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l Paper IF Citations

143 vnNexactNandNexplicitNsolutionNforNtheNvaluationNofNvmericanNputNoptionscNQuantitativegFinanceaN2006aN
kaNggnbgig 1.6 172

142 NonlinearNgyNanalysisNofNtheNefficiencyNofNfixedNOscillatingNWaterNxolumnNwaveNenergyNconverterscN
RenewablegEnergyaN2014aNkiaNgjjbgkj 8.1 74

141 ModellingNtheNShearNwehaviourNofNRockN–ointsNwithNvsperityNyamageNUnderNxonstantNNormalN
StiffnesscNRockgMechanicsgandgRockgEngineeringaN2015aNimaNflnbfnj 5.7 73

140 vNclosedbformNanalyticalNsolutionNforNtheNvaluationNofNconvertibleNbondsNwithNconstantNdividendN
yieldcNANZIAMgJournalaN2006aNilaNillbini 0.5 66

139 SolvingNlinearNdiffusionNequationsNwithNtheNdualNreciprocityNmethodNinNéaplaceNspacecNEngineeringg
AnalysisgWithgBoundarygElementsaN1994aNfhaNfbfe 2.6 60

138 vnNanalyticalNformulaNforNV”XNfuturesNandNitsNapplicationscNJournalgofgFuturesgMarketsaN2012aNhgaNfkkbfne 2.1 53

137 vnalyticallyNpricingNdoubleNbarrierNoptionsNbasedNonNaNtimebfractionalNwlackâ��ScholesNequationcN
ComputersgandgMathematicsgWithgApplicationsaN2015aNknaNfielbfifn 2.7 48

136 vNfinitebelementNstudyNofNtheNefficiencyNofNarraysNofNoscillatingNwaterNcolumnNwaveNenergyN
converterscNOceangEngineeringaN2012aNihaNlgbmf 3.9 48

135 vNpredictorâ��correctorNschemeNbasedNonNtheNvy”NmethodNforNpricingNvmericanNputsNwithNstochasticN
volatilitycNComputersgandgMathematicsgWithgApplicationsaN2011aNkgaNfbgk 2.7 48

134 NewNsolutionsNforNtheNpropagationNofNlongNwaterNwavesNoverNvariableNdepthcNJournalgofgFluidg
MechanicsaN1994aNglmaNhnfbiek 3.7 46

133 yiffractionNofNshortbcrestedNwavesNaroundNaNcircularNcylindercNOceangEngineeringaN1993aNgeaNhmnbiel 3.9 44

132 OnNtheNchoiceNofNinterpolationNfunctionsNusedNinNtheNdualbreciprocityNboundarybelementNmethodcN
EngineeringgAnalysisgWithgBoundarygElementsaN1994aNfhaNhmlbhnk 2.6 43

131 vNNzWNvNvéYT”xvéNvPPROX”MvT”ONNFORMUévNFORNT“zNOPT”MvéNzXzRx”SzNwOUNyvRYNOFN
vMzR”xvNNPUTNOPT”ONScNInternationalgJournalgofgTheoreticalgandgAppliedgFinanceaN2006aNenaNffifbffll 0.5 42

130 vnalyticallyNpricingNzuropeanbstyleNoptionsNunderNtheNmodifiedNwlackbScholesNequationNwithNaN
spatialbfractionalNderivativecNQuarterlygofgAppliedgMathematicsaN2014aNlgaNjnlbkff 0.7 38

129 PricingNV”XNoptionsNwithNstochasticNvolatilityNandNrandomNjumpscNDecisionsgingEconomicsgandgFinanceaN
2013aNhkaNlfbmm 0.7 36

128 ScatteringNofNlongNwavesNaroundNaNcircularNislandNmountedNonNaNconicalNshoalcNWavegMotionaN1996aN
ghaNhjhbhkg 1.8 35

127 vNnewNexactNsolutionNforNpricingNzuropeanNoptionsNinNaNtwobstateNregimebswitchingNeconomycN
ComputersgandgMathematicsgWithgApplicationsaN2012aNkiaNgliibgljj 2.7 34
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126 vnNexplicitNseriesNapproximationNtoNtheNoptimalNexerciseNboundaryNofNvmericanNputNoptionscN
CommunicationsgingNonlineargSciencegandgNumericalgSimulationaN2010aNfjaNffimbffjm 3.7 34

