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Email: nina@uri.edu 

 
The following information provides evidence of research scholarship.  Links to articles especially 

since AY 2000 is provided to allow fellow researchers a chance to get acquainted with my work 

(and that of my principal coauthor - Professor Gordon H. Dash, Jr.) in the area of nonlinear 

optimization, financial behavioral sciences, and education.  With applications in nonlinear goal 

programming for hedging bank portfolios and modeling of high-frequency FX futures options 

volatility, we have made a substantial contribution to the "new" normative finance -- a field that 

goes significantly beyond the scope of classic parametric linear models.  We have also 

successfully modeled the classification of chemical descriptors of psychotherapeutic compounds 

for the Pfizer Corporation.  This research competes directly with similar work using alternative 

technologies developed in Germany.  The terms are strange, but the application is infinitely 

rewarding!  We have actively pursued research inquires into the field of education as it relates 

especially to the Rhode Island public school system.  Our research in financial engineering has 

reached another new height as we develop and perfect the Auto-Trade system (WINKS) for 

investors. 

  

We welcome inquiries from researchers who are interested in modeling issues that would require 

the use of constrained optimization algorithms, or the K4 (univariate) or the K7 (multivariate) 

regularization enhanced radial basis function neural network, or more traditional univariate and 

multivariate parametric methods. 

 

NOTE: Click on the Adobe Icon for the electronic link to the research paper. 

 

I.  Artistic, Creative and Academic Contributions 

 
Refereed Publications 
 

Kajiji, Nina and Dash, Jr., Gordon H. “On the Behavioral Specification and Multivariate Neural 

Network Estimation of Cognitive Scale Economies.”  Journal of Applied Operational 

Research, Vol 5(1), 2013. 

 http://www.tadbir.ca/jaor/archive/v5/n1/jaorv5n1p30.pdf 

 

Kajiji, Nina and Dash, Jr., Gordon H. “On the Behavioral Specification and Multivariate Neural 

Network Estimation of Cognitive Scale Economies.”  Lecture Notes in Management Science, 

Vol 4. July 2012.   

 http://www.tadbir.ca/lnms/archive/v4/lnmsv4p193.pdf 

 

Dash Jr., Gordon H., and Kajiji. “Efficient Multivariate Modeling of Cross Border Effects in the 

European Bond Volatility Spillover: A Multiple Objective Artificial Neural Network 

Approach.”  Lecture Notes in Management Science, Vol 4. July 2012.  

http://www.tadbir.ca/lnms/archive/v4/lnmsv4p184.pdf 

 

Kajiji, Nina and Dash, Jr., Gordon H. “Efficient Multiple Objective Neural Network Mapping of 

State-Wide High School Achievement.”  Journal of Applied Operational Research, Vol 4(3), 

2012.  http://www.tadbir.ca/jaor/archive/v4/n3/jaorv4n3p139.pdf 

mailto:nina@uri.edu
http://www.tadbir.ca/jaor/archive/v5/n1/jaorv5n1p30.pdf
http://www.tadbir.ca/lnms/archive/v4/lnmsv4p193.pdf
http://www.tadbir.ca/lnms/archive/v4/lnmsv4p184.pdf
http://www.tadbir.ca/jaor/archive/v4/n3/jaorv4n3p139.pdf
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Kajiji, Nina; Dash, Jr., Gordon H.; Felner, Robert; Brand, Stephen; and, Seitsinger, Anne.  

“Evaluating Learning Performance: Applying Nonlinear Artificial Intelligence to Learning 

Support Indicators.”  The Journal of Computing and e-Systems, 1(1), 2008 

Conference version:  

 

Dash Jr., Gordon H. and Kajiji, Nina.  “A Nonlinear Goal Programming Model for Efficient 

Asset-Liability Management of Property-Liability Insurers.”  Canadian Journal of Operational 

Research and Information Processing, Vol. 43, Issue 2, (May 2005), pp 135-156. Special Issue: 

Goal Programming.   

