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j Paper IF Citations

164 OptimalM–nvestmentMandMvonsumptionMunderMaM’abitZyormationMvonstraintaMSIAMlJournallonl
FinanciallMathematicsYM2022YMdfYMfedZfhe 1.4 0

163 ShortMvommunicationmMtMNoteMonMUtilityMMaximizationMwithMProportionalMTransactionMvostsMandM
StabilityMofMOptimalMPortfoliosaMSIAMlJournallonlFinanciallMathematicsYM2021YMdeYMSvddhZSvdeh 1.4 0

162 yiniteMstateMmeanMfieldMgamesMwithMWrightâ��yisherMcommonMnoiseaMJournallDeslMathematiqueslPuresl
EtlAppliqueesYM2021YMdgjYMlkZdie 1.7 6

161 xmbeddingMofMWalshMurownianMmotionaMStochasticlProcesseslandlTheirlApplicationsYM2021YMdfgYMdZek 1.1

160 TransportMPlansMwithMwomainMvonstraintsaMAppliedlMathematicslandlOptimizationYM2021YMkgYMddfdZddhk 1.5

159 tsymptoticsMforMsmallMnonlinearMpriceMimpactmMtMPwxMapproachMtoMtheMmultidimensionalMcaseaM
MathematicallFinanceYM2021YMfdYMfiZdck 2.3 2

158 MaliciousMxxpertsMVersusMtheMMultiplicativeMWeightsMtlgorithmMinMOnlineMPredictionaMIEEEl
TransactionslonlInformationlTheoryYM2021YMijYMhhlZhih 2.8 1

157 xquilibriumMconceptsMforMtimeZinconsistentMstoppingMproblemsMinMcontinuousMtimeaMMathematicall
FinanceYM2021YMfdYMhckZhfc 2.3 9

156 tMMacroeconomicMS–RMModelMforMvOV–wZdlaMMathematicsYM2021YMlYMdlcd 2.3 3

155 MeanMfieldMinteractionMonMrandomMgraphsMwithMdynamicallyMchangingMmultiZcolorMedgesaMStochasticl
ProcesseslandlTheirlApplicationsYM2021YMdgdYMdljZegg 1.1 1

154 OnMtheMtdversarialMRobustnessMofMRobustMxstimatorsaMIEEElTransactionslonlInformationlTheoryYM2020YM
iiYMhcljZhdcl 2.8 2

153 yiniteZtimeMgZexpertMpredictionMproblemaMCommunicationslinlPartiallDifferentiallEquationsYM2020YMghYMjdgZjhj1.6 1

152 OnMnonZuniquenessMinMmeanMfieldMgamesaMProceedingsloflthelAmericanlMathematicallSocietyYM2020YM
dgkYMgcldZgdci 0.8 4

151 OnMtheMquasiZsureMsuperhedgingMdualityMwithMfrictionsaMFinancelandlStochasticsYM2020YMegYMeglZejh 1.9 0

150 vontinuityMofMutilityMmaximizationMunderMweakMconvergenceaMMathematicslandlFinanciallEconomicsYM
2020YMdgYMjehZjhj 1 7

149 xxtendedMweakMconvergenceMandMutilityMmaximisationMwithMproportionalMtransactionMcostsaMFinancel
andlStochasticsYM2020YMegYMdcdfZdcfg 1.9 4

148 OptimalMwividendMwistributionMUnderMwrawdownMandMRatchetingMvonstraintsMonMwividendMRatesaM
SIAMlJournallonlFinanciallMathematicsYM2019YMdcYMhgjZhjj 1.4 6
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147 ’ighMOrderMuellmanMxquationsMandMWeaklyMvhainedMwiagonallyMwominantMTensorsaMSIAMlJournallonl
MatrixlAnalysislandlApplicationsYM2019YMgcYMejiZelk 1.5 8

146 NoZtrbitrageMandM’edgingMwithMéiquidMtmericanMOptionsaMMathematicsloflOperationslResearchYM2019
YMggYMgikZgki 1.5 3

145 TimeMvonsistentMStoppingMforMtheMMeanZStandardMweviationMProblemZZZTheMwiscreteMTimeMvaseaM
SIAMlJournallonlFinanciallMathematicsYM2019YMdcYMiijZilj 1.4 9

