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j Paper IF Citations

216 –owerMandMupperMpricingMofMfinancialMassetsaMProbabilitypcUncertaintycandcQuantitativecRiskYM2022YMjYMgh 2.2 0

215 uackwardMstochasticMdifferentialMequationsMwithMregimeZswitchingMandMsublinearMexpectationsaM
StochasticcProcessescandcTheircApplicationsYM2022YMdgkYMejkZelk 1.1

214
éeumannMproblemMforMbackwardMSPwxsMwithMsingularMterminalMconditionsMandMapplicationMinM
constrainedMstochasticMcontrolMunderMtargetMzoneaMStochasticcProcessescandcTheircApplicationsYM2022YM
dgkYMikZlj

1.1

213 vonditionalMcoherentMriskMmeasuresMandMregimeZswitchingMconicMpricingaMProbabilitypcUncertaintycandc
QuantitativecRiskYM2021YM 2.2 1

212 TwoMpriceMeconomicMequilibriaMandMfinancialMmarketMbidbaskMpricesaMAnnalscofcFinanceYM2021YMdjYMejZgf 1 2

211 uitcoinMoptionMpricingMwithMaMSxTtRZztRv‘MmodelaMEuropeancJournalcofcFinanceYM2021YMejYMhigZhlh 1.5 8

210 OptimalMportfolioMexecutionMproblemMwithMstochasticMpriceMimpactaMAutomaticaYM2020YMddeYMdckjfl 5.7 2

209 StochasticMcontrolMforMuSwxsMandMtuSwxsMwithMMarkovMchainMnoisesaMInternationalcJournalcofcControlYM
2020YMlfYMecelZecge 1.5 0

208 tM–evelZdM–imitMOrderMuookMwithMTimeMwependentMtrrivalMRatesaMMethodologycandcComputingcinc
AppliedcProbabilityYM2019YMedYMillZjdl 0.6 2

207 ’nformationMorMnoisemMWhatMdoesMalgorithmicMtradingMincorporateMintoMtheMstockMpricesraM
InternationalcReviewcofcFinancialcAnalysisYM2019YMifYMejZfl 6.7 3

206 éonZlinearMexpectationsMinMspacesMofMvolombeauMgeneralizedMfunctionsaMStochasticcAnalysiscandc
ApplicationsYM2019YMfjYMhclZhed 1.1

205 OptimalMexecutionMwithMregimeZswitchingMmarketMresilienceaMJournalcofcEconomiccDynamicscandc
ControlYM2019YMdcdYMdjZgc 1.3 3

204 ‘xwz’ézMOPT’OéSM’éMtMwOUu–YMMtR”OVZMOwU–tTxwMy’étév’t–MMtR”xTMV’tMSTOv‘tST’vM
y–OWSaMInternationalcJournalcofcTheoreticalcandcAppliedcFinanceYM2019YMeeYMdlhccgj 0.5 3

203 MalliavinMcalculusMinMaMbinomialMframeworkaMAppliedcStochasticcModelscincBusinesscandcIndustryYM2018YM
fgYMjjgZjkd 1.1

202 tMnoteMonMregimeZswitchingM”olmogorovTsMforwardMandMbackwardMequationsMusingMstochasticMflowsaM
JournalcofcMathematicalcAnalysiscandcApplicationsYM2018YMgicYMkldZkll 1.1 1

201 xstimatingMaMregimeMswitchingMpairsMtradingMmodelaMQuantitativecFinanceYM2018YMdkYMkjjZkkf 1.6 6

200 TheM‘eathZ“arrowZMortonMModelMwithMRegimeMShiftsMandM“umpsMPricedaMContributionscToc
ManagementcScienceYM2018YMghZhl 0.4 1
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199 tMhiddenMMarkovMregimeZswitchingMsmoothMtransitionMmodelaMStudiescincNonlinearcDynamicscandc
EconometricsYM2018YMeeYM 0.7 2

198 yilteringMWithMUncertainMéoiseaMIEEEcTransactionsconcAutomaticcControlYM2017YMieYMkjiZkkd 5.9 2

197 tMsimpleMefficientMapproximationMtoMpriceMbasketMstockMoptionsMwithMvolatilityMsmileaMAnnalscofc
FinanceYM2017YMdfYMdZel 1 3

