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Igor Kravchenko

Academic Qualifications

University/Institution Type Degree Period
ISCTE-IUL Other type of Finance 2013
qualification
Instituto Superior Técnico Other type of Applied Mathematics and 2006
qualification Computation
Teaching Activities
Teaching Year Sem. Course Name Degree(s) Coord
2023/2024 2° Optimization No
2023/2024 1° i : Bachelor Degree in Computer Yes
Probabilities and stochastic processe Engineering (PL):
s
2023/2024 1° Bachelor Degree in Computer No
Algebra Science and Business Management
(PL);
2022/2023 2° Calculus Il Bachelor Degree in No

Telecommunications and Computer
Engineering;


https://fenix-mais.iscte-iul.pt/courses/03722-847452882077586
https://fenix-mais.iscte-iul.pt/courses/03722-847452882077586
https://fenix-mais.iscte-iul.pt/courses/l0135-847452882077767
https://fenix-mais.iscte-iul.pt/courses/calc2-847452882077593

2022/2023 1° i ; Bachelor Degree in Computer Yes
Probabilities and stochastic processe Engineering (PL):
s
2021/2022 2° Bachelor Degree in Computer No
Calculus I Engineering (PL); Bachelor Degree in
Computer Engineering;
2021/2022 1° Bachelor Degree in Computer Yes

Probabilities and stochastic processe Engineering (PL):

Total Citations

| m

Web of Science® 2

Scopus 4

Publications

e Scientific Journals
- Scientific journal paper

Kravchenko, I., Kravchenko, V. V., Torba, S. M. & Dias, J. C. (2022). Generalized exponential basis for efficient
solving of homogeneous diffusion free boundary problems: Russian option pricing. Journal of Mathematical

Sciences. 266, 353-377

- Times Cited Web of Science®: 1
- Times Cited Scopus: 1

- Times Cited Google Scholar: 8

Kravchenko, 1., Kravchenko, V. V., Torba, S. M. & Dias, J. C. (2019). Pricing double barrier options on
homogeneous diffusions: a Neumann series of Bessel functions representation. International Journal of

Theoretical and Applied Finance. 22 (6)
- Times Cited Web of Science®: 1

- Times Cited Scopus: 3

- Times Cited Google Scholar: 3

¢ Conferences/Workshops and Talks
- Talk

Kravchenko, I., Kravchenko, V. V., Torba, S. M. & Dias, J. C. (2019). A Numerical Method Based on
Transmutation Operators for (Free) Boundary Problems Arising in Mathematical Finance. XXIV Congresso da
Sociedade Portuguesa de Estatistica.
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