144 éargeMtournamentMgamesaMAnnalsloflAppliedlProbabilityYM2019YMelYM 2 3

143 OptimalMinvestmentMwithMrandomMendowmentsMandMtransactionMcostsmMdualityMtheoryMandMshadowM
pricesaMMathematicslandlFinanciallEconomicsYM2019YMdfYMehfZeki 1 2

142 RateMcontrolMunderMheavyMtrafficMwithMstrategicMserversaMAnnalsloflAppliedlProbabilityYM2019YMelYM 2 4

141 OnMtheMvontrollerZStopperMProblemsMwithMvontrolledM—umpsaMAppliedlMathematicslandlOptimizationYM
2019YMkcYMdlhZeee 1.5 1

140 wistributionZconstrainedMoptimalMstoppingaMMathematicallFinanceYM2019YMelYMfikZgci 2.3 3

139 QuantileM’edgingMinMaMsemiZstaticMmarketMwithMmodelMuncertaintyaMMathematicallMethodslofl
OperationslResearchYM2018YMkjYMdljZeej 1

138 MartingaleMOptimalMTransportMwithMStoppingaMSIAMlJournallonlControllandlOptimizationYM2018YMhiYMgdjZgff1.9 4

137 SolvabilityMofMtheMNonlinearMwirichletMProblemMwithM–ntegroZdifferentialMOperatorsaMSIAMlJournallonl
ControllandlOptimizationYM2018YMhiYMeleZfdh 1.9 3

136 RiskMSensitiveMvontrolMofMtheMéifetimeMRuinMProblemaMAppliedlMathematicslandlOptimizationYM2018YM
jjYMeelZehe 1.5 3

135 OnMZeroZSumMOptimalMStoppingMzamesaMAppliedlMathematicslandlOptimizationYM2018YMjkYMghjZgik 1.5

134 xfficientMuyzantineMSequentialMvhangeMwetectionaMIEEElTransactionslonlInformationlTheoryYM2018YMigYMffgiZffic2.8 15

133 RecombiningMTreeMtpproximationsMforMOptimalMStoppingMforMwiffusionsaMSIAMlJournallonlFinanciall
MathematicsYM2018YMlYMiceZiff 1.4 1

132 PathZdependentM’amiltonâ��—acobiMequationsMinMinfiniteMdimensionsaMJournalloflFunctionallAnalysisYM
2018YMejhYMecliZedid 1.4 9

131 OnMtheMmarketMviabilityMunderMproportionalMtransactionMcostsaMMathematicallFinanceYM2018YMekYMkccZkfk 2.3 3

130 éargeMTournamentMzamesaMSSRNlElectroniclJournalYM2018YM 1 1

(2018-2019)
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129 tMNumericalMSchemeMforMaMMeanMyieldMzameMinMSomeMQueueingMSystemsMuasedMonMMarkovMvhainM
tpproximationMMethodaMSIAMlJournallonlControllandlOptimizationYM2018YMhiYMgcdjZgcgg 1.9 4

128 vonvergenceMofM–mplicitMSchemesMforM’amiltonZZ—acobiZZuellmanMQuasiZVariationalM–nequalitiesaM
SIAMlJournallonlControllandlOptimizationYM2018YMhiYMfllgZgcdi 1.9 15

127 MiniZylashMvrashesYMModelMRiskYMandMOptimalMxxecutionaMMarketlMicrostructurelandlLiquidityYM2018YM
cgYMdkhccdc 4

126 tnalysisMofMaMyiniteMStateMManyMPlayerMzameMUsingM–tsMMasterMxquationaMSIAMlJournallonlControllandl
OptimizationYM2018YMhiYMfhfkZfhik 1.9 21

125 ONMtRu–TRtzxMtNwMwUté–TYMUNwxRMMOwxéMUNvxRTt–NTYMtNwMPORTyOé–OMvONSTRt–NTSaM
MathematicallFinanceYM2017YMejYMlkkZdcde 2.3 23

124 OptimalMstoppingMwithMrandomMmaturityMunderMnonlinearMexpectationsaMStochasticlProcesseslandl
TheirlApplicationsYM2017YMdejYMehkiZeiel 1.1 2

123 ’ighZRollerM–mpactmMtMéargeMzeneralizedMzameMModelMofMParimutuelMWageringaMMarketl
MicrostructurelandlLiquidityYM2017YMcfYMdjhccci 2