196 tMéashMequilibriumMfilteraMStochasticcAnalysiscandcApplicationsYM2017YMfhYMiffZigg 1.1

195 ValuationMofMcertainMvMSMspreadsaMFinancialcMarketscandcPortfoliocManagementYM2017YMfdYMgghZgij 1.3

194 tM‘igherZorderMinteractiveMhiddenMMarkovMmodelMandMitsMapplicationsaMORcSpectrumYM2017YMflYMdchhZdcil1.9 3

193 SemiZanalyticalMvaluationMforMdiscreteMbarrierMoptionsMunderMtimeZdependentM–ˆ'vyMprocessesaM
JournalcofcBankingcandcFinanceYM2017YMjhYMdijZdkf 2.6 14

192 ‘iddenMMarkovMmodelsMwithMthresholdMeffectsMandMtheirMapplicationsMtoMoilMpriceMforecastingaM
JournalcofcIndustrialcandcManagementcOptimizationYM2017YMdfYMjhjZjjf 2 8

191 StochasticMvolatilityMwithMregimeMswitchingMandMuncertainMnoisemMyilteringMwithMsubZlinearM
expectationsaMDiscretecandcContinuouscDynamicalcSystemscrcSeriescBYM2017YMeeYMhlZkd 1.3 0

190 ValuationMofMvMSMrangeMnotesMinMaMmultifactorM–’uORMmarketMmodelaMInternationalcJournalcofc
FinancialcEngineeringYM2016YMcfYMdihcccd 0.4 1

189 OnManticipatedMbackwardMstochasticMdifferentialMequationsMwithMMarkovMchainMnoiseaMStochasticc
AnalysiscandcApplicationsYM2016YMfgYMjglZjll 1.1 1

188 ‘estonZTypeMStochasticMVolatilityMwithMaMMarkovMSwitchingMRegimeaMJournalcofcFuturescMarketsYM
2016YMfiYMlceZldl 2.1 9

187 xventZbasedMstateMestimationMofMdiscreteZstateMhiddenMMarkovMmodelsaMAutomaticaYM2016YMihYMdeZei 5.7 40

186 PricingMregimeZswitchingMriskMinManM‘“MMinterestMrateMenvironmentaMQuantitativecFinanceYM2016YMdiYMdjldZdkcc1.6 8

185 PricingMoptionsMinMaMMarkovMregimeMswitchingMmodelMwithMaMrandomMaccelerationMforMtheMvolatilityaM
IMAcJournalcofcAppliedcMathematicsYM2016YMkdYMkgeZkhl 1 2

184 vreditMriskMandMcontagionMviaMselfZexcitingMdefaultMintensityaMAnnalscofcFinanceYM2015YMddYMfdlZfgg 1 4

183 tssetMPricingMUsingMTradingMVolumesMinMaM‘iddenMRegimeZSwitchingMxnvironmentaMAsiarPacificc
FinancialcMarketsYM2015YMeeYMdffZdgl 0.9 6

182 éonZzaussianMztRv‘MoptionMpricingMmodelsMandMtheirMdiffusionMlimitsaMEuropeancJournalcofc
OperationalcResearchYM2015YMegjYMkecZkfc 5.6 12

(2015-2018)
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181 tMwUP’RxMxQUtT’OéMyORMtMRxz’MxZSW’Tv‘’ézMMOwx–aMInternationalcJournalcofcTheoreticalcandc
AppliedcFinanceYM2015YMdkYMdhhccef 0.5 9

180 StochasticMvalculusMandMtpplicationsaMProbabilitycandcItscApplicationsYM2015YM 57

179 uackwardMstochasticMdifferenceMequationsMforMdynamicMconvexMriskMmeasuresMonMaMbinomialMtreeaM
JournalcofcAppliedcProbabilityYM2015YMheYMjjdZjkh 0.8 4

178 w’StPPO’éTMxéTMtVxRS’OéMPRxM’UMMPR’év’P–xaMASTINcBulletinYM2015YMghYMijlZjce 1.6 3

177 uackwardMstochasticMdifferenceMequationsMforMdynamicMconvexMriskMmeasuresMonMaMbinomialMtreeaM
JournalcofcAppliedcProbabilityYM2015YMheYMjjdZjkh 0.8 5