125 NumericalNcalculationNofNforcesNinducedNbyNshortbcrestedNwavesNonNaNverticalNcylinderNofNarbitraryN
crossbsectioncNOceangEngineeringaN1994aNgfaNkijbkkg 3.9 34

124 vnNefficientNcomputationalNmethodNforNmodellingNtransientNheatNconductionNwithNnonlinearNsourceN
termscNAppliedgMathematicalgModellingaN1996aNgeaNjfhbjgg 4.5 29

123 vNnewNyRwzMNmodelNforNwaveNrefractionNandNdiffractioncNEngineeringgAnalysisgWithgBoundaryg
ElementsaN1993aNfgaNgkfbgli 2.6 28

122 vNpredictorâ��correctorNapproachNforNpricingNvmericanNoptionsNunderNtheNfiniteNmomentNlogbstableN
modelcNAppliedgNumericalgMathematicsaN2015aNnlaNfjbgn 2.5 27

121 vpplicationNofNxFyNinNshipNengineeringNdesignNpracticeNandNshipNhydrodynamicscNJournalgofg
HydrodynamicsaN2006aNfmaNhfjbhgg 3.3 27

120 vNyRwzMNmodelNforNmicrowaveNheatingNproblemscNAppliedgMathematicalgModellingaN1995aNfnaNgmlbgnl 4.5 27

119 yiffractionNofNoceanNwavesNaroundNaNhollowNcylindricalNshellNstructurecNWavegMotionaN2009aNikaNlmbmm 1.8 26

118 vNclosedbformNpricingNformulaNforNzuropeanNoptionsNunderNtheN“estonNmodelNwithNstochasticN
interestNratecNJournalgofgComputationalgandgAppliedgMathematicsaN2018aNhhjaNhghbhhh 2.4 25

117 vnNanalyticalNapproximationNformulaNforNzuropeanNoptionNpricingNunderNaNnewNstochasticNvolatilityN
modelNwithNregimebswitchingcNJournalgofgEconomicgDynamicsgandgControlaN2016aNlfaNllbmj 1.3 24

116 “ydrodynamicNandNenergeticNpropertiesNofNaNfiniteNarrayNofNfixedNoscillatingNwaterNcolumnNwaveN
energyNconverterscNOceangEngineeringaN2014aNmmaNfhfbfim 3.9 23

115 vNgeneralNyRwzMNmodelNforNwaveNrefractionNandNdiffractioncNEngineeringgAnalysisgWithgBoundaryg
ElementsaN2000aNgiaNhllbhne 2.6 23

114 “owNshouldNaNlocalNregimebswitchingNmodelNbeNcalibratedtcNJournalgofgEconomicgDynamicsgandg
ControlaN2017aNlmaNfinbfkh 1.3 22

113 vNsimplifiedNanalyticalNapproachNforNpricingNdiscretelybsampledNvarianceNswapsNwithNstochasticN
volatilitycNAppliedgMathematicsgLettersaN2012aNgjaNfkiibfkje 3.5 22

112 TheNdualNreciprocityNboundaryNelementNmethodNforNmagnetohydrodynamicNchannelNflowscNANZIAMg
JournalaN2002aNiiaNhejbhgg 0.5 22

111 vNNumericalNModelNforNtheNxonfinementNofNOilNSpillNwithNFloatingNwoomscNSpillgSciencegandg
TechnologygBulletinaN2002aNlaNginbgjj 20

110 OnNtheNvaluationNofNvarianceNswapsNwithNstochasticNvolatilitycNAppliedgMathematicsgandgComputationaN
2012aNgfnaNfkjibfkkn 2.7 18

109 vnNanalyticalNsolutionNforNlongNwaveNrefractionNoverNaNcircularNhumpcNJournalgofgAppliedgMathematicsg
andgComputingaN2009aNheaNhfjbhhh 1.8 18

(2009-2010)
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108 yynamicNportfolioNchoiceNwithNreturnNpredictabilityNandNtransactionNcostscNEuropeangJournalgofg
OperationalgResearchaN2019aNglmaNnlkbnmm 5.6 17