Working paper version:  

 

Dash Jr., Gordon H., Hanumara, Choudary R., and Kajiji, Nina.  “Neural Network Architectures 

for Modeling FX Futures Options Volatility.”  Operational Research: An International Journal, 

Vol. 3, No. 1 (2003), pp. 3-23. 

Working paper version:  
 

Dash Jr., Gordon H. and Kajiji, Nina.  “New Evidence on The Predictability of South African FX 

Volatility in Heterogeneous Bi-lateral Markets.” African Finance Journal, Vol. 5,1, 2003.  For 

journal information, see: www.acia.sun.ac.za 

 

Dash Jr., Gordon H. and Kajiji, Nina.  “Evolving Economy Bank Asset-Liability and Risk 

Management Under Uncertainty with Hierarchical Objectives and Nonlinear Pricing.”  Journal of 

Multi-Criteria Decision Analysis, Vol 11 (4-5), 247-260, 2002.  For abstract and journal 

information see: Wiley InterScience 

 

Recent Contributions to Edited Works 
 

Kajiji, Nina and Dash Jr., Gordon H. Computational Practice: Multivariate Parametric or 

Nonparametric Modeling of European Bond Volatility Spillover? Recent Advances in 

Computational Finance, Edited by: N. Thomaidis, and G. Dash. Nova Science Publishers, Inc., 

2012.  https://www.novapublishers.com/catalog/product_info.php?products_id=39914   

 

Kajiji, Nina and Forman, John. Production of Efficient Wealth Maximization Using 

Neureconomic Behavioral Drivers and Continuous Automated Trading, Recent Advances in 

Computational Finance, Edited by: N. Thomaidis, and G. Dash. Nova Science Publishers, Inc., 

2012.  https://www.novapublishers.com/catalog/product_info.php?products_id=39914 

 

Dash Jr., Gordon H., and Kajiji, Nina. Engineering a Generalized Neural Network Mapping of 

Volatility Spillovers in European Government Bond Markets, Handbook of Financial 

Engineering, Series: Springer Optimization and its Applications, Vol 18, Edited by: C. 

Zopounidis, M. Doumpos, and P. Pardalos.  Springer, 2008. 

 

Dash, Jr., Gordon H., and Kajiji, Nina.  A Re-examination of Volatility Spillovers in European 

Government Bond Markets Using a Multi-objective Artificial Neural Network,  WIT Transactions 

on Data Mining & Information Engineering, Wessex Institute of Technology, UK and Federal 

University of Rio de Janeiro, Brazil.  2007. 

 

http://www.acia.sun.ac.za/
http://www3.interscience.wiley.com/cgi-bin/issuetoc?ID=104552801
https://www.novapublishers.com/catalog/product_info.php?products_id=39914
https://www.novapublishers.com/catalog/product_info.php?products_id=39914
http://www.nkd-group.com/research/tigera2007/KajijiDashFelner_Tigera2007_Submission.pdf
http://www.cba.uri.edu/offices/research/workingpapers/documents/ANonlinearGoalProgrammingModelForEfficientAssetLiabilityManagementOfPropertyLiabilityInsurers.pdf
http://www.cba.uri.edu/offices/research/workingpapers/documents/ComparativeNonlinearModelingOfFXFuturesOptionsVolatilityInHeterogeneousMarkets.pdf
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Dash Jr., Gordon H., and Kajiji, Nina. Forecasting Worldwide Internet Subscribers 1998-2019: 

An Interactive Excel Spreadsheet Model, Electronic Commerce:  Behaviors of Suppliers, 

Producers, Intermediaries & Consumers, Volume 3, Editors:  Ruby Roy Dholakia & Solveig 

Wikstrom, RITIM, University of Rhode Island, Kingston, RI, September 1999.  NOT AVAILABLE IN 

DIGITAL FORMAT 

 

 

