short maturity Asian options, (with H. Shoshi). [arXiv link]

4. From pixels to profits: a novel approach to identify rare events for a group of US equities,
(with L. Mondal, K. Chandak, and G. Chakrabarty).

5. Implications of the Dirichlet processes mixture model on U.S. crop yield predictions in the
presence of random shocks, (with K. A. Addey, S. Shaik, and W. Nganje).

6. A data-science-driven short-term analysis of Amazon, Apple, Google, and Microsoft stocks,
submitted, (with S. Ekapure, N. Jiruwala, and S. Patnaik). [Summer REU paper. Co-
authors are undergraduate students from Indian Institute of Technology (IIT)- Kharagpur,
India.] [arXiv link]

Book-chapters (peer-reviewed)

1. Analysis of Strategic Market Management in Light of Stochastic Processes, Recurrence
Relation, Abelian Group and Expectation, Advances in Artificial Intelligence and Data
Engineering, (part of the Advances in Intelligent Systems and Computing book series), N.
Chiplunkar, T. Fukao (eds), Springer, 2021, Singapore, pp. 701-710 (with P. Chakrabarti,
T. Chakrabarti, S. Bane, B. Satpathy, and J. A. Ware). [click here]

2. Study of volatility structures in geophysics and finance using GARCH models, Handbook
of High-Frequency Trading and Modeling in Finance; I. Florescu, M. C. Mariani, H. E.
Stanley, F. G. Viens (eds), Wiley, 2016, ISBN: 978-1118443989, New York, pp. 295-340,
(with M. C. Mariani and F. Biney). [click here]
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