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1) Stochastic Theory

2) Financial Mathematics

3) Probability Theory
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5. NAUNVIANSINITANYY/NaUTINgITaRUINeITNUS
5.1 ¥BINYIUNUS szAUUTYYI N

1) Henstock-Stieltjes integral for Lp-valued functions

5.2 nasuilieadasiuineriinug seRuuzyin
1) Thamrongrat, N., & Termwuttipong, I. (2010). A fundamental theorem of calculus for
Henstock-stieltjes Integrals Of P L-valued Functions. In Proceedings of the 5

conference on science and technology for youth. 91-98.

5.3 Y IM1UNUS sTAUUIYYILEN
1) Stable convergence in statistical inference and numerical approximation of
stochastic processes

5.4 naswiieatasiuinednus szaudzygien (i)
1) Christensen, K., Podolskij, M., Thamrongrat, N., & Veliyev, B. (2017). Inference from
highfrequency data: a subsampling approach. Journal of Econometrics, 198(2), 245-
272.
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6.1 UNAINIFL/UNAIIUITBINITA AWUN LY LWS TUI5815 (yUgUUUUUTIUIYNTUYDY
1M I8 ITZUY American Psychological Association APA 7" edition lneisenaintagn)
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1 Rujivan, S., & Thamrongrat, N. (2022). A closed-form expansion for the 2565 RRIGHY
conditional expectations of the extended CIR process. Heliyon, 8(10),
e11068.
2 Chumpong, K., Mekchay, K., Rujivan, S., & Thamrongrat, N. (2022). 2565 ﬁqmsu
Simple analytical formulas for pricing and hedging moment
swaps. Thai Journal of Mathematics, 20(2), 693-713.
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interest rate swaps in terms of bond prices under the extended Cox-
Ingersoll-Ross model. Songklanakarin Journal of Science and
Technology, 43, 987-992.
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3 Thamrongrat, N., & Rujivan, S. (2022). An iterative approach for 2565 funmy
obtaining a closed-form expansion for the conditional expectations of
the extended Cox-Ingersoll-Ross process. Thai Journal of
Mathematics, 20(1), 211-233.
4 Thamrongrat, N., & Rujivan, S. (2021). An analytical formula for pricing 2564 guieu

5 Chumpong, K., Mekchay, K., & Thamrongrat, N. (2021). Analytical 2564 funmu

formulas for pricing discretely-sampled skewness and kurtosis swaps

based on Schwartz’s one-factor model. Songklanakarin Journal of

Science and Technology, 43(2), 1-6.
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