107 xvéxUévT”N’NT“zNzvRéYNzXzRx”SzNwOUNyvRYNOFNvMzR”xvNNPUTNOPT”ONSNW”T“NvNN
vPPROX”MvT”ONNFORMUévcNInternationalgJournalgofgTheoreticalgandgAppliedgFinanceaN2007aNfeaNfgehbfggl0.5 17

106 SecondborderNwaveNdiffractionNforcesNonNaNverticalNcircularNcylinderNdueNtoNshortbcrestedNwavescN
OceangEngineeringaN1995aNggaNfhjbfmn 3.9 16

105 OptimalNinvestmentNandNconsumptionNunderNaNcontinuousbtimeNcointegrationNmodelNwithN
exponentialNutilitycNQuantitativegFinanceaN2019aNfnaNffhjbffin 1.6 16

104 MathematicalNModelingNandNzxperimentalNVerificationNofNFluidNFlowNthroughNyeformableNRoughN
RockN–ointscNInternationalgJournalgofgGeomechanicsaN2015aNfjaNeiefiekj 3.1 15

103 ”mprovementNonNdualNreciprocityNboundaryNelementNmethodNforNequationsNwithNconvectiveNtermscN
CommunicationsgingNumericalgMethodsgingEngineeringaN1994aNfeaNhkfbhlf 15

102 PatternsNofNshipNwavescN””cN’ravitybcapillaryNwavescNQuarterlygofgAppliedgMathematicsaN1989aNilaNhjbii 0.7 15

101 OnNfullNcalibrationNofNhybridNlocalNvolatilityNandNregimebswitchingNmodelscNJournalgofgFuturesgMarkets
aN2018aNhmaNjmkbkek 2.1 14

100 SemibanalyticalNvaluationNforNdiscreteNbarrierNoptionsNunderNtimebdependentNéˆ'vyNprocessescN
JournalgofgBankinggandgFinanceaN2017aNljaNfklbfmh 2.6 14

99 vNmultiscaleNcorrectionNtoNtheNwlackâ��ScholesNformulacNAppliedgStochasticgModelsgingBusinessgandg
IndustryaN2014aNheaNljhblkj 1.1 14

98 OpenNchannelNflowNpastNaNbottomNobstructioncNJournalgofgEngineeringgMathematicsaN1996aNheaNimlbinn 1.2 14

97 PricingNParisianNandNParasianNoptionsNanalyticallycNJournalgofgEconomicgDynamicsgandgControlaN2013aN
hlaNmljbmnk 1.3 13

96 vnNinverseNfiniteNelementNmethodNforNpricingNvmericanNoptionscNJournalgofgEconomicgDynamicsgandg
ControlaN2013aNhlaNghfbgje 1.3 13

95 vNcombinationNofNéTyRMNandNvTPSNinNsolvingNdiffusionNproblemscNEngineeringgAnalysisgWithg
BoundarygElementsaN1998aNgfaNgmjbgmn 2.6 13

94 PricingNvarianceNswapsNunderNtheN“awkesNjumpbdiffusionNprocesscNJournalgofgFuturesgMarketsaN2019aN
hnaNkhjbkjj 2.1 12

93 StockNloanNvaluationNunderNaNstochasticNinterestNrateNmodelcNComputersgandgMathematicsgWithg
ApplicationsaN2015aNleaNfljlbfllf 2.7 12

92 vNnewNpredictorâ��correctorNschemeNforNvaluingNvmericanNputscNAppliedgMathematicsgandg
ComputationaN2011aNgflaNiihnbiijg 2.7 12

91 vNxéOSzybFORMNzXvxTNSOéUT”ONNFORNPR”x”N’NVvR”vNxzNSWvPSNW”T“NSTOx“vST”xN
VOévT”é”TYcNMathematicalgFinanceaN2010aNgfaNnobno 2.3 12
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90 vnNapplicationNofNtheNéTyRMNtoNtransientNdiffusionNproblemsNwithNnonlinearNmaterialNpropertiesN
andNnonlinearNboundaryNconditionscNAppliedgMathematicsgandgComputationaN1997aNmlaNfglbfke 2.7 12