Dash Jr., Gordon H., and Kajiji, Nina. Stochastic Nonlinear Multiple Objective Optimization for 

Bank Portfolios in India: A Case for Punjab National Bank, India, Economic Liberalization: Its 

Impact on Indian Economy, Business, & Society, Edited by: Varkey K. Titus, Association of 

Indian Economic Studies, Emporia State University, Kansas, August 1997.  NOT AVAILABLE IN 

DIGITAL FORMAT 

 

Published in Conference Proceedings: 2000 - Present 

 

Dash, Jr., Gordon H., and Kajiji, N., “On Combinatorial Multiple Objective Optimization to 

Hedge Cognitive High Frequency Trading” CORS / MOPGP ‘ 2012, Niagara Falls, Canada, 

June 11-13, 2012. 

Working paper version:  

 

Dash, Jr., Gordon H., and Kajiji, N., “Nonlinear Combinatorial Optimization for High Frequency 

Hedging and Mean-Variance Optimization in Automated Neuro Stock Trading,” 25th 

Conference of European Chapter on Combinatorial Optimization (ECCO’12), Antalya, 

Turkey, April 26-28, 2012. *INVITED PAPER”  

 

Dash, Jr., Gordon H., and Kajiji, N., “Multivariate Neural Network Estimation of Bidirectional 

Volatility Spillover between US and European Government Bond Markets,” 4th International 

Conference of the European Research Consortium for Informatics and Mathematics: 

Computing and Statistics (ERCIM’11), London, UK, Dec 17-19, 2011. *INVITED PAPER”  

 

Kajiji, N., and Dash, Jr., Gordon H., “Statistical Methods to Measure the Efficiency of 

Alternative Multifactor Single Index Portfolios,” 5
th
 CSDA International Conference on 

Computational and Financial Econometrics (CFE’11), London, UK, Dec 17-19, 2011. 

 

Kajiji, N., and Dash, Jr., Gordon H. “Alternative Specifications for Estimating State-Wide High 

School Achievement Elasticity,” International Conference of Education, Research, and 

Innovation – iCERi 2011, Madrid, Spain, Nov14th-16th, 2011. 

 

 

Kajiji, N., and Dash, Jr., Gordon H. “Economic Development and Multivariate Neural Network 

Modeling of Education Scale Economies,” 2011 Global Development Conference, Dubai, 

UAE, Nov 8-10, 2011.  

 

 

Kajiji, N., and Dash, Jr., Gordon H. “Efficient Multiple Objective Neural Network Mapping of 

State-Wide High School Achievement,” 3rd International Conference on Applied Operational 

Research – ICAOR’11, Istanbul, Turkey, Aug 24-26, 2011. 

 

 

http://www.cba.uri.edu/research/workingpapers/documents/2013/WP16_2013.pdf
http://www.nkd-group.com/research/iceri2011/iceri2011_virtual_submission_master.pdf
http://www.nkd-group.com/research/GDF2011/kajijidash_gfd2011_submission.pdf
http://www.nkd-group.com/research/icaor2011/kajijidash_icaor2011/cameraready_update_02_publication_01.pdf
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Dash, Jr., Gordon H., Kajiji, N., and Forman, J. “Efficient High Frequency Trading for Wealth 

Production Using a Nonlinear Specification of the Fama-French Framework,” Computational 

Finance and Microstructure Models – Modeling High Frequency Data in Finance 3 

Conference, Hoboken, New Jersey,  July 28-31, 2011. *FUNDED BY ORGANIZERS* 

 

Dash, Jr., Gordon H., Kajiji, N., and Forman, J. “Neutralizing Systemic Risk to Optimize 

International Wealth Maximization by Neuroeconomic Automated Trading,” International 

Conference on Decision Sciences in Managing Global Services (ISDSI 2010), Gurgaon, India, 

Dec 28-30, 2010. 

