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2012
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A. R. Soltani, Z. Shishebor and Z. Sajjadnia. Hilbertian Garch
Models, ANNALES DE L'l.S.U.P. PARIS. Vol. 56 Fascicule
1, 61-80, 2012

Shishebor, A. R. Soltani, M. Sharifitabar and Z. Sajjadnia,
Conditional expectation of weak random elements, Iranian
Journal of Science & Technology 1JST, A4: 461-467, 2012

A. R. Soltani and K. Abdollahnezhad. On Adjusted Method of
Moments Estimators on Uniform Distribution Samples.
Metron Volume 70, Issue 1, 2012, 27-40

A. Shirvani and A. R. Soltani, A characterization for truncated
Cauchy random variables with nonzero skewness parameter.
Computational Statistics Vol. 28, 3, 1011-1016, 2013

A.R. Soltani and L. Tafakori, A class of continuous kernels and
Cauchy type heavy tail distributions. Statistics and Probability
Letters Vol. 83, 4,1018-1027, 2013

A. R. Soltani and K. Abdollahnezhad, Testing the log-normal
mean: comparison of four test methods. J. Applied Probability
and Statistics, Vol. 8, No. 1, pp. 1-10,2013

R. Roozegar and A. R. Soltani, A Brief Determination of Certain
Class of Power Semicircle Distribution. J. Statist. Res. Iran, 10,
107-111, 2013

A. R. Soltani and S. Mahmoodi, An extension theorem for finite
positive measures on surfaces of finite dimensional unit balls in
Hilbert spaces. Bull. Iranian Math. Soc. Vol. 40, 1, 115-124,
2014
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Mohammadpour and A. R. Soltani, Foreward moving average
representations for MA processes offinite order: Multivariate
stationary and periodically correlated. Communications in
Statistics - Theory and Methods. Volume 43, Issue 1,141-150,
2014

R. Roozegar and A. R. Soltani, Classes of power semicircle laws
that are randomly weighted average distributions, J. Statistical
Computation and Simulation. Vol. 84,12, 2636-2643, 2014

A. Parvardeh, S. Goliforushani and A. R. Soltani. Periodically
correlated and multivariate symmetric stable processes related
to Periodic and cyclic flows. Bull. Iranian Math. Soc. Vol. 40,
No. 2, pp. 339-355, 2014

H. Haghbin,Z. Shishebor and A. R. Soltani. Hilbertian spatial
periodically correlated first order autoregressive models.
Advances in data analysis and classification. Springer, vol.
8, Issue 3, pp 303-319, 2014

A.R. Soltani and H. Ghasemi. Semi-Markov and reward fields.
Statistics and Probability Letters 95, 71-76, 2014

Nematollahi A, Soltani A, R. Mardani-Fard H, Razmi E, Typical
Decision Problems in the First-Order Autoregressive Time
Series Journal of Statistical Computation and Simulation, vol.
85, 2919-2935, 2015

Roozegar R, Soltani A. R., On the asymptotic behavior of
randomly weighted averages Statistics and Probability Letters
vol. 96, 269-272, 2015

Mahmoodi M, Nematollahi A, Soltani A. R., On the detection
and estimation of the simple harmonizable processes Iranian J.
Science & Technology, 39, 239-242, 2015
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Nematollahi, A. R., Soltani, A. R. and Mahmoodi, M. R,
Periodically correlated modelling by means of the periodograms
asymptotic distributions; Springer, Statistical Papers, vol. 58,
issue 4, 1267-1278, 2017

Aboukhamseen, S.M., Soltani, A. R. and Najafi, M., Modeling
cluster detection in spatial scan statistics: Formation of a
Poisson scanning window and an ADHD case study. Statistics
and probability Letters, vol. 111, 26-31, 2016

Soltani A, Nematollahi A, Nasirzadeh, R.  (2017) On
convergence of sample and population Hilbertian functional
principal components. The Bulletin of the Iranian Mathematical
Society, vol. 43, 2, 467-475, 2017

Laleh Tafakori and A. R. Soltani. A note on the Cauchy type
mixture distributions. J. Stat. Computation and Simulation, vol.
87, no. 9,1901-1910, 2017

A. Parvardeh, N. Mohammadi Jouzdani, S. Mahmoodi, and A.
R. Soltani. First order autoregressive periodically correlated
model in Banach spaces: Existence and central limit theorem. J.
Math. Anal. Appl., vol. 449, Issue 1, 756-768, 2017

