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Stochastic control theory and it is application in finance for
systems driven by bothordinary and delay stochastic differential

Layl oY

equations.
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International Of Pricing Options in A delayed Market Driven by I. H. Elsanousi,
Journal Of Analysis | LE'VY NOISE
& Applied
Mathematics 2021
International Of Pricing Formula For Derivative Contract With I. H. Elsanousi,
Journal Of Pure And | Delay Entisar Ahmed
Engineering
Mathematics 2018
Global Journal of , Explicit solution of a delay investment problem. I. H. Elsanousi,
Engineering Science Entissar Ahmed
and Researches 2015
Elixir Appl. Math. Strategy of finding the value function for financial | Entissar Ahmed,
2015 problem described by nondeterministic system Ismail Elsanousi
International Journal | The Financial Applicationsof Random Control Entissar Ahmed,
of Engineering Elsanousi,




Sciences & Research | Problem in Continuous Time. M. A. Gubara
Technology 2015
Journal of Applied Application of Dynamic Programming Technique | Entissar Ahmed,

and Industrial
Sciences. 2015

in Finding the Optimality of Controlled Processes

Ismail Elsanousi

International Journal | Optimal Portfolio in a jump diffusion delayed Eman M. N.

of Mathematical market, Abubaker and I.

Sciences and H. Elsanousi

Engineering

Applications 2014

First Conference - | pricing Formula and Hedging Strategies Of I. H. Elsanousi
Graduate College-Al | Some Options
Neelain

University 2009

Journal of On a Problem of Stochastic Control with Partial Hayem Tag

Mathematics & Observation Eldin, I. H.

Physics Vol. 4 2005 Elsanousi,
Mohamed
Abdalgalel

Journal of Stochastic Delayed Differential Equations with I. H. Elsanousi

Mathematics & Applications to Finance.

Physics Vol. 3

(2004)

Journal of , Optimal stopping for stochastic system with delay I. H. Elsanousi

Mathematics &

Physics Vol. 2 —

2002

(Kautikino -Norway | , Impulse control problems for stochastic system I. H. Elsanousi

2001) with delay. Mid Night Sun International Workshop

in Stochastic Analysis &Applications.

University of Oslo - | , Impulse control problems for stochastic system I. H. Elsanousi

Ibsen 1501-7710/ with delay. PhD thesis Faculty of Mathematics for

2001 Natural Sciences —

Reports 2000 Vol. , Some Solvable I. H. Elsanousi,

71,pp.69-89 stochastic control problems with delay, Stochastics | B. Oksendal and

and Stochastics. A. Sulem

University of Oslo - Optimal consumption for stochastic system with I. H.

Ibsen 1501-7710/ delay | Elsanousi,&Bjor

2000 nar Larssen

University of Oslo - Optimal consumption under partial observations for I. H.

Ibsen 1501-7710/ stochastic system with delay Elsanousi,&

2000

Bjornar Larssen
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Al Neelain October | Second Conference - Graduate College 1
Univ. Sudan 2010 ( Member of the scientific committee)
Imperial April 2010 | International Conference in Mathematical Finance , 2
Collage -
U.K.
Al Neelain 2009 First Conference- Graduate College - 3
University, (Member of the scientific committee -).
Sudan
China — Aug. 2008 | Seminar for Senior African Education Officials, 4
chang Jung
Odense - 2000 First American Scandinavian Conference in Mathematics 5
Denmark
Beitostolen 1999 Second Nordic Russian Symposium in Stochastic Analysis 6
Norway
Norfrad - 1998 International Workshop in Mathematical Finance 7
Norway
Egypt 1996 Unsco Conference for Computational Mathematics 8
Sudan 1995 Sudanese Symposium of Arabic version for Mathematical 9
Terminologies
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Program Title University Number of Students
Industrial Mathematics University of Khartoum 2
Pure Mathematics Al Neelain University 7
Pure Mathematics Sudan University of Science 1
& Technology
Mathematical Education Al Neelain University 2
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University Number of Students
University of Juba 1
Sudan University of Science & 1
Technology
Al Neelain University 5
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