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Advanced Numerical Analysis (Vv out of Y+),

Numerical Solution of Boundary Value Problems (YA out of Y*),

Advanced Stochastic Processes ()V out of ¥+),

Numerical Solution of Stochastic Differential Equations () 4, out of ¥+),
Advanced Numerical Integral Equation (YA, out of Y+),

Approximation Theory (VV out of Y+),

Special Topics in Mesh-less Methods (Y A,Ye out of Y ),

Special Topics in Applied Mathematics-Credit Risk Management (1 V out of ¥+).
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A. Mighani, A. Foroush Bastani, and S.-M.-M. Kazemi, On Multilevel RBF
Collocation Based on Operator Newton Iteration to Solve Nonlinear Black-
Scholes Equations, Iranian Journal of Science and Technology, Transactions
A: Science, (Y-YY). DOL: V-.) . -V/s€.490-.Y)-. \Yo4-)

S.-M.-M. Kazemi, M. Dehghan, and A. Foroush Bastani, Asymptotic expansion
of solutions to the Black-Scholes equation arising from American option
pricing near the expiry, Journal of Computational and Applied Mathematics,
YAV (Y-WV): W\-YV.DOL: V=)V j.cam. Y- V1,21, VY

S.-M.-M. Kazemi, M. Dehghan, and A. Foroush Bastani, On a New family of
radial basis functions: Mathematical analysis and applications to option
pricing, Journal of Computational and Applied Mathematics, YYA (Y- YA): Vo-
V... DO Y-V j.cam. Y-\, - Y



e S.-M.-M. Kazemi, M. Dehghan, A. Foroush Bastani, An artificial boundary
approach for the American call option pricing problem under the Merton’s
jump—diffusion model, Submitted.

e A Foroush Bastani, S. Vahabi, S.-M.-M. Kazemi, Optimal investment
/consumption decisions under pure-jump Lévy processes, Submitted.

e S.-M.-M. Kazemi, M. Dehghan, A. Foroush Bastani, A new Chebyshev set
arising from American call option pricing problem based on the Repeated
Integrals of Complementary Error Functions, In Prepration.

e S.-M.-M. Kazemi, M. Dehghan, A. Foroush Bastani, Some improvements on
transparent boundary conditions for pricing American option, In Prepration.

e A.F.Bastani, S.-M.-M. Kazemi, Improved Transparent Boundary Conditions
for Pricing American Option using the Chebyshev Polynomials, Proceeding of
The ¢th Applied Mathematics Conference, Zahedan, Iran, March Y- - 4.

e A.F.Bastani, S.-M.-M. Kazemi, Improved transparent boundary condition for
pricing American options, Proceeding of NumAn Y- . Conference in
Numerical Analysis in Greece, Chania, September Y-\ ..

e S.-M.-M. Kazemi, V. Farhangi, A. F. Bastani, Collocation Method Based on
Radial Basis Functions for Pricing American Option With Transparent
Boundary, Seminar Financial Mathematics, Zanjan, IASBS, Iran, February
Y.oV.,

e M. Dehghan, A. F. Bastani, S.-M.-M. Kazemi, A high-order finite difference
method for pricing American options based on improved transparent
boundary conditions using the pseudo-spectral Legendre method, Proceeding
of The First Asian Quantitative Finance Conference (AQFC), Singapore 4-\ )
Jan Y- \Y.
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Lectures

e S.M. M. Kazemi, A. F. Bastani, YAth Mathematic conference, Zahedan, Iran,
Y-V September Y- -V,

e S.M. M. Kazemi, A. F. Bastani, The ¢th Applied Mathematics Conference,
Zahedan University, Iran.



S. M. M. Kazemi, M. Dehghan, A. F. Bastani, FINACT-IRAN Workshop on

Financial and Actuarial Mathematics, August Y4-Y), Y-\ ¢, IPM, Iran.

e S. M. M. Kazemi, M. Dehghan, A. F. Bastani, FINACT-IRAN Workshop on
Financial and Actuarial Mathematics, August Y¢-YV, Y-10, IPM, Iran.

e S. M. M. Kazemi, M. Dehghan, A. F. Bastani, FINACT-IRAN Workshop on
Financial and Actuarial Mathematics, August Y¢-\V, Y-\, IPM, Iran.

e S. M. M. Kazemi, FINACT-IRAN Workshop on Financial and Actuarial

Mathematics, September Y¢-\V, Y. \A, IPM, Iran.

e S. M. M. Kazemi, Tabriz Workshop on Advances in Financial Mathematics,

Feb. )-Y, Y-\q, IPM, Iran.

Attends

e A F.Bastani, S. M. M. Kazemi, NumAn Y-\ . Conference in Numerical Analysis

in Greece, Chania,\0-\A September Y-\ . (by Bastani).

e A F.Bastani, S. M. M. Kazemi, Asian Quantitative Finance Conference (AQFC),

Singapore, -1\ Jan Y- \Y (by Bastani).
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MATLAB,

Python

Maple,

Microsoft Office,

* Professional Adobe,
* Photoshop,

Prezi Presentation.
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