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j Paper IF Citations

82 MultiscaleQDecompositionQandQSpectralQynalysisQofQSectorQéTFQPriceQDynamicseQJournaliofiRiskiandi
FinancialiManagementcQ2021cQhlcQlnl 2.4 1

81 OptimalQTradingQwithQaQTrailingQStopeQAppliediMathematicsiandiOptimizationcQ2021cQpkcQnnqdnqp 1.5 2

80 OPTIMyLQDYNyMI–QFUTURéSQPORTFOLIOQUNDéRQyQMULTIFy–TORQGyUSSIyNQFRyMéWORKeQ
InternationaliJournaliofiTheoreticaliandiAppliediFinancecQ2021cQilcQihmggip 0.5 1

79 OnQtheQefficacyQofQoptimizedQexitQruleQforQmeanQreversionQtradingeQInternationaliJournaliofiFinanciali
EngineeringcQ2020cQgocQigmggil 0.4 1

78 TrackingQVIXQwithQVIXQFuturesrQPortfolioQ–onstructionQandQPerformanceeQWorldiScientificiHandbooki
iniFinancialiEconomicsiSeriescQ2020cQmmodmqn 0.2

77 yQTOPdDOWNQyPPROy–HQFORQTHéQMULTIPLéQéXéR–ISéSQyNDQVyLUyTIONQOFQéMPLOYééQSTO–KQ
OPTIONSeQInternationaliJournaliofiTheoreticaliandiAppliediFinancecQ2020cQikcQigmgggl 0.5 1

76 OptimalQtradingQofQaQbasketQofQfuturesQcontractseQAnnalsiofiFinancecQ2020cQhncQimkdipg 1 2

75 SparseQmeandrevertingQportfoliosQviaQpenalizedQlikelihoodQoptimizationeQAutomaticacQ2020cQhhhcQhgpnmh 5.7 4

74 éFFORTQéXPéNDITURéQFORQ–ySHQFLOWQINQyQMéyNdFIéLDQéQUILIzRIUMeQInternationaliJournaliofi
TheoreticaliandiAppliediFinancecQ2019cQiicQhqmgghl 0.5

73 HowQtoQmineQgoldQwithoutQdiggingeQInternationaliJournaliofiFinancialiEngineeringcQ2019cQgncQhqmgggq 0.4

72 yQstochasticQcontrolQapproachQtoQmanagedQfuturesQportfolioseQInternationaliJournaliofiFinanciali
EngineeringcQ2019cQgncQhqmgggm 0.4 5

71 yQRelaxedQOptimizationQypproachQforQ–ardinalityd–onstrainedQPortfoliosQ2019cQ 2

70 OptimalQdynamicQbasisQtradingeQAnnalsiofiFinancecQ2019cQhmcQkgodkkm 1 5

69 –onstructingQcointegratedQcryptocurrencyQportfoliosQforQstatisticalQarbitrageeQStudiesiiniEconomicsi
andiFinancecQ2019cQkncQmphdmqq 1.3 11

68 OptimalQdynamicQfuturesQportfolioQinQaQregimedswitchingQmarketQframeworkeQInternationaliJournali
ofiFinancialiEngineeringcQ2019cQgncQhqmggkl 0.4 2

67 OptimalQriskdaverseQtimingQofQanQassetQsalerQtrendingQversusQmeandrevertingQpriceQdynamicseQAnnalsi
ofiFinancecQ2019cQhmcQhdip 1 2

66 MéyNQRéVéRSIONQTRyDINGQWITHQSéQUéNTIyLQDéyDLINéSQyNDQTRyNSy–TIONQ–OSTSeQ
InternationaliJournaliofiTheoreticaliandiAppliediFinancecQ2018cQihcQhpmgggl 0.5 1
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65 yQRelaxedQOptimizationQypproachQforQ–ardinalityd–onstrainedQPortfolioQOptimizationeQSSRNi
ElectroniciJournalcQ2018cQ 1 1

64 MeanQRevertingQPortfoliosQviaQPenalizedQOUdLikelihoodQéstimationQ2018cQ 1

63 OptimalQdynamicQpairsQtradingQofQfuturesQunderQaQtwodfactorQmeandrevertingQmodeleQInternationali
JournaliofiFinancialiEngineeringcQ2018cQgmcQhpmggio 0.4 6