176 wiscreteZtimeMmeanZfieldMStochasticMlinearâ��quadraticMoptimalMcontrolMproblemsYM’’mM’nfiniteMhorizonM
caseaMAutomaticaYM2015YMhjYMihZjj 5.7 43

175 zeneralMequilibriumMpricingMwithMmultipleMdividendMstreamsMandMregimeMswitchingaMQuantitativec
FinanceYM2015YMdhYMdhgfZdhhj 1.6

174 uackwardMStochasticMwifferentialMxquationsaMProbabilitycandcItscApplicationsYM2015YMgijZglf 1

173 M2015YM 3

172 tMéoteMonMwifferentiabilityMinMaMMarkovMvhainMMarketMUsingMStochasticMylowsaMStochasticcAnalysiscandc
ApplicationsYM2015YMffYMddcZdee 1.1 4

171 wynamicMoptimalMcapitalMstructureMwithMregimeMswitchingaMAnnalscofcFinanceYM2015YMddYMdllZeec 1 7

170 tMwoubleM‘MMMapproachMtoMtltmanMZZscoresMandMcreditMratingsaMExpertcSystemscWithcApplicationsYM
2014YMgdYMdhhfZdhic 7.8 19

169 OnMpricingMbarrierMoptionsMwithMregimeMswitchingaMJournalcofcComputationalcandcAppliedc
MathematicsYM2014YMehiYMdliZedc 2.4 23

168 PricingMofMdiscountMbondsMwithMaMMarkovMswitchingMregimeaMAnnalscofcFinanceYM2014YMdcYMhclZhee 1 8

167 PricingMcurrencyMderivativesMwithMMarkovZmodulatedM–ˆ'vyMdynamicsaMInsurance:cMathematicscandc
EconomicsYM2014YMhjYMijZji 1.5 14

166 OPT’OéMPR’v’ézMUS’ézMtMRxz’MxMSW’Tv‘’ézMSTOv‘tST’vMw’SvOUéTMytvTORaMInternationalc
JournalcofcTheoreticalcandcAppliedcFinanceYM2014YMdjYMdghccec 0.5 1

165 yilteringMandMchangeMpointMestimationMforMhiddenMMarkovZmodulatedMPoissonMprocessesaMAppliedc
MathematicscLettersYM2014YMekYMiiZjd 3.5 7

164 QuadraticMhedgingMschemesMforMnonZzaussianMztRv‘MmodelsaMJournalcofcEconomiccDynamicscandc
ControlYM2014YMgeYMdfZfe 1.3 10
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163 StrategicMtssetMtllocationMUnderMaMyractionalM‘iddenMMarkovMModelaMMethodologycandcComputingcinc
AppliedcProbabilityYM2014YMdiYMiclZiei 0.6 3

162 StochasticMVolatilityMorMStochasticMventralMTendencymMxvidenceMfromMaM‘iddenMMarkovMModelMofMtheM
ShortZTermM’nterestMRateaMProfilescincOperationscResearchYM2014YMffZhf 1 1

161 wynamicMriskYMaccountingZbasedMvaluationMandMfirmMfundamentalsaMReviewcofcAccountingcStudiesYM
2013YMdkYMkllZlel 2.9 37

160 wiscreteMtimeMmeanZfieldMstochasticMlinearZquadraticMoptimalMcontrolMproblemsaMAutomaticaYM2013YM
glYMfeeeZfeff 5.7 87

159 tMmodifiedMhiddenMMarkovMmodelaMAutomaticaYM2013YMglYMfhclZfhdl 5.7 1

158 yilteringMaMwoubleMThresholdMModelMWithMRegimeMSwitchingaMIEEEcTransactionsconcAutomaticcControlYM
2013YMhkYMfdkhZfdlc 5.9 2

157 MultipleMSolutionsMtoMStochasticMwifferentialMwelayMxquationsMandMaMRelatedMvomparisonMTheoremaM
StochasticcAnalysiscandcApplicationsYM2013YMfdYMhflZhhd 1.1 0

156 ReflectedMuackwardMStochasticMwifferentialMxquationsYMvonvexMRiskMMeasuresMandMtmericanM
OptionsaMStochasticcAnalysiscandcApplicationsYM2013YMfdYMdcjjZdcli 1.1 4

155 yilteringMhiddenMsemiZMarkovMchainsaMStatisticscandcProbabilitycLettersYM2013YMkfYMeccjZecdg 0.6 4