89 SubcriticalaNtranscriticalNandNsupercriticalNflowsNoverNaNstepcNJournalgofgFluidgMechanicsaN1997aNhhhaNgjlbglf3.7 11

88 SolvingNtransientNdiffusionNproblemsoNtimebdependentNfundamentalNsolutionNapproachesNversusN
éTyRMNapproachescNEngineeringgAnalysisgWithgBoundarygElementsaN1998aNgfaNmlbne 2.6 11

87 PricingNconvertibleNbondsNbasedNonNaNmultibstageNcompoundboptionNmodelcNPhysicagA:gStatisticalg
MechanicsgandgItsgApplicationsaN2006aNhkkaNiinbikg 3.3 10

86 SolvingNnonlinearNtimebdependentNdiffusionNequationsNwithNtheNdualNreciprocityNmethodNinNéaplaceN
spacecNEngineeringgAnalysisgWithgBoundarygElementsaN1996aNfmaNfnbgl 2.6 10

85 vnalyticallyNpricingNvolatilityNswapsNunderNstochasticNvolatilitycNJournalgofgComputationalgandgAppliedg
MathematicsaN2015aNgmmaNhhgbhie 2.4 9

84 vnNexplicitNanalyticNformulaNforNpricingNbarrierNoptionsNwithNregimeNswitchingcNMathematicsgandg
FinancialgEconomicsaN2015aNnaNgnbhl 1 9

83 PricingNzuropeanNoptionsNwithNstochasticNvolatilityNunderNtheNminimalNentropyNmartingaleNmeasurecN
EuropeangJournalgofgAppliedgMathematicsaN2016aNglaNghhbgil 1 9

82 vNnewNclosedbformNformulaNforNpricingNzuropeanNoptionsNunderNaNskewNwrownianNmotioncNEuropeang
JournalgofgFinanceaN2018aNgiaNfekhbfeli 1.5 8

81 vNperturbationNyRwzMNmodelNforNweaklyNnonlinearNwaveNrunbupsNaroundNislandscNEngineeringg
AnalysisgWithgBoundarygElementsaN2009aNhhaNkhblk 2.6 8

80 OnNtheNapplicationNofNmultiquadricNbasesNinNconjunctionNwithNtheNéTyRMNmethodNtoNsolveNnonlinearN
diffusionNequationscNAppliedgMathematicsgandgComputationaN1998aNnkaNfkfbflj 2.7 8

79 vNnumericalNmodelNforNmultiphaseNflowNbasedNonNtheN’MPPSNformulationcNPartN”oNKinematicscN
ComputersgandgFluidsaN2007aNhkaNffnnbfgfg 2.8 8

78 OptimalNinvestmentNandNconsumptionNwithNreturnNpredictabilityNandNexecutionNcostscNEconomicg
ModellingaN2020aNmmaNiembifn 3.4 8

77 vnNanalyticalNsolutionNforNtheN“–wNequationNarisingNfromNtheNMertonNproblemcNInternationalgJournalg
ofgFinancialgEngineeringaN2018aNejaNfmjeeem 0.4 8

76 vnNanalyticNformulaNforNpricingNvmericanbstyleNconvertibleNbondsNinNaNregimeNswitchingNmodelcNIMAg
JournalgofgManagementgMathematicsaN2015aNgkaNiehbigm 1.4 7

75 vNS”MPézNxéOSzybFORMNFORMUévNFORNPR”x”N’Ny”SxRzTzéYbSvMPézyNVvR”vNxzNSWvPSN
UNyzRNT“zN“zSTONNMOyzécNANZIAMgJournalaN2014aNjkaNfbgl 0.5 7

74 xombinedNdiffractionNandNradiationNofNoceanNwavesNaroundNanNOWxNdevicecNJournalgofgAppliedg
MathematicsgandgComputingaN2011aNhkaNiefbifk 1.8 7

73 OnNnonlinearNtransientNfreebsurfaceNflowsNoverNaNbottomNobstructioncNPhysicsgofgFluidsaN1997aNnaNgjnmbgkei4.4 7

(1997-1997)
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72 zqualNriskNpricingNunderNconvexNtradingNconstraintscNJournalgofgEconomicgDynamicsgandgControlaN2017
aNlkaNfhkbfjf 1.3 6