122 OnManMOptimalMStoppingMProblemMofManM–nsideraMTheoryloflProbabilitylandlItslApplicationsYM2017YMidYMdelZdff0.5 1

121 tnalysisMofMaMyiniteMStateMManyMPlayerMzameMUsingM–tsMMasterMxquationaMSSRNlElectroniclJournalYM
2017YM 1 4

120 MiniZylashMvrashesYMModelMRiskYMandMOptimalMxxecutionaMSSRNlElectroniclJournalYM2017YM 1 1

119 SUPxRZ’xwz–NzMtMxR–vtNMOPT–ONSMW–T’MSxM–ZSTtT–vMTRtw–NzMSTRtTxz–xSMUNwxRMMOwxéM
UNvxRTt–NTYaMInternationallJournalloflTheoreticallandlAppliedlFinanceYM2017YMecYMdjhccfi 0.5 7

118 xrgodicityMofMRobustMSwitchingMvontrolMandMNonlinearMSystemMofMQuasiZVariationalM–nequalitiesaM
SIAMlJournallonlControllandlOptimizationYM2017YMhhYMdldhZdlhf 1.9 2

117 RandomizedMdynamicMprogrammingMprincipleMandMyeynmanZKacMrepresentationMforMoptimalMcontrolM
ofMMcKeanZVlasovMdynamicsaMTransactionsloflthelAmericanlMathematicallSocietyYM2017YMfjcYMeddhZedic 1 21

116 OnMtheMrobustMwynkinMgameaMAnnalsloflAppliedlProbabilityYM2017YMejYM 2 5

115 OptimalMinvestmentMtoMminimizeMtheMprobabilityMofMdrawdownaMStochasticsYM2016YMkkYMlgiZlhk 0.6 12

114 tnMQalphaQZstableMlimitMtheoremMunderMsublinearMexpectationaMBernoulliYM2016YMeeYM 1.6 2

113 RobustMyeedbackMSwitchingMvontrolmMwynamicMProgrammingMandMViscosityMSolutionsaMSIAMlJournall
onlControllandlOptimizationYM2016YMhgYMehlgZeiek 1.9 10

112 StochasticMPerronMforMstochasticMtargetMgamesaMAnnalsloflAppliedlProbabilityYM2016YMeiYM 2 4
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111 tMrankZbasedMmeanMfieldMgameMinMtheMstrongMformulationaMElectroniclCommunicationslinlProbabilityYM
2016YMedYM 1 6

110 OptimalM–nvestmentMwithMRandomMxndowmentsMandMTransactionMvostsmMwualityMTheoryMandMShadowM
PricesaMSSRNlElectroniclJournalYM2016YM 1 2

109 SuperZ’edgingMtmericanMOptionsMwithMSemiZStaticMTradingMStrategiesMUnderMModelMUncertaintyaM
SSRNlElectroniclJournalYM2016YM 1 1

108 OptimallyMinvestingMtoMreachMaMbequestMgoalaMInsurance:lMathematicslandlEconomicsYM2016YMjcYMdZdc 1.5 8

107 trbitrageYMhedgingMandMutilityMmaximizationMusingMsemiZstaticMtradingMstrategiesMwithMtmericanM
optionsaMAnnalsloflAppliedlProbabilityYM2016YMeiYM 2 6

106 OnMaMstoppingMgameMinMcontinuousMtimeaMProceedingsloflthelAmericanlMathematicallSocietyYM2016YM
dggYMfhklZfhli 0.8 2

105 PurchasingMTermMéifeM–nsuranceMtoMReachMaMuequestMzoalMwhileMvonsumingaMSIAMlJournallonl
FinanciallMathematicsYM2016YMjYMdkfZedg 1.4 5

104 yundamentalMTheoremMofMtssetMPricingMUnderMTransactionMvostsMandMModelMUncertaintyaM
MathematicsloflOperationslResearchYM2016YMgdYMdcflZdchg 1.5 14

103 StochasticMPerronMforMStochasticMTargetMProblemsaMJournalloflOptimizationlTheorylandlApplicationsYM
2016YMdjcYMdceiZdchg 1.6 3

102 MinimizingMtheMprobabilityMofMlifetimeMdrawdownMunderMconstantMconsumptionaMInsurance:l
MathematicslandlEconomicsYM2016YMilYMedcZeef 1.5 14

