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k Paper IF Citations

64 PortfolioPOptimizationPonPMultivariatePRegimecSwitchingPéwRyHPModelPwithPNormalPTemperedP
StablePInnovationdPJournaloofoRiskoandoFinancialoManagementbP2022bPgkbPhif 2.4

63 yryptocurrencyPportfolioPoptimizationPwithPmultivariatePnormalPtemperedPstablePprocessesPandP
FostercHartPriskdPFinanceoResearchoLettersbP2021bPjkbPgfhgji 8.1 2

62 FwyTORPyOPULwPMOz–LPFORPPORTFOLIOPyR–zITPRISKdPInternationaloJournaloofoTheoreticaloando
AppliedoFinancebP2021bPhjbPhgkffhg 0.5

61 yOH–R–NTPRISKPM–wSUR–SPwNzPNORMwLPMIXTUR–PzISTRIxUTIONSPWITHPwPPLIywTIONSPINP
PORTFOLIOPOPTIMIZwTIONdPInternationaloJournaloofoTheoreticaloandoAppliedoFinancebP2021bPhjbPhgkffgo 0.5 1

60 SystemicPRiskPModelingPwithPLˆ'vyPyopulasdPJournaloofoRiskoandoFinancialoManagementbP2021bPgjbPhkg 2.4 1

59 SamplePPathPéenerationPofPthePStochasticPVolatilityPyéMYPProcessPandPItsPwpplicationPtoP
PathczependentPOptionPPricingdPJournaloofoRiskoandoFinancialoManagementbP2021bPgjbPmm 2.4 1

58 OPTIONPPRIyINéPINPMwRK–TSPWITHPINFORM–zPTRwz–RSdPInternationaloJournaloofoTheoreticaloando
AppliedoFinancebP2020bPhibPhfkffim 0.5 2

57 LongPandPShortPMemoryPinPthePRiskcNeutralPPricingPProcessdPJournaloofoDerivativesbP2019bPhlbPmgcnn 0.6 3

56 QuantoPOptionPPricingPwithPLˆ'vyPModelsdPComputationaloEconomicsbP2019bPkibPghmocgifn 1.4 5

55 –nhancingPbinomialPandPtrinomialPequityPoptionPpricingPmodelsdPFinanceoResearchoLettersbP2019bPhnbPgnkcgof8.1 3

54 TemperedPstablePprocessbPfirstPpassagePtimebPandPpathcdependentPoptionPpricingdPComputationalo
ManagementoSciencebP2019bPglbPgnmchgk 1 1

53 FostercHartPoptimizationPforPcurrencyPportfoliosdPStudiesoinoNonlinearoDynamicsoandoEconometricsbP
2019bPhibP 0.7 2

52 wnotherPLookPatPthePHoâ��LeePxondPOptionPPricingPModeldPJournaloofoDerivativesbP2018bPhkbPjncki 0.6

51 TemperedPstablePstructuralPmodelPinPpricingPcreditPspreadPandPcreditPdefaultPswapdPReviewoofo
DerivativesoResearchbP2018bPhgbPggocgjn 0.6 4

50 ThePequityPriskPposedPbyPthePtoocbigctocfailPbankspPaPFosterâ��HartPestimationdPAnnalsoofoOperationso
ResearchbP2017bPhkibPhgcjg 3.2 6

49 SpeculativePbubblesPandPcrashespPFundamentalistsPandPpositivecfeedbackPtradingdPCogentoEconomicso
andoFinancebP2017bPkbPgingimf 1.4 5

48 MulticpurposePbinomialPmodelpPFittingPallPmomentsPtoPthePunderlyingPgeometricPxrownianPmotiondP
EconomicsoLettersbP2016bPgjkbPhhkchho 1.3 7
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47 –llipticalPtemperedPstablePdistributiondPQuantitativeoFinancebP2016bPglbPgflocgfnm 1.6 6

46 LongcRangePzependencePinPthePRiskcNeutralPMeasurePforPthePMarketPonPLehmanPxrothersPyollapsedP
AppliedoMathematicaloFinancebP2016bPhibPifocihh 0.9 3

45 Fosterâ��HartPoptimalPportfoliosdPJournaloofoBankingoandoFinancebP2016bPlnbPggmcgif 2.6 23

44 QuantoPoptionPpricingPinPthePpresencePofPfatPtailsPandPasymmetricPdependencedPJournaloofo
EconometricsbP2015bPgnmbPkghckhf 2.6 15

43 PeriodicPportfolioPrevisionPwithPtransactionPcostsdPMathematicaloMethodsoofoOperationsoResearchbP
2015bPngbPiimciko 1 6

42 MultivariatePtemperedPstablePmodelPwithPlongcrangePdependencePandPtimecvaryingPvolatilitydP
FrontiersoinoAppliedoMathematicsoandoStatisticsbP2015bPgbP 2.2 2

41 FullPversusPquasiPML–PforPwRMwcéwRyHPmodelsPwithPinfinitelyPdivisiblePinnovationsdPAppliedo
EconomicsbP2015bPjmbPkgjmckgkn 1.6 5

40 RewardcriskPmomentumPstrategiesPusingPclassicalPtemperedPstablePdistributiondPJournaloofoBankingo
andoFinancebP2015bPknbPgojchgi 2.6 14

39 TailPriskPanalysisPofPthePSVPeOIyPyOMy–yPkfPindexdPBorsaoIstanbuloReviewbP2015bPgkbPgcgl 3.1 3

38 wPQuasicMaximumPLikelihoodP–stimationPStrategyPforPValuecatcRiskPForecastingpPwpplicationPtoP
–quityPIndexPFuturesPMarketsP2015bPgihkcgijf