62 –onstructingQ–ointegratedQ–ryptocurrencyQPortfoliosQforQStatisticalQyrbitrageeQSSRNiElectronici
JournalcQ2018cQ 1 2

61 DynamicQIndexQTrackingQandQRiskQéxposureQ–ontrolQUsingQDerivativeseQAppliediMathematicaliFinancecQ
2018cQimcQhpgdihi 0.9 3

60 OptimalQTimingQtoQTradeQalongQaQRandomizedQzrownianQzridgeeQInternationaliJournaliofiFinanciali
StudiescQ2018cQncQom 1.7 6

59 LéVéRyGéDQéTFQIMPLIéDQVOLyTILITIéSQFROMQéTFQDYNyMI–SeQMathematicaliFinancecQ2017cQiocQhgkmdhgnp2.3 8

58 UnderstandingQtheQnondconvergenceQofQagriculturalQfuturesQviaQstochasticQstorageQcostsQandQtimingQ
optionseQJournaliofiCommodityiMarketscQ2017cQncQkidlq 2.4 3

57 OptimalQexecutionQofQlimitQandQmarketQordersQwithQtradeQdirectorcQspeedQlimitercQandQfillQuncertaintyeQ
InternationaliJournaliofiFinancialiEngineeringcQ2017cQglcQhomggig 0.4 3

56 TimingQoptionsQforQaQstartupQwithQearlyQterminationQandQcompetitionQriskseQRiskiandiDecisioniAnalysis
cQ2017cQncQhmhdhnn 0.2 1

55 ysynchronousQyDRsrQovernightQvsQintradayQreturnsQandQtradingQstrategieseQStudiesiiniEconomicsiandi
FinancecQ2017cQklcQmpgdmqn 1.3 3

54 LONGdTéRMQGROWTHQRyTéQOFQéXPé–TéDQUTILITYQFORQLéVéRyGéDQéTFsrQMyRTINGyLéQ
éXTRy–TIONQyPPROy–HeQInternationaliJournaliofiTheoreticaliandiAppliediFinancecQ2017cQigcQhomggko 0.5 2

53 OptimalQmeandrevertingQspreadQtradingrQnonlinearQintegralQequationQapproacheQAnnalsiofiFinancecQ
2017cQhkcQhphdigk 1 7

52 ImpactQofQriskQaversionQandQbeliefQheterogeneityQonQtradingQofQdefaultableQclaimseQAnnalsiofi
OperationsiResearchcQ2016cQilkcQhhodhln 3.2 3

51 SpeculativeQFuturesQTradingQunderQMeanQReversioneQAsiayPacificiFinancialiMarketscQ2016cQikcQiphdkgl 0.9 14

50 OptimalQstaticQquadraticQhedgingeQQuantitativeiFinancecQ2016cQhncQhklhdhkmm 1.6 5

49 PricingQderivativesQwithQcounterpartyQriskQandQcollateralizationrQyQfixedQpointQapproacheQEuropeani
JournaliofiOperationaliResearchcQ2016cQilqcQmimdmkq 5.6 10

48 LeveragedQéxchangedTradedQFundseQSpringerBriefsiiniQuantitativeiFinancecQ2016cQ 1 7

(2016-2018)
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47 OptimalQMeanQReversionQTradingeQjournaliofihandisurgeryiAsianyPacificivolumeviThecQ2016cQ 0.5 14

46 PriceQDynamicsQofQLeveragedQéTFseQSpringerBriefsiiniQuantitativeiFinancecQ2016cQodkm 1

45 OptionsQonQLeveragedQéTFseQSpringerBriefsiiniQuantitativeiFinancecQ2016cQmhdpp 1

44 OptimalQMultipleQTradingQTimesQUnderQtheQéxponentialQOUQModelQwithQTransactionQ–ostseQ
StochasticiModelscQ2015cQkhcQmmldmpo 0.5 12

43 OptimalQderivativeQliquidationQtimingQunderQpathddependentQriskQpenaltieseQJournaliofiFinanciali
EngineeringcQ2015cQgicQhmmgggl 5