71 PricingNputtableNconvertibleNbondsNwithNintegralNequationNapproachescNComputersgandgMathematicsg
WithgApplicationsaN2018aNljaNgljlbglmf 2.7 6

70 vNnewNintegralNequationNformulationNforNvmericanNputNoptionscNQuantitativegFinanceaN2018aNfmaNimhbine 1.6 6

69 PricingNperpetualNvmericanNoptionsNunderNaNstochasticbvolatilityNmodelNwithNfastNmeanNreversioncN
AppliedgMathematicsgLettersaN2011aNgiaNfkkhbfkkn 3.5 6

68 S“OUéyNvNNvMzR”xvNNOPT”ONNwzNzXzRx”SzyNzvRé”zRNORNévTzRN”FNVOévT”é”TYN”SNNOTN
vSSUMzyNTONwzNvNxONSTvNTtcNInternationalgJournalgofgTheoreticalgandgAppliedgFinanceaN2011aNfiaNfglnbfgnl0.5 6

67 vNnewNanalyticalNapproximationNforNzuropeanNputsNwithNstochasticNvolatilitycNAppliedgMathematicsg
LettersaN2010aNghaNkmlbkng 3.5 6

66 ResonantNinteractionNbetweenNaNuniformNcurrentNandNanNoscillatingNobjectcNAppliedgOceangResearchaN
1995aNflaNgjnbgki 3.4 6

65 NumericalNsimulationNofNdischargedNwasteNheatNandNcontaminantsNintoNtheNSouthNzstuaryNofNtheN
YangtzeNRivercNMathematicalgandgComputergModellingaN1993aNfmaNfelbfgh 6

64 PricingNforwardbstartNvarianceNswapsNwithNstochasticNvolatilitycNAppliedgMathematicsgandg
ComputationaN2015aNgjeaNngebnhh 2.7 5

63 PricingNParisianNdownbandbinNoptionscNAppliedgMathematicsgLettersaN2015aNihaNfnbgi 3.5 5

62 “owNshouldNaNconvertibleNbondNbeNdecomposedtcNDecisionsgingEconomicsgandgFinanceaN2012aNhjaNffhbfin 0.7 5

61 vNspectralbcollocationNmethodNforNpricingNperpetualNvmericanNputsNwithNstochasticNvolatilitycN
AppliedgMathematicsgandgComputationaN2011aNgflaNnehhbneie 2.7 5

60 ONNVvR”OUSNQUvNT”TvT”VzNvPPROvx“zSNFORNPR”x”N’NvMzR”xvNNOPT”ONScNNewgMathematicsg
andgNaturalgComputationaN2011aNelaNhfhbhhg 0.6 5

59 PricingNperpetualNvmericanNputsNunderNmultibscaleNstochasticNvolatilitycNAsymptoticgAnalysisaN2012aN
meaNfhhbfim 0.7 5

58 vNflatNshipNtheoryNonNbowNandNsternNflowscNANZIAMgJournalaN2003aNijaNfbfj 0.5 5

57 vNnewNnumericalNapproachNforNsolvingNhighborderNnonblinearNordinaryNdifferentialNequationscN
CommunicationsgingNumericalgMethodsgingEngineeringaN2003aNfnaNkefbkfi 5

56 ModellingNtheNconfinementNofNspilledNoilNwithNfloatingNboomscNAppliedgMathematicalgModellingaN2001
aNgjaNlfhblgn 4.5 5

55 vnNefficientNnumericalNcalculationNofNwaveNloadsNonNanNarrayNofNverticalNcylinderscNAppliedg
MathematicalgModellingaN1996aNgeaNgkbhh 4.5 5
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54 SolvingNgeneralNfieldNequationsNinNinfiniteNdomainsNwithNdualNreciprocityNboundaryNelementNmethodcN
EngineeringgAnalysisgWithgBoundarygElementsaN1993aNfgaNgifbgje 2.6 5

53 vNseriesbformNsolutionNforNpricingNvarianceNandNvolatilityNswapsNwithNstochasticNvolatilityNandN
stochasticNinterestNratecNComputersgandgMathematicsgWithgApplicationsaN2018aNlkaNggghbgghi 2.7 5