Tarami B, Soltani, A R, Shirvani, A., Strongly Harmonizable
ARMA SaS Models The Iranian J. Science and Tech. Springer,
vol. 41, Issue 3, 713-721, 2017

M. Azimmohseni, A. R. Soltani, M. Khalafi, and N. Akbari
Ghalesary, A consistent estimator for spectral density matrix of
a discrete time periodically correlated process. Probab. Math.
Statist. Vol. 38, 225-242, 2018
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A. R. Soltani, A. R. Nematollahi, M. R. Mahmoudi, On the
asymptotic distribution of the periodograms for the discrete time
harmonizable simple processes. Statistical Inference for
stochastic processes, Springer vol. 22, 2, 307-322, 2019

P. Ahmadi Ghotbi, Z. Shishebor and A. R. Soltani, Stieltjes
Sample Characteristic  Function: ~ Singular  Continuous
Distributions Parameters Estimation. Iranian J. Sci. Tech.,
Transactions A: Science volume 43, 3003-3016 (2019)

Z. Mafakheri, A.R. Soltani, Z. Shishebor, Interpolation for
second order stationary random fields: Time domain recipe.
Rocky Mountain Math. J. 49, 3, 101-119, 2019

A. R. Soltani, A pivot function and its limiting distribution:
applications in goodness of fit and testing hypothesis. Statistics,
Taylor-Francis, 53, 6, 1386-1395, 2019

A. R. Soltani and R. Roozegar: Averages for multivariate
random vectors with random weights: Distributional
characterization and application. REVSTAT, 18, 4, 453-460,
2020

M. Karamzadeh, A. R. Soltani, and H. A. Mardani-Fard: On a
class of spatial renewal processes: Renewal processes
synchronization probabilities, Statistics and Probability Letters
158 (2020) 108658

R. Nasirzadeh, A. R. Soltani and A. R. Nematollahi.:
Longitudinal functional nonlinear marginal mixed effect
models. Commu. Stat. Simulation and Computation, 51, 12,
4079-4099, (2021),
https://doi.org/10.1080/03610918.2019.1639735
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97 M. Khalafi, A. R. Soltani, M. Golalipour, M. Azimmohseni and
F. Najafiamiri: On the spectral coherence between two
periodically correlated processes, Canadian Journal of Statistics,
https://doi.org/10.1002/cjs.11632; 12 July (2021)

98 L.Tafakori, M. Bee, A. R. Soltani: Some analytical results on
bivariate stable distributions with an application in operational
risk, Quantative Finance,
https://doi.org/10.1080/14697688.2022.2046285

99 A. R. Soltani: Recursive integral equations for random weights
averages: Exponential functions and Cauchy distribution,
Statistics and Probability Letters, Volume 190, November 2022,
109606, https://doi.org/10.1016/j.spl.2022.109606

100 Mohammadpour, M., Rezaee, S., and Soltani, A. R. A new
approach for time domain analysis of multivariate and
functional time series, Statistics 57 (6), 1380-1391 (2023).

101 Soltani, A. R. ARMA autocorrelation analysis: Parameter
Estimation and Goodness of Fit Test. Journal of the Iranian
Statistical Society, 21(2), (2024).
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1- Yearly International Iranian Mathematical Conferences, from 1982 -

1999, IRAN.

2- International Iranian statistical Conferences, 1996, 1998, 2000, 2002,
2004, IRAN.

3- Iranian Seminar on probability and stochastic processes, 1997, 1999,

2001, 2003, 2005, IRAN.

4- Seminars on stability problems for stochastic models, Organizer:
Steklov Mathematical Institute, 1991, 1995, 1998. RUSSIA.
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5- ISI Conferences, Organizer: Institute of mathematical Society,
1997,1999, TURKEY, FINLAND.

6- Stochastic processes and their applications. Organizer: Bernoulli
Society,1982, 1987, 1991, SWEDEN, ITALY, NETHERLANDS.

7- Levy Processes, Organizer: Arhus University 1998, DENMARK.
8- Stable processes, Organizer: Banach Center, 1990, POLAND.

9- Stable processes, Organizer: Oberwolfach Mathematical Institute,
2001, GERMANY.

10- Colloquium In  Stochastic Processes, Organizer: Georgean
mathematical Institute, 2002, GEORGIA.

11-WNAR/IMS Joint Meeting, Organizer. Colorado School of Mines-
Golden, 2003, USA.