42 OptimalQMultipleQStoppingQwithQNegativeQDiscountQRateQandQRandomQRefractionQTimesQunderQLˆ'vyQ
ModelseQSIAMiJournalioniControliandiOptimizationcQ2015cQmkcQikokdilgm 1.9 5

41 yNQyNyLYTI–QRé–URSIVéQMéTHODQFORQOPTIMyLQMULTIPLéQSTOPPINGrQ–yNyDIZyTIONQyNDQ
PHySédTYPéQFITTINGeQInternationaliJournaliofiTheoreticaliandiAppliediFinancecQ2015cQhpcQhmmggki 0.5 12

40 OptimalQStaticQQuadraticQHedgingeQSSRNiElectroniciJournalcQ2015cQ 1 1

39 ynQoptimalQmultipleQstoppingQapproachQtoQinfrastructureQinvestmentQdecisionseQJournaliofiEconomici
DynamicsiandiControlcQ2015cQmkcQimhdino 1.3 16

38 ImpliedQVolatilityQofQLeveragedQéTFQOptionseQAppliediMathematicaliFinancecQ2015cQiicQhnidhpp 0.9 18

37 TheQgoldenQtargetrQanalyzingQtheQtrackingQperformanceQofQleveragedQgoldQéTFseQStudiesiiniEconomicsi
andiFinancecQ2015cQkicQiopdiqo 1.3 24

36 éSOQValuationQwithQJobQTerminationQRiskQandQJumpsQinQStockQPriceeQSIAMiJournalioniFinanciali
MathematicscQ2015cQncQlpodmhn 1.4 3

35 OPTIMyLQMéyNQRéVéRSIONQTRyDINGQWITHQTRyNSy–TIONQ–OSTSQyNDQSTOPdLOSSQéXITeQ
InternationaliJournaliofiTheoreticaliandiAppliediFinancecQ2015cQhpcQhmmggig 0.5 55

34 UnderstandingQtheQTrackingQérrorsQofQ–ommodityQLeveragedQéTFseQFieldsiInstituteiCommunicationscQ
2015cQkqdnk 0.4 10

33 yccountingQforQearningsQannouncementsQinQtheQpricingQofQequityQoptionseQJournaliofiFinanciali
EngineeringcQ2014cQghcQhlmggkh 1

32 LeveragedQéTFQImpliedQVolatilitiesQfromQéTFQDynamicseQSSRNiElectroniciJournalcQ2014cQ 1 1

31 UnderstandingQtheQTrackingQérrorsQofQ–ommodityQLeveragedQéTFseQSSRNiElectroniciJournalcQ2014cQ 1 1

30 OptimalQstartingâ��stoppingQandQswitchingQofQaQ–IRQprocessQwithQfixedQcostseQRiskiandiDecisioni
AnalysiscQ2014cQmcQhlqdhnh 0.2 9
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29 OptimalQMultipleQTradingQTimesQUnderQtheQéxponentialQOUQModelQwithQTransactionQ–ostseQSSRNi
ElectroniciJournalcQ2014cQ 1 2

28 StochasticQmodelingQandQfairQvaluationQofQdrawdownQinsuranceeQInsurance:iMathematicsiandi
EconomicscQ2013cQmkcQplgdpmg 1.5 21

27 OutperformanceQportfolioQoptimizationQviaQtheQequivalenceQofQpureQandQrandomizedQhypothesisQ
testingeQFinanceiandiStochasticscQ2013cQhocQpkqdpog 1.9 3

26 ymericanQstepdupQandQstepddownQdefaultQswapsQunderQLˆ'vyQmodelseQQuantitativeiFinancecQ2013cQhkcQhkodhmo1.6 15

25 DefaultQswapQgamesQdrivenQbyQspectrallyQnegativeQLˆ'vyQprocesseseQStochasticiProcessesiandiTheiri
ApplicationscQ2013cQhikcQklodkpl 1.1 15

24 ynQOptimalQMultipleQStoppingQypproachQtoQInfrastructureQInvestmentQDecisionseQSSRNiElectronici
JournalcQ2013cQ 1 1

23 ynQOptimalQTimingQypproachQtoQOptionQPortfolioQRiskQManagementQ2013cQkqhdlgl 0