154 vhangeMpointMestimationMforMcontinuousZtimeMhiddenMMarkovMmodelsaMSystemscandcControlcLettersYM
2013YMieYMddeZddg 2.4 4

153 OptionMvaluationMunderMaMregimeZswitchingMconstantMelasticityMofMvarianceMprocessaMAppliedc
MathematicscandcComputationYM2013YMedlYMggfgZgggf 2.7 10

152 tMconverseMcomparisonMtheoremMforManticipatedMuSwxsMandMrelatedMnonZlinearMexpectationsaM
StochasticcProcessescandcTheircApplicationsYM2013YMdefYMejhZell 1.1 7

151 yractionalMdifferencingMinMdiscreteMtimeaMQuantitativecFinanceYM2013YMdfYMdlhZecg 1.6 0

150 wefaultMTimesMinMaMvontinuousMTimeMMarkovMvhainMxconomyaMAppliedcMathematicalcFinanceYM2013YM
ecYMghcZgic 0.9 1

149 OptionMPricingMandMyilteringMwithM‘iddenMMarkovZModulatedMPureZ“umpMProcessesaMAppliedc
MathematicalcFinanceYM2013YMecYMdZeh 0.9 24

148 PricingMvarianceMandMvolatilityMswapsMinMaMstochasticMvolatilityMmodelMwithMregimeMswitchingmMdiscreteM
observationsMcaseaMQuantitativecFinanceYM2013YMdfYMikjZilk 1.6 36

147 SomeMpropertiesMofMgeneralizedManticipatedMbackwardMstochasticMdifferentialMequationsaMElectronicc
CommunicationscincProbabilityYM2013YMdkYM 1 6

146 ‘owMtoMvalueMriskaMExpertcSystemscWithcApplicationsYM2012YMflYMidddZiddh 7.8 1

(2012-2014)
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145 tmericanMoptionMpricesMinMaMMarkovMchainMmarketMmodelaMAppliedcStochasticcModelscincBusinesscandc
IndustryYM2012YMekYMfhZhl 1.1 16

144 yilteringMaMnonlinearMstochasticMvolatilityMmodelaMNonlinearcDynamicsYM2012YMijYMdelhZdfdf 5 9

143 tMStochasticMMaximumMPrincipleMforMaMMarkovMRegimeZSwitchingM“umpZwiffusionMModelMandM’tsM
tpplicationMtoMyinanceaMSIAMcJournalconcControlcandcOptimizationYM2012YMhcYMligZllc 1.9 52

142 uackwardMStochasticMwifferenceMxquationsMforMaMSingleM“umpMProcessaMMethodologycandcComputingc
incAppliedcProbabilityYM2012YMdgYMlhhZljd 0.6

141 MarkovianMforwardâ��backwardMstochasticMdifferentialMequationsMandMstochasticMflowsaMSystemscandc
ControlcLettersYM2012YMidYMdcdjZdcee 2.4 2

140 xxistenceYMuniquenessMandMcomparisonsMforMuSwxsMinMgeneralMspacesaMAnnalscofcProbabilityYM2012YMgcYM 1.9 35

139 tMuayesianMapproachMforMoptimalMreinsuranceMandMinvestmentMinMaMdiffusionMmodelaMJournalcofc
EngineeringcMathematicsYM2012YMjiYMdlhZeci 1.2 2

138 tMPartialMwifferentialMxquationMtpproachMToMMultivariateMRiskMTheoryaMInterdisciplinarycMathematicalc
SciencesYM2012YMdddZdef 0.5 2

137 MarkovMvhainM‘ittingMTimesaMStochasticcAnalysiscandcApplicationsYM2012YMfcYMkejZkfc 1.1 1

136 OptimalMwesignMofMwynamicMwefaultMRiskMMeasuresaMJournalcofcAppliedcProbabilityYM2012YMglYMlijZljj 0.8 1

135 tnM‘MMMapproachMforMoptimalMinvestmentMofManMinsureraMInternationalcJournalcofcRobustcandc
NonlinearcControlYM2012YMeeYMjjkZkcj 3.6 19

134 tTTt’étu–xMvOéT’ézxéTMv–t’MSM’éMtMMtR”OV’téMRxz’MxZSW’Tv‘’ézMMtR”xTaMInternationalc
JournalcofcTheoreticalcandcAppliedcFinanceYM2012YMdhYMdehcchh 0.5 3

