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Ibrahim, S.N.I., O'Hara, J.G., and Constantinou, N. (2012). Power option pricing via fast Fourier
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Ibrahim, S.N.I. (2022). Price path simulation with geometric Brownian motion and geometric
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Computer software

H. PROJEK PENYELIDIKAN TERDAHULU (Past Research Project)

Project No. Project Title Role Year Source of fund | Status
02-01-14-1464FR Pricing Exotic Project Leader 2014-2016 FRGS Completed
Options Under Mean

Reversion and
Stochastic Volatility
Using Fourier Method

GP-IPM/2014/9437300

The Valuation of Project Leader 2014-2016 UPM Completed
Option Pricing Using
Numerical Methods in
Finance

FRGS/1/2015/SG04/UMT/02/1

Innovations in Member 2015-2018 FRGS Completed
stochastic model and
valuation of
derivatives with
emphasis on
continuous time
autoregressive
moving average
processes

GP-IPS/2016/9514900

Multi-spectral Member 2016-2018 UPM Completed
gradient method via
least square
technique with non-
Euclidean norm for
large scale
unconstrained
optimization

FRGS/1/2017/STG06/USIM/02/3

Numerical solution for | Member 2017-2020 FRGS Completed
Islamic pricing option
using a modified 2-
point block
backwards difference
method

GP/2017/9570100

Pricing Derivatives in | Project Leader 2017-2020 UPM Completed
a Model that
Captures Asymmetric
Leptokurtic Features

GP-IPS/2018/9624800

Pricing American- Project Leader 2018-2021 UPM Completed
Style of Asian
Options with
Stochastic Process

FRGS/1/2020/STG06/UPM/02/5

Modelling pricing Project Leader 2020-2023 FRGS Completed
framework for some
exotic options with
stochastic processes
using stochastic

calculus

Forecasting Project Leader 2024-2025 Kementerian Completed
Agricultural Ekonomi

Commodities to Malaysia
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Assist Decision-
Making

Network analysis of
financial markets in
an internet of things
(loT)

Co-Investigator

2021-2024

GP-IPM

Ongoing

FRGS/1/2024/STG06/USIM/02/4

Establishing A
Numerical Solution
for Islamic Asset
Prices using a
Multistep-Wavelet
Algorithm to Promote
Long Term Economic
Stability

Member

2024-2027

FRGS

Ongoing

Integration of Time
Series and Machine
Learning Models in
Agricultural Time
Series Forecasting

Co-Investigator

2025-2027

GP-IPM

Ongoing
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