22 SequentialQstaticdDynamicQHedgingQforQLongdtermQDerivativeseQProcediaiComputeriSciencecQ2012cQqcQhihhdhihp1.6

21 yccountingQforQriskQaversionQinQderivativesQpurchaseQtimingeQMathematicsiandiFinancialiEconomicscQ
2012cQncQknkdkpn 1 12

20 ImpliedQVolatilityQofQLeveragedQéTFQOptionseQSSRNiElectroniciJournalcQ2012cQ 1 2

19 ForwardQindifferenceQvaluationQofQymericanQoptionseQStochasticscQ2012cQplcQolhdoog 0.6 10

18 RISKQPRéMIyQyNDQOPTIMyLQLIQUIDyTIONQOFQ–RéDITQDéRIVyTIVéSeQInternationaliJournaliofi
TheoreticaliandiAppliediFinancecQ2012cQhmcQhimggmq 0.5 10

17 LeveragedQexchangedtradedQfundsrQadmissibleQleverageQandQriskQhorizoneQJournaliofiInvestmenti
StrategiescQ2012cQicQkqdnh 1 9

16 –reditQRiskQ2011cQhdhg

15 OptimalQTimingQtoQPurchaseQOptionseQSIAMiJournalioniFinancialiMathematicscQ2011cQicQonpdoqk 1.4 14

14 yQMarkovdmodulatedQstochasticQcontrolQproblemQwithQoptimalQmultipleQstoppingQwithQapplicationQtoQ
financeQ2010cQ 3

13 y––OUNTINGQFORQRISKQyVéRSIONcQVéSTINGcQJOzQTéRMINyTIONQRISKQyNDQMULTIPLéQéXéR–ISéSQ
INQVyLUyTIONQOFQéMPLOYééQSTO–KQOPTIONSeQMathematicaliFinancecQ2009cQhqcQqqdhip 2.3 66

12 éxponentialQHedgingQwithQOptimalQStoppingQandQypplicationQtoQémployeeQStockQOptionQValuationeQ
SIAMiJournalioniControliandiOptimizationcQ2009cQlpcQhliidhlmh 1.9 23

(2009-2014)
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11 –reditQderivativesQandQriskQaversioneQAdvancesiiniEconometricscQ2008cQiomdiqh 0.3 8

10 TheQ–arrollâ��HungQmethodQforQcomponentQreliabilityQmappingQinQaircraftQmaintenanceeQQualityiandi
ReliabilityiEngineeringiInternationalcQ2007cQikcQhkodhml 2.6 3

9 FinancialQTimeQSeriesQynalysisQandQForecastingQwithQHHTQFeatureQGenerationQandQMachineQLearningeQ
SSRNiElectroniciJournalc 1 1

8 –onstrainedQdynamicQfuturesQportfoliosQwithQstochasticQbasiseQAnnalsiofiFinancech 1

7 ForwardQIndifferenceQValuationQofQymericanQOptionseQSSRNiElectroniciJournalc 1 1

6 éxplicitQSolutionsQtoQOptimalQRiskdyverseQTradingQofQDefaultableQzondsQUnderQHeterogeneousQ
zeliefseQSSRNiElectroniciJournalc 1 1

5 ymericanQStepdUpQandQStepdDownQ–reditQDefaultQSwapsQUnderQLevyQModelseQSSRNiElectronici
Journalc 1 1

4 ynQynalyticQRecursiveQMethodQforQOptimalQMultipleQStoppingrQ–anadizationQandQPhasedTypeQFittingeQ
SSRNiElectroniciJournalc 1 1

3 OptimalQMultipleQStoppingQwithQNegativeQDiscountQRateQandQRandomQRefractionQTimesQunderQLevyQ
ModelseQSSRNiElectroniciJournalc 1 1

2 FinancialQtimeQseriesQanalysisQandQforecastingQwithQHilbertâ��HuangQtransformQfeatureQgenerationQandQ
machineQlearningeQAppliediStochasticiModelsiiniBusinessiandiIndustryc 1.1 4

1 ydaptiveQcomplementaryQensembleQéMDQandQenergydfrequencyQspectraQofQcryptocurrencyQpriceseQ
InternationaliJournaliofiFinancialiEngineeringcihlhggp 0.4 1
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