133 ViterbiZuasedMxstimationMforMMarkovMSwitchingMztRv‘MModelaMAppliedcMathematicalcFinanceYM2012YM
dlYMedlZefd 0.9 6

132 tMuSwxMtpproachMtoMvonvexMRiskMMeasuresMforMwerivativeMSecuritiesaMStochasticcAnalysiscandc
ApplicationsYM2012YMfcYMdckfZddcd 1.1 4

131 tssetMPricingMUsingMyiniteMStateMMarkovMvhainMStochasticMwiscountMyunctionsaMStochasticcAnalysiscandc
ApplicationsYM2012YMfcYMkihZklg 1.1 13

130 OptimalMwesignMofMwynamicMwefaultMRiskMMeasuresaMJournalcofcAppliedcProbabilityYM2012YMglYMlijZljj 0.8

129 uackwardMStochasticMwifferenceMxquationsMandMéearlyMTimeZvonsistentMéonlinearMxxpectationsaM
SIAMcJournalconcControlcandcOptimizationYM2011YMglYMdehZdfl 1.9 19

128 uondMvaluationMunderMaMdiscreteZtimeMregimeZswitchingMtermZstructureMmodelMandMitsM
continuousZtimeMextensionaMManagerialcFinanceYM2011YMfjYMdcehZdcgj 0.9 11
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127 UtilityZbasedMindifferenceMpricingMinMregimeZswitchingMmodelsaMNonlinearcAnalysis:cTheorypcMethodscic
ApplicationsYM2011YMjgYMifceZifdf 1.3 6

126 OnMfilteringMandMestimationMofMaMthresholdMstochasticMvolatilityMmodelaMAppliedcMathematicscandc
ComputationYM2011YMedkYMidZjh 2.7 6

125 tnMMZaryMdetectionMapproachMforMassetMallocationaMComputerscandcMathematicscWithcApplicationsYM
2011YMieYMeckfZeclg 2.7

124 tMéonlinearMyilterMwithMyractionalMzaussianMéoiseaMStochasticcAnalysiscandcApplicationsYM2011YMelYMhcfZhdc1.1

123 tMstochasticMdifferentialMgameMforMoptimalMinvestmentMofManMinsurerMwithMregimeMswitchingaM
QuantitativecFinanceYM2011YMddYMfihZfkc 1.6 34

122 uackwardMStochasticMwifferentialMxquationsMforMaMSingleM“umpMProcessaMStochasticcAnalysiscandc
ApplicationsYM2011YMelYMihgZijf 1.1 8

121 RuinMTheoryMinMaM‘iddenMMarkovZModulatedMRiskMModelaMStochasticcModelsYM2011YMejYMgjgZgkl 0.5 7

120 vharacteristicMfunctionsMandMoptionMvaluationMinMaMMarkovMchainMmarketaMComputerscandcMathematicsc
WithcApplicationsYM2011YMieYMihZjg 2.7 4

119 tMuSwxMapproachMtoMaMriskZbasedMoptimalMinvestmentMofManMinsureraMAutomaticaYM2011YMgjYMehfZeid 5.7 24

118 OnMpricingMandMhedgingMoptionsMinMregimeZswitchingMmodelsMwithMfeedbackMeffectaMJournalcofc
EconomiccDynamicscandcControlYM2011YMfhYMilgZjdf 1.3 26

117 tMfilterMforMaMhiddenMMarkovMchainMobservedMinMfractionalMzaussianMnoiseaMSystemscandcControlcLetters
YM2011YMicYMlfZdcc 2.4 2

116 vontrolMofMdiscreteZtimeM‘MMMpartiallyMobservedMunderMfractionalMzaussianMnoisesaMSystemscandc
ControlcLettersYM2011YMicYMfhcZfhh 2.4 2

115 wefaultMTimesMinMaMvontinuousZTimeMMarkovianMRegimeMSwitchingMModelaMStochasticcAnalysiscandc
ApplicationsYM2011YMelYMkegZkfj 1.1 2

114 tMriskZbasedMapproachMforMpricingMtmericanMoptionsMunderMaMgeneralizedMMarkovMregimeZswitchingM
modelaMQuantitativecFinanceYM2011YMddYMdiffZdigi 1.6 10