101 woublyMreflectedMuSwxsMwithMintegrableMparametersMandMrelatedMwynkinMgamesaMStochasticlProcessesl
andlTheirlApplicationsYM2015YMdehYMggklZghge 1.1 7

100 OnM’edgingMtmericanMOptionsMunderMModelMUncertaintyaMSIAMlJournallonlFinanciallMathematicsYM
2015YMiYMgehZggj 1.4 20

99 QuickestMwetectionMwithMwiscretelyMvontrolledMObservationsaMSequentiallAnalysisYM2015YMfgYMjjZdff 0.7 3

98 StochasticMPerronTsMMethodMforMtheMProbabilityMofMéifetimeMRuinMProblemMUnderMTransactionMvostsaM
SIAMlJournallonlControllandlOptimizationYM2015YMhfYMldZddf 1.9 14

97 uyzantineMyaultMTolerantMwistributedMQuickestMvhangeMwetectionaMSIAMlJournallonlControllandl
OptimizationYM2015YMhfYMhjhZhld 1.9 9

96 MinimizingMtheMexpectedMlifetimeMspentMinMdrawdownMunderMproportionalMconsumptionaMFinancel
ResearchlLettersYM2015YMdhYMdciZddg 8.1 6

95 WeakMreflectionMprincipleMforMéˆ'vyMprocessesaMAnnalsloflAppliedlProbabilityYM2015YMehYM 2 1

94 OptimallyM–nvestingMtoMReachMaMuequestMzoalaMSSRNlElectroniclJournalYM2015YM 1 5
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93 PurchasingMTermMéifeM–nsuranceMtoMReachMaMuequestMzoalmMTimeZwependentMvaseaMNorthlAmericanl
ActuariallJournalYM2015YMdlYMeegZefi 0.7 6

92 MinimizingMtheMProbabilityMofMéifetimeMRuinMUnderMtmbiguityMtversionaMSIAMlJournallonlControllandl
OptimizationYM2015YMhfYMhkZlc 1.9 40

91 vomparingMtheMzZnormalMdistributionMtoMitsMclassicalMcounterpartaMCommunicationslonlStochasticl
AnalysisYM2015YMlYM 0.4 1

90 tMstochasticMapproximationMforMfullyMnonlinearMfreeMboundaryMparabolicMproblemsaMNumericall
MethodslforlPartiallDifferentiallEquationsYM2014YMfcYMlceZlel 2.5 4

89 OnMtheMRobustMOptimalMStoppingMProblemaMSIAMlJournallonlControllandlOptimizationYM2014YMheYMfdfhZfdjh1.9 14

88 uayesianMQuickestMvhangeZPointMwetectionMWithMSamplingMRightMvonstraintsaMIEEElTransactionslonl
InformationlTheoryYM2014YMicYMigjgZiglc 2.8 9

87 PurchasingMlifeMinsuranceMtoMreachMaMbequestMgoalaMInsurance:lMathematicslandlEconomicsYM2014YMhkYMecgZedi1.5 11

86 tMNoteMonMtheMyundamentalMTheoremMofMtssetMPricingMunderMModelMUncertaintyaMRisksYM2014YMeYMgehZgff 1.6 9

85 StochasticMPerronâ��sMmethodMandMverificationMwithoutMsmoothnessMusingMviscosityMcomparisonmM
ObstacleMproblemsMandMwynkinMgamesaMProceedingsloflthelAmericanlMathematicallSocietyYM2014YMdgeYMdfllZdgde0.8 26

84 tMnoteMonMapplicationsMofMstochasticMorderingMtoMcontrolMproblemsMinMinsuranceMandMfinanceaM
StochasticsYM2014YMkiYMffcZfgc 0.6 15

83 OnMtheMxxistenceMOfMvonsistentMPriceMSystemsaMStochasticlAnalysislandlApplicationsYM2014YMfeYMdheZdie 1.1

82 QuickestMsearchMoverMurownianMchannelsaMStochasticsYM2014YMkiYMgjfZglc 0.6 2

81 OnMvontrollerZStopperMProblemsMwithM—umpsMandMTheirMtpplicationsMtoM–ndifferenceMPricingMofM
tmericanMOptionsaMSIAMlJournallonlFinanciallMathematicsYM2014YMhYMecZgl 1.4 5

