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1. A study on the d-dimensional Schrédinger equation with a power-law nonlinearity Chaos, A. Shidfar,
A. Molabahrami, A. Babaei, A. Yazdanian, Solitons Fractals, Volume 42, Issue 4, 30 November 2009, Pages
2154-2158

2. A series solution of the nonlinear Volterra and Fredholm integro-differential equations, A. Shidfar, A.
Molabahrami, A. Babaei, A. Yazdanian, Communications in Nonlinear Science and Numerical Simulation,
Volume 15, Issue 2, February 2010, Pages 205-215

3. A series solution of the Cauchy problem for the generalized d-dimensional Schrédinger equation with a
power-law nonlinearity, A. Shidfar, A. Molabahrami, A. Babaei, A. Yazdanian Computers Mathematics with
Applications, Volume 59, Issue 4, February 2010, Pages 1500-1508

4. Numerical analysis for Spread option pricing model of markets with finite liquidity: first-order feedback
model, Shidfar, A., Kh Paryab, A. R. Yazdanian, and Traian A. Pirvu. ” International Journal of Computer
Mathematics ahead-of-print (2014): 1-18.

5. Numerical analysis for Spread option pricing model in illiquid underlying asset market “full feedback
model”, A. R. Yazdanian, Traian A. Pirvu (Under review)

6. Pricing American option based on finite differences method by using the artificial boundary condition, A.
Shidfar, K. Paryab, A. R. Yazdanian (Under reviewd)

7. A Reliable Modification on Variational Iteration Method with Applications to Direct and Inverse Problems
of Heat Equation, A.shidfar, K. Paryab, A. R. Yazdanian (Submitted)
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2. A weighted algorithm based on Variational iteration method for solving some direct and inverse heat
conduction problems, A. Shidfar, K. Paryab, A. R. Yazdanian(Under Review)

3. Pricing American option based on finite differences method by using the artificial boundary condition, A.
Shidfar, K. Paryab, A. R. Yazdanian(Submitted)

1. An approximation method for heat equation with nonlocal boundary conditions by Chebyshev polyno-
mials, A. Shidfar, R. Zolfaghari, A. Yazdanian, 39 th Iranian International on Mathematics septamber 2008,
University of Kerman.

2. A weighted algorithm based on variational iteration method for identifying heat transfer coefficient, A.
Shidfar, Kh. Paryab, A. Yazdanian. 41th Iranian International Conference on Mathematics12-15 September
2010, University of Urmia.
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pricing model, A. Shidfar, Kh. Paryab, A. Yazdanian, The 7th Iranian International Workshop on Stochastic
Processes, IUST-IWSP7-0042, Page 48.

4. A new algorithm based on finite difference method for solving the Black-Scholes equation of American op-
tions pricing, A. Shidfar, Kh. Paryab, A. Yazdanian, 2nd Seminar on Financial Mathematics and Mathematics
of Social Networks, Institute for Advanced Studies in Basic Sciences (IASBS).

5. Spread Option Pricing with Finite Liquidity, A. Shidfar Kh. Paryab A. R. Yazdanian, 3rd Conference on
Financial Mathematics Applications. 30, 31 January 2013, Semnan University, Semnan, Iran.

6. Two Iterative Algorithms for Solving Linear Equations Systems with Sequential and Paralle Approach, R.
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3rd Seminar on Mathematics and Humanities . 23,24 April 2014, Allameh Tabatabaee University, Tehran, Iran
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« Spread Option pricing of markets with finite liquidity: First-order feedback model. under supervision: Dr.
Traian Pirvu, Department of Mathematics and Statistics, Mc Master University

« Spread Option pricing in illiquid underlying asset market: Full feedback model. under supervision: Dr.
Traian Pirvu, Department of Mathematics and Statistics, Mc Master University
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Stochastic Calculuse for Finance II. Continuouse -Time Models« By : S. Shreve
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C and C++ , MPI in programing (Parallel Computing)

Linux, MATLAB, Mathematica, Maple, BKIgX, Microsoft Office (Word, Excel, Access, OneNote, Visio,
OutLook, PowerPoint), WinEdt, XgPersian, FarsiTgX, and Some Others.
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