113 tMvOMPtR’SOéMOyMPR’v’ézM”xRéx–SMyORMztRv‘MOPT’OéMPR’v’ézMW’T‘MzxéxRt–’ZxwM
‘YPxRuO–’vMw’STR’uUT’OéSaMInternationalcJournalcofcTheoreticalcandcAppliedcFinanceYM2011YMdgYMiilZjck0.5 14

112 PricingMandMhedgingMcontingentMclaimsMwithMregimeMswitchingMriskaMCommunicationscincMathematicalc
SciencesYM2011YMlYMgjjZglk 1 12

111 uackwardMStochasticMwifferenceMxquationsMwithMyiniteMStatesM2011YMffZge 1

110 vomparisonMTheoremsMforMyiniteMStateMuackwardMStochasticMwifferentialMxquationsM2010YMdfhZdhk 2

(2010-2011)
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109 tMgeneralMcomparisonMtheoremMforMbackwardMstochasticMdifferentialMequationsaMAdvancescincAppliedc
ProbabilityYM2010YMgeYMkjkZklk 0.7 19

108 yilteringMaMMarkovMModulatedMRandomMMeasureaMIEEEcTransactionsconcAutomaticcControlYM2010YMhhYMjgZkk5.9 9

107 OnMmeanZvarianceMportfolioMselectionMunderMaMhiddenMMarkovianMregimeZswitchingMmodelaMEconomicc
ModellingYM2010YMejYMijkZiki 3.4 54

106 éonlinearMyilterMxstimationMofMVolatilityaMStochasticcAnalysiscandcApplicationsYM2010YMekYMiliZjdc 1.1 3

105 â��PricingMtsianMOptionsMandMxquityZ’ndexedMtnnuitiesMwithMRegimeMSwitchingMbyMtheMTrinomialMTreeM
Methodâ��YMyeiM–ungMYuenMandM‘ailiangMYangYMtprilYMecdcaMNorthcAmericancActuarialcJournalYM2010YMdgYMejeZejj0.7

104 tMgeneralMcomparisonMtheoremMforMbackwardMstochasticMdifferentialMequationsaMAdvancescincAppliedc
ProbabilityYM2010YMgeYMkjkZklk 0.7 6

103 vomparisonsMforMbackwardMstochasticMdifferentialMequationsMonMMarkovMchainsMandMrelatedM
noZarbitrageMconditionsaMAnnalscofcAppliedcProbabilityYM2010YMecYM 2 56

102 OnMriskMminimizingMportfoliosMunderMaMMarkovianMregimeZswitchingMulackZScholesMeconomyaMAnnalsc
ofcOperationscResearchYM2010YMdjiYMejdZeld 3.2 61

101 tMmodelMforMenergyMpricingMwithMstochasticMemissionMcostsaMEnergycEconomicsYM2010YMfeYMkfkZkgj 8.3 3

100 tMgeneralMtheoryMofMfiniteMstateMuackwardMStochasticMwifferenceMxquationsaMStochasticcProcessescandc
TheircApplicationsYM2010YMdecYMggeZgii 1.1 61

99 tMZakaiMequationMderivationMofMtheMextendedM”almanMfilteraMAutomaticaYM2010YMgiYMiecZieg 5.7 4

98 tMfilterMforMaMstateMspaceMmodelMwithMfractionalMzaussianMnoiseaMAutomaticaYM2010YMgiYMdiklZdilh 5.7 0

97 OnMMarkovZmodulatedMxxponentialZaffineMuondMPriceMyormulaeaMAppliedcMathematicalcFinanceYM
2009YMdiYMdZdh 0.9 55

96 ’éVxSTMxéTMT’M’ézMUéwxRMRxz’MxMSW’Tv‘’ézaMInternationalcJournalcofcTheoreticalcandcAppliedc
FinanceYM2009YMdeYMggfZgif 0.5 9

95 tMâ��simpleâ��MhybridMmodelMforMpowerMderivativesaMEnergycEconomicsYM2009YMfdYMjhjZjij 8.3 19

94 MultipleMPriorsMandMtssetMPricingaMMethodologycandcComputingcincAppliedcProbabilityYM2009YMddYMeddZeel 0.6

93 RobustMOptimalMPortfolioMvhoiceMUnderMMarkovianMRegimeZswitchingMModelaMMethodologycandc
ComputingcincAppliedcProbabilityYM2009YMddYMdghZdhj 0.6 28