80 é–QU–wtT–ONM–NMé–M–TMORwxRMuOOKSMW–T’MvONTROééxwM–NTxNS–TYaMMathematicallFinanceYM2014YM
egYMiejZihc 2.3 69

79 OptimalMdividendsMinMtheMdualMmodelMunderMtransactionMcostsaMInsurance:lMathematicslandlEconomics
YM2014YMhgYMdffZdgf 1.5 35

78 OptimalMreinsuranceMandMinvestmentMwithMunobservableMclaimMsizeMandMintensityaMInsurance:l
MathematicslandlEconomicsYM2014YMhhYMdhiZdii 1.5 46

77 OnMtheMMultidimensionalMvontrollerZandZStopperMzamesaMSIAMlJournallonlControllandlOptimizationYM
2013YMhdYMdeifZdelj 1.9 22

76 StochasticMPerronTsMMethodMforM’amiltonZZ—acobiZZuellmanMxquationsaMSIAMlJournallonlControllandl
OptimizationYM2013YMhdYMgejgZgelg 1.9 35
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75 StabilityMofMexponentialMutilityMmaximizationMwithMrespectMtoMmarketMperturbationsaMStochasticl
ProcesseslandlTheirlApplicationsYM2013YMdefYMdijdZdilc 1.1 4

74 tMWeakMwynamicMProgrammingMPrincipleMforMZeroZSumMStochasticMwifferentialMzamesMwithM
UnboundedMvontrolsaMSIAMlJournallonlControllandlOptimizationYM2013YMhdYMecfiZeckc 1.9 12

73 OnMtheM–mpulseMvontrolMofM—umpMwiffusionsaMSIAMlJournallonlControllandlOptimizationYM2013YMhdYMeideZeifj1.9 15

72 ONMOPT–MtéMw–V–wxNwSM–NMT’xMwUtéMMOwxéaMASTINlBulletinYM2013YMgfYMfhlZfje 1.6 57

71 éifeM–nsuranceMPurchasingMtoMMaximizeMUtilityMofM’ouseholdMvonsumptionaMNorthlAmericanlActuariall
JournalYM2013YMdjYMddgZdfh 0.7 9

70 RobustMmaximizationMofMasymptoticMgrowthMunderMcovarianceMuncertaintyaMAnnalsloflAppliedl
ProbabilityYM2013YMefYM 2 5

69 QuadraticMreflectedMuSwxsMwithMunboundedMobstaclesaMStochasticlProcesseslandlTheirlApplicationsYM
2012YMdeeYMddhhZdecf 1.1 15

68 OutperformingMtheMmarketMportfolioMwithMaMgivenMprobabilityaMAnnalsloflAppliedlProbabilityYM2012YM
eeYM 2 5

67 ValuationMxquationsMforMStochasticMVolatilityMModelsaMSIAMlJournallonlFinanciallMathematicsYM2012YM
fYMfhdZfjf 1.4 14

66 RegularityMofMtheMOptimalMStoppingMProblemMforM—umpMwiffusionsaMSIAMlJournallonlControllandl
OptimizationYM2012YMhcYMdffjZdfhj 1.9 6

65 QuickestMchangeMpointMdetectionMwithMsamplingMrightMconstraintsM2012YM 2

64 StrictMlocalMmartingaleMdeflatorsMandMvaluingMtmericanMcallZtypeMoptionsaMFinancelandlStochasticsYM
2012YMdiYMejhZeld 1.9 9

63 StochasticMPerronâ��sMmethodMandMverificationMwithoutMsmoothnessMusingMviscosityMcomparisonmMTheM
linearMcaseaMProceedingsloflthelAmericanlMathematicallSocietyYM2012YMdgcYMfighZfihg 0.8 46

62 PR–v–NzMtS–tNMOPT–ONSMyORM—UMPMw–yyUS–ONaMMathematicallFinanceYM2011YMedYMddjZdgf 2.3 37

61 tMUN–y–xwMyRtMxWORKMyORMPR–v–NzMvRxw–TMtNwMxQU–TYMwxR–VtT–VxSaMMathematicallFinanceYM
2011YMedYMglfZhdj 2.3 8

60 ProvingMregularityMofMtheMminimalMprobabilityMofMruinMviaMaMgameMofMstoppingMandMcontrolaMFinancelandl
StochasticsYM2011YMdhYMjkhZkdk 1.9 15