12- Second International Workshop in Applied Probability, Organizer:
Department of Statistics, University of Piraeus, 2004, GREECE.

13- International Symposium On Applied Stochastic Models and Data
Analysis, Organizer: Université de Technologie de Compiegne, 2005,
FRANCE.

14- Sixth International Triennial Calcutta Symposium on Probability and
Statistics, Dec. 29-31, 2006; Organized by: Calcutta Statistical
Association.

15- 32nd Conference on Stochastic processes and Their Applications,
August 6-10, 2008, University of Illinois At Urbana Champaign, USA,;
Organized by: Bernoulli Society, IMS.

16-The Workshop. The First Workshop On Applied Stochastic
Processes, April 22-24 2007 Isfahan University of Technology, Isfahan
Iran.

17-Recent Trends in Stable Processes. The First Workshop On Applied
Stochastic Processes, April 22-24 2007 Isfahan University of Technology,
Isfahan Iran.
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18-Simulation of Truncated Stable Random Variables. The Second
Workshop on Applied Stochastic Processes. October 22-24, 2007,
Amirkabir University of Technology, Tehran Iran.

19- Time Domain Recipe for Innovations of Discrete Time Multivariate
Stationary Processes. 32nd Conference on Stochastic Processes and Their
Applications.  August 9-10, 2007 University of Illinois At Urbana-
Champaign USA.

20- International workshop on functional data and operatorial statistics,
June 19 - 21, 2008, Toulouse France. Paper: On periodogram of Infinite
Dimensional processes

21-Joint ENAR and IMS Spring Conference, March 15-18, San Antonio,
Texas, USA.
Paper: A class of Distributions with Normal shape Densities.

22-7th Iranian Seminar in Probability and Stochastic Processes, August
15-16, 2009, Isfahan. University of Technology, Isfahan, Iran. Article
presented: A new Approach for the strong consistency of certain
parameter estimators.

23- 5th Workshop in Applied stochastic processes, Nov. 25-26, 2009,
Tehran University Tehran Iran Article presented: A class of beavy tail
discrete distributions.

24-9th German open conference on probability and statistics, March 02-
05, 2010, Leipzig Germany.

25-Article Presented: On Analysis of sequences of principal components
6th Workshop in Applied stochastic processes, Nov. 25-26, 2010, Tehran
IPM. Article presented: A class of beavy tail discrete distributions.

26-7th Workshop in Applied stochastic processes, Nov. 30-Dec 01, 2010,
Iran University of Science and Technology. Tehran Iran. Article
presented: Analysis of Principal Components.
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27-2011 1ISA Conference on probability, statistics, data analysis, April 21-
24, 2010, Raleigh USA. Article Presented: On a class of continuous
distributions to model erratic data.

28-2013 Conference on Statistical Distribution Theory, October 2013,
Mount Pleasant, Michigan USA.

29-13 WSPA, IPM Mathematics, Isfahan University, IRAN, April 29-
May 1, 2014.

30- A Central Limit Theorem for Randomly Weighted Averages. 14WASP
December 8 - 11 2014, Zanjan Iran.

31-Cluster detection Test in Spatial Scan Statistics: ADHD Application.
ENAR 2015, March 15-18, 2015, Miami Florida USA.

32-On Randomly Weighted Average of random vectors. Stochastic
processes 2016, March 16-19,2016, University of Maryland, USA.

33- A Pivot Function and Its Application in Testing Hypothesis. AMS Fall
Regional Meeting, Ann Arbor, October 20-21, 2018, Michigan USA.

34-Poisson Processes and Actuaries. 21WASP, November 19-21, 2019,
Alzahra University, Tehran Iran.

35- Discrete Renewal Processes, 24th Workshop on Applied Stochastic
Processes, Feb. 22-23, 2023, Ferdowsi University of Mashhad, Mashhad,
IRAN.

36- Spatial Processes, Moving Average Representation, 14th Seminar
On Probability and Stochastic Processes, Iranian Statistical Society,
August 30-31, 2023, Rafsanjan, Iran.

37-Moving Average Representation for spatial first order Autoregressive
Processes: Time Domain Approach. ENAR 2024 Spring Meeting,
Baltimore, USA, March 10-13, 2024.
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Academics

Bacholor - Isfahan University, 1976

Master - Pahlavi Shiraz University, 1977

Phd : Michigan State University, 1

Post Doctoral | University of North Carolina, 1982
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