 

Dash, Jr., Gordon H., Kajiji, N., and Forman, J. “Global Wealth Maximization Using 

Neuroeconomic Behaviorial Drivers and Continuous Automated Trading,” 2010 Global 

Development Finance Conference, Cape Town, South Africa, Nov 24-26, 2010. 

 

 

Dash, Jr., Gordon H., Kajiji, N., and Forman, J. “Optimizing Automated Share Trading Using 

WinORSe-ai: Cognitive Decision Theory and High Frequency Artificial Neural Networks,” 

EURO XXIV (European Conference on Operational Research), Software for OR / MS III 

Session, Lisbon, Portugal, July 11 – 14, 2010. *INVITED PAPER* 

 

 

Dash, Jr., Gordon H., Kajiji, N., and Forman, J. “Stochastic Multicriteria Decision Analytics and 

Artificial Intelligence in Continuous Automated Trading for Wealth Maximization,”   24
th
  

Mini Euro Conference on Continuous Optimization and Information-Based Technologies in 

the Financial Sector, Izmir, Turkey, June 23-26, 2010. 

 

 

Dash, Jr., Gordon H., Kajiji, Nina, Krieger, Elliot.  “Comparative Mapping of High School 

Mathematics Achievement by Neural Network Modeling of a State-Wide Production 

Function.”  40th Annual Meetings of the Decision Sciences Institute, New Orleans, Louisiana, 

November 14-17. 2009. 

 

 

Kajiji, Nina, Dash, Jr., Gordon H., Krieger, Elliot.  “Integration of Artificial Intelligence and 

Rough Set Methodology to Engineer a Predictive School Classification System.”  70th Annual 

Meetings of the European Working Group Multiple Criteria Decision Aiding, Moncton, 

Canada, September 24-25, 2009. 

 

 

Dash, Jr., Gordon H., Kajiji, N., and Forman, J. “On Stochastic Multicriteria Decision Analytics 

and Artificial Intelligences for Efficient Stock Trading,”  13
th
  International Conference on 

Applied Stochastic Models and Data Analysis, Vilnius, Lithuania, June 30-July 3, 2009. 

 

Kajiji, Nina, Dash, Jr., Gordon H., Krieger, Elliot.  “On Data Mining by Artificial Intelligence to 

Engineer Predictive NCLB High School Classifications.”  74th Annual Meetings of the 

Association of Social and Behavioral Scientists, Inc., Macon, Georgia, March 18-21, 2009. 

 

 

http://www.nkd-group.com/research/GDF2010/GDF2010_Presentation.pdf
http://www.nkd-group.com/research/EuroXXIV/DashKajijiForman_EUROXXIV.pdf
http://www.vgtu.lt/leidiniai/leidykla/MEC_EurOPT_2010/010/0001.html
http://www.nkd-group.com/research/dsi2009/DashKajijKrieger_DSI09_Submission.pdf
http://www.nkd-group.com/research/MCDA2009/MCDA 70 Presentation_A.pdf
http://www.cba.uri.edu/offices/research/workingpapers/documents/ComparativeNonlinearModelingOfFXFuturesOptionsVolatilityInHeterogeneousMarkets.pdf
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Dash, Jr., Gordon H. and Kajiji, Nina.  “Preliminary Findings: Hierarchical Hedged Stochastic 

ALM for Property-Liability Insurers.”  Tunisian Management Science Society, Hammamet 

Beach, Tunisia, June 26-27, 2007. Plenary Presentation. 

 
 

Kajiji, Nina, Dash, Jr., Gordon H., Felner, Robert, Brand, Stephen, and, Seitsinger, Anne.  

“Applying Nonlinear Artificial Intelligence to Learning Support Indicators.”  The 

International Conference on Computing and e-Systems, Hammamet Beach, Tunisia, March 

12-14, 2007. 