52 RobustNPortfolioNOptimizationNwithNMultibFactorNStochasticNVolatilitycNJournalgofgOptimizationg
TheorygandgApplicationsaN2020aNfmkaNgkibgnm 1.6 4

51 PricingNvmericanbstyleNParisianNupbandboutNcallNoptionscNEuropeangJournalgofgAppliedgMathematicsaN
2018aNgnaNfbgn 1 4

50 PricingNvmericanNcallNoptionsNunderNaNhardbtobborrowNstockNmodelcNEuropeangJournalgofgAppliedg
MathematicsaN2018aNgnaNinibjfi 1 4

49 vnNintegralNequationNapproachNforNtheNvaluationNofNvmericanbstyleNdownbandboutNcallsNwithNrebatescN
ComputersgandgMathematicsgWithgApplicationsaN2016aNlfaNjiibjki 2.7 4

48 vNcomparisonNstudyNofNnonlinearNwavesNgeneratedNbehindNaNsemicircularNtrenchcNProceedingsgofgtheg
RoyalgSocietygA:gMathematicalugPhysicalgandgEngineeringgSciencesaN1996aNijgaNfjkhbfjmi 2.4 4

47 vNthreebdimensionalNnumericalNmodelNofNtheNresponseNofNtheNvustralianNNorthNWestNShelfNtoN
tropicalNcyclonesN1994aNhkaNkibfee 4

46 vnNalternativeNformNusedNtoNcalibrateNtheN“estonNoptionNpricingNmodelcNComputersgandgMathematicsg
WithgApplicationsaN2016aNlfaNfmhfbfmig 2.7 4

45 vNNumericalNSolutionNofNOptimalNPortfolioNSelectionNProblemNwithN’eneralNUtilityNFunctionscN
ComputationalgEconomicsaN2020aNjjaNnjlbnmf 1.4 4

44 OnNtheNxonvexityNxorrectionNvpproximationNinNPricingNVolatilityNSwapsNandNV”XNFuturescNNewg
MathematicsgandgNaturalgComputationaN2018aNfiaNhmhbief 0.6 4

43 PricingNzuropeanNcallNoptionsNunderNaNhardbtobborrowNstockNmodelcNAppliedgMathematicsgandg
ComputationaN2019aNhjlaNgihbgjl 2.7 3

42 OptimalNexecutionNwithNregimebswitchingNmarketNresiliencecNJournalgofgEconomicgDynamicsgandg
ControlaN2019aNfefaNflbie 1.3 3

41 PricingNweatherNderivativesNwithNtheNmarketNpriceNofNriskNextractedNfromNtheNutilityNindifferenceN
valuationcNComputersgandgMathematicsgWithgApplicationsaN2020aNlnaNhhnibhien 2.7 3

40 vNmodifiedNwlackâ��ScholesNpricingNformulaNforNzuropeanNoptionsNwithNboundedNunderlyingNpricescN
ComputersgandgMathematicsgWithgApplicationsaN2018aNljaNfkhjbfkil 2.7 3

39 xonnectionNbetweenNtrinomialNtreesNandNfiniteNdifferenceNmethodsNforNoptionNpricingNwithN
statebdependentNswitchingNratescNInternationalgJournalgofgComputergMathematicsaN2018aNnjaNhifbhke 1.2 3

38 vNcomparativeNstudyNofNtheNdirectNboundaryNelementNmethodNandNtheNdualNreciprocityNboundaryN
elementNmethodNinNsolvingNtheN“elmholtzNequationcNANZIAMgJournalaN2007aNinaNfhfbfje 0.5 3

37 vpplicationNofNxFyNinNshipNengineeringNdesignNpracticeNandNshipNhydrodynamicscNJournalgofg
HydrodynamicsaN2006aNfmaNhembhfj 3.3 3

(2006-1993)
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36 SelectiveNwithdrawalNfromNstratifiedNstreamsN1996aNhmaNgkbie 3