59 OptimalMstoppingMforMnonZlinearMexpectationsâ��PartM––aMStochasticlProcesseslandlTheirlApplicationsYM
2011YMdedYMedeZeig 1.1 25

58 MinimizingMtheMprobabilityMofMlifetimeMruinMunderMstochasticMvolatilityaMInsurance:lMathematicslandl
EconomicsYM2011YMglYMdlgZeci 1.5 5
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57 OnMtheMperpetualMtmericanMputMoptionsMforMlevelMdependentMvolatilityMmodelsMwithMjumpsaM
QuantitativelFinanceYM2011YMddYMffhZfgd 1.6 4

56 OptimalMstoppingMforMnonZlinearMexpectationsâ��PartM–aMStochasticlProcesseslandlTheirlApplicationsYM
2011YMdedYMdkhZedd 1.1 30

55 OPT–MtéMTRtwxMxXxvUT–ONM–NM–éé–QU–wMMtRKxTSaMMathematicallFinanceYM2010YMedYMnoZno 2.3 15

54 OptimalMstoppingMforMdynamicMconvexMriskMmeasuresaMIllinoislJournalloflMathematicsYM2010YMhgYM 0.9 33

53 OnMtheMvontinuityMofMStochasticMxxitMTimeMvontrolMProblemsaMStochasticlAnalysislandlApplicationsYM
2010YMelYMgkZic 1.1 17

52 OnMtheMOneZwimensionalMOptimalMSwitchingMProblemaMMathematicsloflOperationslResearchYM2010YM
fhYMdgcZdhl 1.5 31

51 OnMtheMuniquenessMofMclassicalMsolutionsMofMvauchyMproblemsaMProceedingsloflthelAmericanl
MathematicallSocietyYM2010YMdfkYMecidZecig 0.8 8

50 OnMtheMstickinessMpropertyaMQuantitativelFinanceYM2010YMdcYMddclZddde 1.6 7

49 tMunifiedMtreatmentMofMdividendMpaymentMproblemsMunderMfixedMcostMandMimplementationMdelaysaM
MathematicallMethodsloflOperationslResearchYM2010YMjdYMfehZfhd 1 2

48 NoMarbitrageMconditionsMforMsimpleMtradingMstrategiesaMAnnalsloflFinanceYM2010YMiYMdgjZdhi 1 4

47 OptimalMinvestmentMstrategyMtoMminimizeMoccupationMtimeaMAnnalsloflOperationslResearchYM2010YM
djiYMfklZgck 3.2 16

46 –nventoryMmanagementMwithMpartiallyMobservedMnonstationaryMdemandaMAnnalsloflOperationsl
ResearchYM2010YMdjiYMjZfl 3.2 19

45 MinimizingMtheMProbabilityMofMéifetimeMRuinMwithMweferredMéifeMtnnuitiesaMNorthlAmericanlActuariall
JournalYM2009YMdfYMdgdZdhg 0.7 8

44 MultiZScaleMTimeZvhangedMuirthMProcessesMforMPricingMMultiZNameMvreditMwerivativesaMAppliedl
MathematicallFinanceYM2009YMdiYMgelZggl 0.9 4

43 SequentialMtrackingMofMaMhiddenMMarkovMchainMusingMpointMprocessMobservationsaMStochasticlProcessesl
andlTheirlApplicationsYM2009YMddlYMdjleZdkee 1.1 16

42 PricingMtmericanMoptionsMforMjumpMdiffusionsMbyMiteratingMoptimalMstoppingMproblemsMforMdiffusionsaM
MathematicallMethodsloflOperationslResearchYM2009YMjcYMhchZheh 1 11

41 ValuationMofMmortalityMriskMviaMtheMinstantaneousMSharpeMratiomMtpplicationsMtoMlifeMannuitiesaMJournall
oflEconomiclDynamicslandlControlYM2009YMffYMijiZild 1.3 46

40 MinimizingMtheMlifetimeMshortfallMorMshortfallMatMdeathaMInsurance:lMathematicslandlEconomicsYM2009YM
ggYMggjZghk 1.5 3
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39 RelativeM’edgingMofMSystematicMMortalityMRiskaMNorthlAmericanlActuariallJournalYM2009YMdfYMdciZdgc 0.7 5

38 OnlineMvhangeMwetectionMforMaMPoissonMProcessMwithMaMPhaseZTypeMvhangeZTimeMPriorMwistributionaM
SequentiallAnalysisYM2009YMekYMedkZehc 0.7 4