 
 

Dash, Jr., Gordon H. and Kajiji, Nina.  “Multiple-Objective Artificial Neural Network Modeling 

of a Translog Production Function in Student Achievement.”  The International Conference on 

Computing and e-Systems, Hammamet Beach, Tunisia, March 12-14, 2007. 

 
 

Dash, Jr., Gordon H. and Kajiji, Nina.  “Efficient Calibration of a Multi-Objective Artificial 

Network to Amplify Directional Volatility Spillovers in European Government Bond Markets.” 

The Third IASTED International Conference on Financial Engineering and Applications, MIT 

Faculty Club, Cambridge, MA, Oct 9-11, 2006. 

 
 

Dash, Jr., Gordon H. and Kajiji, Nina.  “A Re-examination of Volatility Spillovers in European 

Government Bond Markets Using a Multi-objective Artificial Neural Network.” Presented at the 

Computational Finance: 2nd International Conference on Computational Finance and its 

Applications, Imperial College, London, UK, June 27-29, 2006. 

 
 

Dash Jr., Gordon H. and Kajiji, Nina.  “Nonlinear ALM for Efficient Corporate Governance.”  

The First UM-FBA Asian Business Conference, University of Malaya, Kuala Lumpur, April 13-

15, 2005. 

 
 

Dash Jr., Gordon H. and Kajiji, Nina.  "Hedge Fund Index Return Asymmetries, Optimal 

Change-of-Direction Forecasting and Radial Basis Function Neural Networks,"  for presentation 

at: Quantitative Methods in Finance, 2004, Sydney, Australia, 15-18 December 2004.   
http://gemini.econ.umd.edu/conference/QMF2004/program/QMF2004.html 

 

Dash Jr., Gordon H. and Kajiji, Nina.  " Nonlinear Hierarchical Modeling for Efficient Asset-

Liability Management of Property-Liability Insurers."  Euro XX (European Conference on 

Operational Research) Multi-Criteria Decision Session, Rhodes - Greece, 4-7 July 2004.  

*INVITED PAPER* 

 
 

Dash Jr., Gordon H. and Kajiji, Nina.  " Forecasting Hedge Fund Index Returns by Level and 

Classification: A Comparative Analysis of Neural Network Topologies."  Euro XX (European 

Conference on Operational Research) Financial Engineering Session, Rhodes - Greece, 4-7 July 

2004.  *INVITED PAPER* 

 

http://gemini.econ.umd.edu/conference/QMF2004/program/QMF2004.html
http://www.nkd-group.com/research/tigera2007KajijiDashFelner_Tigera2007_Submission.pdf
http://www.nkd-group.com/research/fea2006/FEA2006-Submission_f_Comments_02.pdf
http://www.nkd-group.com/research/compfin2006/CF2006-Submission_e.pdf
http://www.nkd-group.com/research/UM-FBA05/Dash&Kajiji-UMABC-2005.pdf
http://www.nkd-group.com/research/euro_xx/Dash&Kajiji-EuroXX-SubmissionMP.pdf
http://www.nkd-group.com/research/euro_xx/Dash&Kajiji-EuroXX-SubmissionFX.pdf
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Dash Jr., Gordon H. and Kajiji, Nina.  “Forecasting Hedge Fund Index Returns by Level and 

Classification: A Comparative Analysis of RBF Neural Network Topologies.”  Presented at the 

annual meeting of The Eastern Finance Association, Mystic, CT. 22 - 24 April 2004. 

 
 

Dash Jr., Gordon H. and Kajiji, Nina.  “Forecasting Hedge Fund Index Returns by Level and 

Classification: A Comparative Analysis of RBF Neural Network Topologies.”  Presented at the 

10th International Conference on Forecasting Financial Markets, Paris, France, 04 - 06 June 

2003. 