35 StationaryNwinnieNwavesNnearNresonancecNQuarterlygofgAppliedgMathematicsaN1992aNjeaNjmjbjnl 0.7 3

34 vnNvnalyticNvpproachNforNPricingNvmericanNOptionsNwithNRegimeNSwitchingcNJournalgofgRiskgandg
FinancialgManagementaN2021aNfiaNfmm 2.4 3

33 PR”x”N’NzUROPzvNNOPT”ONSNONNRz’”MzbSW”Tx“”N’NvSSzTSoNvNxOMPvRvT”VzNSTUyYNOFN
MONTzNxvRéONvNyNF”N”Tzby”FFzRzNxzNvPPROvx“zScNANZIAMgJournalaN2017aNjnaNfmhbfnn 0.5 2

32 vNnewNsimpleNtreeNapproachNforNtheN“estonâ��sNstochasticNvolatilityNmodelcNComputersgandg
MathematicsgWithgApplicationsaN2019aNlmaNfnnhbgefe 2.7 2

31 vNrevisedNoptionNpricingNformulaNwithNtheNunderlyingNbeingNbannedNfromNshortNsellingcNQuantitativeg
FinanceaN2020aNgeaNnhjbnim 1.6 2

30 OPT”MvéNzXzRx”SzNPR”xzNOFNvMzR”xvNNOPT”ONSNNzvRNzXP”RYcNANZIAMgJournalaN2009aNjfaNfijbfkf 0.5 2

29 ResonantNtranscriticalNflowNoverNaNwavyNbedcNWavegMotionaN1997aNgjaNgnjbheg 1.8 2

28 xombinedNrefractionNandNdiffractionNofNshortNwavesNusingNtheNdualbreciprocityNboundarybelementN
methodcNAppliedgOceangResearchaN1995aNflaNhfjbhgg 3.4 2

27 xomputerbsimulatedNcurrentNresponsesNtoNcyclonesNonNtheNNorthNWestNShelfNofNvustraliacN
MathematicalgandgComputergModellingaN1996aNgiaNnhbffj 2

26 OptimalNportfolioNexecutionNproblemNwithNstochasticNpriceNimpactcNAutomaticaaN2020aNffgaNfemlhn 5.7 2

25 NumericallyNpricingNconvertibleNbondsNunderNstochasticNvolatilityNorNstochasticNinterestNrateNwithNanN
vy”bbasedNpredictorâ��correctorNschemecNComputersgandgMathematicsgWithgApplicationsaN2020aNlnaNfhnhbfifn2.7 2

24 vNnoteNonNtheNcalculationNofNdefaultNprobabilitiesNinNâ��StructuralNcreditNriskNmodelingNwithN“awkesN
jumpâ��diffusionNprocessesâ��cNJournalgofgComputationalgandgAppliedgMathematicsaN2021aNhmfaNffhehl 2.4 2

23 vNnewNalgorithmNforNcalibratingNlocalNregimebswitchingNmodelscNIMAgJournalgofgManagementg
MathematicsaN2021aNhgaNghlbgjj 1.4 2

22 vNnumericalNstudyNofNtheNutilitybindifferenceNapproachNforNpricingNvmericanNoptionscNComputersgandg
MathematicsgWithgApplicationsaN2020aNmeaNmnibnej 2.7 1

21 PricingNresettableNconvertibleNbondsNusingNanNintegralNequationNapproachcNIMAgJournalgofg
ManagementgMathematicsaN2020aNhfaNiflbiih 1.4 1

20 vNNvPPROPR”vTzNvPPROvx“NTONPR”x”N’NzUROPzvNbSTYézNOPT”ONSNW”T“NT“zNvyOM”vNN
yzxOMPOS”T”ONNMzT“OycNANZIAMgJournalaN2018aNjnaNhinbhkn 0.5 1

19 vNsimpleNapproximationNformulaNforNcalculatingNtheNoptimalNexerciseNboundaryNofNvmericanNputscN
JournalgofgAppliedgMathematicsgandgComputingaN2011aNhlaNkffbkgh 1.8 1
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18 OnNtheNzfficiencyNofNOscillatingNWaterNxolumnNVOWxWNyevicesNinNxonvertingNOceanNWaveNznergyNtoN
zlectricityNUnderNWeaklyNNonlinearNWavesN2012aN 1
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