37 tnalysisMofMtheMOptimalMxxerciseMuoundaryMofMtmericanMOptionsMforM—umpMwiffusionsaMSIAMlJournall
onlMathematicallAnalysisYM2009YMgdYMkehZkic 1.7 18

36 tMProofMofMtheMSmoothnessMofMtheMyiniteMTimeM’orizonMtmericanMPutMOptionMforM—umpMwiffusionsaM
SIAMlJournallonlControllandlOptimizationYM2009YMgkYMhhdZhje 1.9 10

35 MinimizingMtheMProbabilityMofMéifetimeMRuinMunderMRandomMvonsumptionaMNorthlAmericanlActuariall
JournalYM2008YMdeYMfkgZgcc 0.7 5

34 MinimizingMtheMProbabilityMofMRuinMWhenMvonsumptionMisMRatchetedaMNorthlAmericanlActuariall
JournalYM2008YMdeYMgekZgge 0.7 8

33 MutualMfundMtheoremsMwhenMminimizingMtheMprobabilityMofMlifetimeMruinaMFinancelResearchlLettersYM
2008YMhYMilZjk 8.1 1

32 MaximizingMutilityMofMconsumptionMsubjectMtoMaMconstraintMonMtheMprobabilityMofMlifetimeMruinaMFinancel
ResearchlLettersYM2008YMhYMecgZede 8.1 6

31 tnMtnalysisMofMMonotoneMyollowerMProblemsMforMwiffusionMProcessesaMMathematicsloflOperationsl
ResearchYM2008YMffYMffiZfhc 1.5 8

30 PricingMOptionsMonMwefaultableMStocksWViewMallMnotesaMAppliedlMathematicallFinanceYM2008YMdhYMejjZfcg 0.9 6

29 OptimizingMventureMcapitalMinvestmentsMinMaMjumpMdiffusionMmodelaMMathematicallMethodslofl
OperationslResearchYM2008YMijYMedZge 1 46

28 OptimalMtimeMtoMchangeMpremiumsaMMathematicallMethodsloflOperationslResearchYM2008YMikYMdehZdhk 1 1

27 PricingMoptionsMinMincompleteMequityMmarketsMviaMtheMinstantaneousMSharpeMratioaMAnnalsloflFinanceYM
2008YMgYMfllZgel 1 21

26 TheMeffectsMofMimplementationMdelayMonMdecisionZmakingMunderMuncertaintyaMStochasticlProcessesl
andlTheirlApplicationsYM2007YMddjYMfffZfhk 1.1 15

25 vorrespondenceMbetweenMlifetimeMminimumMwealthMandMutilityMofMconsumptionaMFinancelandl
StochasticsYM2007YMddYMedfZefi 1.9 25

24 ’edgingMlifeMinsuranceMwithMpureMendowmentsaMInsurance:lMathematicslandlEconomicsYM2007YMgcYMgfhZggg1.5 24

23 MinimizingMtheMprobabilityMofMlifetimeMruinMunderMborrowingMconstraintsaMInsurance:lMathematicslandl
EconomicsYM2007YMgdYMdliZeed 1.5 30

22 vhapterMdhMQueuingMTheoreticMtpproachesMtoMyinancialMPriceMyluctuationsaMHandbookslinlOperationsl
ResearchlandlManagementlScienceYM2007YMifjZijj 6

(2007-2009)
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21 QuickestMwetectionMofMaMMinimumMofMTwoMPoissonMwisorderMTimesaMSIAMlJournallonlControllandl
OptimizationYM2007YMgiYMfckZffd 1.9 14

20 PoissonMwisorderMProblemMwithMxxponentialMPenaltyMforMwelayaMMathematicsloflOperationslResearchYM
2006YMfdYMedjZeff 1.5 21

19 tMéimitMTheoremMforMyinancialMMarketsMwithM–nertM–nvestorsaMMathematicsloflOperationslResearchYM
2006YMfdYMjklZkdc 1.5 26

18 PRO—xvT–NzMT’xMyORWtRwMRtTxMyéOWMONTOMtMy–N–TxMw–MxNS–ONtéMMtN–yOéwaMInternationall
JournalloflTheoreticallandlAppliedlFinanceYM2006YMclYMjjjZjkh 0.5 2
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