 
 

Dash Jr., Gordon H., Hanumara, Choudary R., and Kajiji, Nina.  “Neural Network Architectures 

for Modeling FX Futures Options Volatility”  For presentation at The 2003 Northeast Decision 

Sciences Institute Annual Conference, Providence, RI, March 27–29, 2003.  * Winner of two (2) 

Best Paper Awards: a) Pearson Family Award for Best Theory Development Paper and b) 

Babson College / CIMS Award for the Best MIS/DSS/Microcomputer Paper..   

   
 

Dash Jr., Gordon H. and Kajiji, Nina.  “South African Economic Risk Stabilization in 

Heterogeneous Bi-lateral FX Markets.”  Presented at The 4th Annual African Investment 

Conference, Cape Town, South Africa, October 24–25, 2002. 

     
 

Dash Jr., Gordon H. and Kajiji, Nina. “Modeling Heterogeneous Risk Behavior of the South 

African Rand via A Closed-form Radial Basis Function Neural Network: A Preliminary 

Analysis.” Presented at The First Annual International Emerging Markets Finance Conference, 

Manchester, UK.  September 12–13, 2002.   

    
 

Dash Jr., Gordon H. and Kajiji, Nina. “Optimal Bank Structure in Evolving Economies:  The 

Utility of Stochastic Nonlinear Multiple Objective Asset-Liability Models.” Presented at the 6
th  

World Multiconference on Systemics, Cybernetics, and Informatics, Orlando, Florida.  July 14-

18, 2002. 

     
 

Dash Jr., Gordon H. and Kajiji, Nina.  “Comparative Radial Basis Function Neural Network 

Modeling of FX Futures Options Volatility in Heterogeneous Markets.”  Presented at the 9 th 

International Conference on Forecasting Financial Markets, London, England, May 29-31, 2002. 

     
 

Dash Jr., Gordon H. and Kajiji, Nina. “APT Induced Efficient Insurance Indices for the Sharpe 

Mean-variance Model.”  Presented at the 28
th
 Annual Conference of the Northeast Business and 

Economics Association, September 27-28, 2001, Windsor Locks, CT. 

    
 

Dash Jr., Gordon H. and Kajiji, Nina. “Hedging Optimal Bank Structure in Evolving Economies:  

The Utility of Stochastic Nonlinear Multiple Objective Asset-Liability Models.”  Presented at the 

3rd Annual African Investment Conference & Exhibition, August 22-24, 2001, Cape Town, South 

Africa. 

http://www.nkd-group.com/research/efa04/DashKajiji-EFA04-submission.pdf
http://www.nkd-group.com/research/ffm/FcasHedgeFund08.pdf
http://www.nkd-group.com/research/nedsi03/dashhanumarakajiji-nedsi03.pdf
http://www.nkd-group.com/research/southafrica/dash&kajiji_southafrica2002.pdf
http://www.nkd-group.com/research/manchester/dash&kajiji01_manchester.pdf
http://www.nkd-group.com/research/sci/dash&kajiji_sci2002.pdf
http://www.nkd-group.com/research/ffm/dash&kajiji_presentation_ffm02.pdf
http://www.nkd-group.com/research/nbea/dashkajijihanumara_nbea2001.pdf
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Dash Jr., Gordon H. and Kajiji, Nina. " Prediction of FX Volatility via an RBF Neural Network 

with Closed-Form Regularization."  Presented at the 8th International Conference on Forecasting 

Financial Markets, London, England, 31 May -01 June, 2001.    

     
 

Dash Jr., Gordon H. and Kajiji, Nina. "Predicting FX Volatility via an Augmented RBF Neural 

Network."  Presented at the 51st International Atlantic Economic Conference, Athens, Greece, 

13-20 March 2001.  

   
 

Dash Jr., Gordon H. and Kajiji, Nina. "Dynamic Hedging of Bank Portfolios within a Stochastic 

Nonlinear Multiple Objective Optimization Model."  Presented at the 1st International Research 

Conference In Financial Risk Management, Charing Cross Thistle Hotel, London, June 8-10, 

2000. 

