






































Journal of Applied Mathematics and Decision Sciences

Special Issue on

Intelligent Computational Methods for
Financial Engineering

Call for Papers

As a multidisciplinary field, financial engineering is becom-
ing increasingly important in today’s economic and financial
world, especially in areas such as portfolio management, as-
set valuation and prediction, fraud detection, and credit risk
management. For example, in a credit risk context, the re-
cently approved Basel II guidelines advise financial institu-
tions to build comprehensible credit risk models in order
to optimize their capital allocation policy. Computational
methods are being intensively studied and applied to im-
prove the quality of the financial decisions that need to be
made. Until now, computational methods and models are
central to the analysis of economic and financial decisions.

However, more and more researchers have found that the
financial environment is not ruled by mathematical distribu-
tions or statistical models. In such situations, some attempts
have also been made to develop financial engineering mod-
els using intelligent computing approaches. For example, an
artificial neural network (ANN) is a nonparametric estima-
tion technique which does not make any distributional as-
sumptions regarding the underlying asset. Instead, ANN ap-
proach develops a model using sets of unknown parameters
and lets the optimization routine seek the best fitting pa-
rameters to obtain the desired results. The main aim of this
special issue is not to merely illustrate the superior perfor-
mance of a new intelligent computational method, but also
to demonstrate how it can be used effectively in a financial
engineering environment to improve and facilitate financial
decision making. In this sense, the submissions should es-
pecially address how the results of estimated computational
models (e.g., ANN, support vector machines, evolutionary
algorithm, and fuzzy models) can be used to develop intelli-
gent, easy-to-use, and/or comprehensible computational sys-
tems (e.g., decision support systems, agent-based system, and
web-based systems)

This special issue will include (but not be limited to) the
following topics:

• Computational methods: artificial intelligence, neu-
ral networks, evolutionary algorithms, fuzzy inference,
hybrid learning, ensemble learning, cooperative learn-
ing, multiagent learning

• Application fields: asset valuation and prediction, as-
set allocation and portfolio selection, bankruptcy pre-
diction, fraud detection, credit risk management

• Implementation aspects: decision support systems,
expert systems, information systems, intelligent
agents, web service, monitoring, deployment, imple-
mentation

Authors should follow the Journal of Applied Mathemat-
ics and Decision Sciences manuscript format described at
the journal site http://www.hindawi.com/journals/jamds/.
Prospective authors should submit an electronic copy of their
complete manuscript through the journal Manuscript Track-
ing System at http://mts.hindawi.com/, according to the fol-
lowing timetable:

Manuscript Due December 1, 2008

First Round of Reviews March 1, 2009

Publication Date June 1, 2009

Guest Editors

Lean Yu, Academy of Mathematics and Systems Science,
Chinese Academy of Sciences, Beijing 100190, China;
Department of Management Sciences, City University of
Hong Kong, Tat Chee Avenue, Kowloon, Hong Kong;
yulean@amss.ac.cn

Shouyang Wang, Academy of Mathematics and Systems
Science, Chinese Academy of Sciences, Beijing 100190,
China; sywang@amss.ac.cn

K. K. Lai, Department of Management Sciences, City
University of Hong Kong, Tat Chee Avenue, Kowloon,
Hong Kong; mskklai@cityu.edu.hk

Hindawi Publishing Corporation
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Mathematical Problems in Engineering

Special Issue on

Short Range Phenomena: Modeling,
Computational Aspects, and Applications

Call for Papers

In recent years, the mathematical formalism of impulsive sys-
tems (based on impulsive differential equations) has tried to
join together the rigorous aspects from continuous systems
formalism and the wide range of applications of discrete sys-
tems formalism. They were introduced to handle many evo-
lution processes which are subject to singular short-term per-
turbations. Abrupt changes must be approached with mathe-
matical and technical aspects dealing with the final evolution
of such impulsive sources, whose effects are entirely trans-
ferred to the new state of the systems like transitions in quan-
tum mechanics. Modern aspects in physics (quantum the-
ory) and mathematics (wavelets, fractal theory) should be ex-
pedient in modeling short range phenomena and describing
dynamics of perturbations and transitions in natural systems
(advanced materials science) and advanced systems (optic,
electronic, and quantum devices).

Thus, a special issue on all theoretical, computational, and
practical aspects of modeling short range phenomena would
be an opportunity of extending the research field of wavelets
analysis, fractal theory, and applied mathematics (signal pro-
cessing, control theory) for presenting new fundamental as-
pects in science and engineering. We are soliciting original
high-quality research papers on topics of interest connected
with modeling short range phenomena that include but are
not limited to the following main topics:

• Mathematical aspects of pulse generation
• Dynamical and computational aspects of pulse mea-

surement
• Wavelets analysis of localized space-time phenomena
• Stochastic aspects of pulses, sequences of pulses and

time series

Authors should follow the Mathematical Problems in En-
gineering manuscript format described at the journal
site http://www.hindawi.com/journals/mpe/. Prospective au-
thors should submit an electronic copy of their complete
manuscript through the journal’s Manuscript Tracking Sys-

tem at http://mts.hindawi.com/, according to the following
timetable:

Manuscript Due June 1, 2008

First Round of Reviews September 1, 2008

Publication Date December 1, 2008

Guest Editors

Carlo Cattani, DiFarma, University of Salerno, Via Ponte
Don Melillo, 84084 Fisciano (SA), Italy; ccattani@unisa.it

Ming Li, Department of Electronic Science & Technology,
School of Information Science & Technology, East China
Normal University, 3663 Zhongshan Bei Road, Shanghai
200062, China; mli@ee.ecnu.edu.cn

Cristian Toma, Faculty of Applied Sciences, Politehnica
University, Hagi-Ghita 81, Bucharest Street 060032,
Romania; cgtoma@physics.pub.ro
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