37 OptionPpricingPunderPstochasticPvolatilityPandPtemperedPstablePLˆ'vyPjumpsdPInternationaloReviewoofo
FinancialoAnalysisbP2014bPigbPgfgcgfn 6.7 15

36 TemperedPstablePmodelsPforPIslamicPfinancePassetPmanagementdPInternationaloJournaloofoIslamicoando
MiddleoEasternoFinanceoandoManagementbP2014bPmbPimclf 1.9 3

35 TimePSeriesPandPyopulaPzependencyPwnalysisPforP–urozonePSovereignPxondPReturnsdPJournaloofo
FixedoIncomebP2014bPhjbPmkcnm 0.9 2

34 NormalPtemperedPstablePcopuladPAppliedoMathematicsoLettersbP2013bPhlbPlmlclnf 3.5 8

33 OptionPpricingPwithPtimecchangedPLˆ'vyPprocessesdPAppliedoFinancialoEconomicsbP2013bPhibPghigcghin 10

32 MultivariatePstablePdistributionsPandPgeneratingPdensitiesdPAppliedoMathematicsoLettersbP2013bPhlbPihjciho3.5 2

31 MeasuringPfinancialPriskPandPportfolioPoptimizationPwithPaPnoncéaussianPmultivariatePmodeldPAnnalso
ofoOperationsoResearchbP2012bPhfgbPihkciji 3.2 42

30 ThePfractionalPmultivariatePnormalPtemperedPstablePprocessdPAppliedoMathematicsoLettersbP2012bPhkbPhiolchjfg3.5 6
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29 wpproximationPofPskewedPandPleptokurticPreturnPdistributionsdPAppliedoFinancialoEconomicsbP2012bP
hhbPgifkcgigl 20

28 OptionPpricingPandPhedgingPunderPaPstochasticPvolatilityPLˆ'vyPprocessPmodeldPReviewoofoDerivativeso
ResearchbP2012bPgkbPngcom 0.6 8

27 wPxinomialcTreePModelPforPyonvertiblePxondPPricingdPJournaloofoFixedoIncomebP2012bPhhbPmocoj 0.9 4

26 TimePseriesPanalysisPforPfinancialPmarketPmeltdownsdPJournaloofoBankingoandoFinancebP2011bPikbPgnmocgnog2.6 57

25 TemperedPInfinitelyPzivisiblePzistributionsPandPProcessesdPTheoryoofoProbabilityoandoItsoApplicationsbP
2011bPkkbPhchl 0.5 23

24 InnovationPProcessesPinPLogicallyPyonstrainedPTimePSeriesP2011bPgmicgnn 0

23 P2011bP 70

22 TemperedPstablePandPtemperedPinfinitelyPdivisiblePéwRyHPmodelsdPJournaloofoBankingoandoFinancebP
2010bPijbPhfolchgfo 2.6 65

21 TemperedPstablePdistributionsPandPprocessesPinPfinancepPnumericalPanalysisP2010bPiicjh 15

20 yomputingPVwRPandPwVaRPinPInfinitelyPzivisiblePzistributionsdPSSRNoElectronicoJournalbP2009bP 1 12

19 xwRRI–RPOPTIONPPRIyINéPxYPxRwNyHINéPPROy–SS–SdPInternationaloJournaloofoTheoreticaloando
AppliedoFinancebP2009bPghbPgfkkcgfmi 0.5 14

18 wPNewPTemperedPStablePzistributionPandPItsPwpplicationPtoPFinancedPContributionsoTooEconomicsbP
2009bPmmcgfo 0.4 5

17 FinancialPmarketPmodelsPwithPLˆ'vyPprocessesPandPtimecvaryingPvolatilitydPJournaloofoBankingoando
FinancebP2008bPihbPgilicgimn 2.6 64

16 ThePrelativePentropyPinPyéMYPprocessesPandPitsPapplicationsPtoPfinancedPMathematicaloMethodsoofo
OperationsoResearchbP2007bPllbPihmciin 1 18

15 wmericanPOptionPPricingPwithPMontePyarloPMethodsikmcimh

14 NoncéaussianPPortfolioPwllocationhjmchlo

13 yonditionalP–xpectationPandPyhangePofPMeasuregfmcghh

12 OptionPPricingPinP–xponentialPLevyPModelsgjgcgln
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11 OptionPPricingPwithPMontePyarloPMethodsiimcikl

10 StochasticPProcessesPinPyontinuousPTimenmcgfl

9 InfinitelyPzivisiblePéwRyHPModelsifociik

8 StablePandPTemperedPStablePzistributionskmcnk

7 NormalPéwRyHPmodelshmgchnl

6 SmoothlyPTruncatedPStablePéwRyHPModelshnmcifm

5 –xponentialPLevyPModelsghicgjf

4 TemperedPstablePprocessesPwithPtimecvaryingPexponentialPtailsdPQuantitativeoFinancebgchg 1.6 2

3 wumannâ��SerranoPindexPofPriskPinPportfolioPoptimizationdPMathematicaloMethodsoofoOperationso
Researchbg 1

2 MulticTailPtczistributionhhkchjl 1

1 PortfolioPoptimizationPandPmarginalPcontributionPtoPriskPonPmultivariatePnormalPtemperedPstableP
modeldPAnnalsoofoOperationsoResearchbg 3.2 1
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