   
 

 

Software Demonstration for New Teaching Technologies 
 

Dash, Jr., Gordon H., Kajiji, N., and Forman, J. “Effective Real-Time Automated Trading for 

Academia: Combining Artificial Neural Networks with High-Frequency Real-Time Data To 

Achieve Efficient Trading Opportunities,” 2010 FMA Annual Meeting, New York, NY, Oct 

20-23, 2010.  Special Session. 

 

 

Dash Jr., Gordon H. and Kajiji, Nina. “Simulated Trading and Risk Management of FX Contracts 

Using ETS from Dynamic Financial Resources.”  Presented at the 28
th
 Annual Conference of the 

Northeast Business and Economics Association, September 27-28, 2001, Windsor Locks, CT. 

 

This presentation involved a demonstration of the WinORSfx software system.  The purpose of 

the demonstration was to introduce WinORSfx as a new teaching- and research-based PC 

platform for simulated Internet trading activity of FX contracts.  The following features were 

demonstrated: Internet access of Yahoo information inserted in the WinORSfx spreadsheet for 

near instantaneous construction of risk-managed Markowitz and Sharpe portfolio models; 

simulated optimal portfolio hedging via real-time access to S&P 500 mini futures; real-time 

updating to portfolio reporting system with updates to the standard beta measure as well as the 

time-trend adjusted (Vasicek) beta; and, real-time capture of FX data (with history) with an 

integrated value-at-risk (VaR) analysis.  The interested reader is referred to the following site for 

more information: www.nkd-group.com . 

 

II.  Funded Research Grants 

 
Dash Jr., Gordon H., Hamel, Lutz, and Kajiji, Nina, Investigators.  On Artificial Intelligence and 

Modeling the Impact of High Frequency Trades on US Municipal Creditworthiness. 

Interdisciplinary Research Grant Program, College of Business, University of Rhode Island, RI, 

AY2012-13. 

http://www.nkd-group.com/
http://www.nkd-group.com/research/southafrica/dash&kajiji_southafrica2001.pdf
http://www.nkd-group.com/research/ffm/dash&kajiji_ffm2001.pdf
http://www.nkd-group.com/research/greece-01/fxvolatilityrbf.pdf
http://www.nkd-group.com/research/finriskmgt00/pnb99.pdf
http://www.nkd-group.com/research/FMA2010/DashKajijiForman_FMA2010.pdf
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Dash Jr., Gordon H., and Kajiji, Nina. “Trading Tail Volatility Efficiently.  A Preliminary 

Comparative Analysis of Two Portfolios: The TSB200 and the S&P500”. Thomson Reuters, IFR 

Division, Boston, MA. July 2008. 

 

Dash Jr., Gordon H., and Nina Kajiji, Investigators.  Efficient Modeling and Classification of 

Chemical Descriptors of Psychotherapeutic Compounds: Application of a Simulation Enhanced 

Closed Form Bayesian Radial Basis Function Neural Network. Pfizer Global Research and 

Development, the Pfizer Corporation, Groton, CT. August, 2003.  A reengineering of the solution 

methods presented in July, 2002. 

 
 

Dash Jr., Gordon H., and Nina Kajiji, Investigators,  Application of A Closed Form Bayesian 

Enhanced Stratification Radial Basis Function Neural Network to the Classification of Chemical 

Descriptors of Psychotherapeutic Compounds.  Pfizer Global Research and Development, the 

Pfizer Corporation, Groton, CT.  Initial contract funded at US$10,000. July, 2002. 

 

Evaluation from the Contract Provider 
 

"…the 'Normalized Method 1' did very well…your best was better than the recursive portioning - something I haven't 

been able to say for most methods." Additional comments stated: "Pfizer would be interested in continuing/expanding 

the…collaboration to address multivariate problems. Congratulations ...a great job." 
 

http://www.nkd-group.com/research/pfizer/5Ht2C Analysis Using Different Models-Rev 2_03.pdf