92 RiskZ‘edgingMinMRealMxstateMMarketsaMAsiarPacificcFinancialcMarketsYM2009YMdiYMeihZekh 0.9
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91 PortfolioMriskMminimizationMandMdifferentialMgamesaMNonlinearcAnalysis:cTheorypcMethodscic
ApplicationsYM2009YMjdYMeedejZeedfh 1.3 7

90 tMViterbiMsmootherMforMdiscreteMstateMspaceMmodelaMSystemscandcControlcLettersYM2009YMhkYMgccZgch 2.4 2

89 ’nsuranceMclaimsMmodulatedMbyMaMhiddenMurownianMmarkedMpointMprocessaMInsurance:cMathematicsc
andcEconomicsYM2009YMghYMdifZdje 1.5 5

88 xsscherMtransformsMandMconsumptionZbasedMmodelsaMInsurance:cMathematicscandcEconomicsYM2009YM
ghYMffjZfgj 1.5 13

87 â��PricingMtnnuityMzuaranteesMUnderMaMRegimeZSwitchingMModelâ��YMXaMSheldonM–inYM”enMSengMTanMandM
‘ailiangMYangYM“ulyMecclaMNorthcAmericancActuarialcJournalYM2009YMdfYMfffZffj 0.7 2

86 VaRMandMexpectedMshortfallmMaMnonZnormalMregimeMswitchingMframeworkaMQuantitativecFinanceYM2009YM
lYMjgjZjhh 1.6 8

85 tssetMPricesMWithMRegimeZSwitchingMVarianceMzammaMwynamicsaMHandbookcofcNumericalcAnalysisYM
2009YMikhZjdd 1 2

84 MomentMbasedMregressionMalgorithmsMforMdriftMandMvolatilityMestimationMinMcontinuousZtimeMMarkovM
switchingMmodelsaMEconometricscJournalYM2008YMddYMeggZejc 2.4 12

83 wiscreteZTimeMxxpectationMMaximizationMtlgorithmsMforMMarkovZModulatedMPoissonMProcessesaMIEEEc
TransactionsconcAutomaticcControlYM2008YMhfYMegjZehi 5.9 10

82 tMMarkovianMregimeZswitchingMstochasticMdifferentialMgameMforMportfolioMriskMminimizationM2008YM 1

81 tMéonZ–inearMyilteraMStochasticcAnalysiscandcApplicationsYM2008YMeiYMkhiZkie 1.1 1

80 tMhiddenMMarkovMmodelMofMcreditMqualityaMJournalcofcEconomiccDynamicscandcControlYM2008YMfeYMfkcjZfkdl1.3 23

79 tMselfMtuningMmodelMforMriskMestimationaMExpertcSystemscWithcApplicationsYM2008YMfgYMdileZdilj 7.8 11

78 SolutionsMofMbackwardMstochasticMdifferentialMequationsMonMMarkovMchainsaMCommunicationsconc
StochasticcAnalysisYM2008YMeYM 0.4 15

77 PricingMOptionsMUnderMaMzeneralizedMMarkovZModulatedM“umpZwiffusionMModelaMStochasticcAnalysisc
andcApplicationsYM2007YMehYMkedZkgf 1.1 79

76 ParameterMestimationMinMcommodityMmarketsmMtMfilteringMapproachaMJournalcofcEconomiccDynamicsc
andcControlYM2007YMfdYMefhcZefjf 1.3 10

75 RobustMwynamicsMandMvontrolMofMaMPartiallyMObservedMMarkovMvhainaMAppliedcMathematicscandc
OptimizationYM2007YMhiYMfcfZfdd 1.5 2

74 RiskMmeasuresMforMderivativesMwithMMarkovZmodulatedMpureMjumpMprocessesaMAsiarPacificcFinancialc
MarketsYM2007YMdfYMdelZdgl 0.9 7

(2007-2009)
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73 vuttingMtheMhedgeaMComputationalcEconomicsYM2007YMelYMdhdZdhk 1.4 10

72 tMPwxMapproachMforMriskMmeasuresMforMderivativesMwithMregimeMswitchingaMAnnalscofcFinanceYM2007YMgYMhhZjg1 19

71 ’nsuranceMvlaimsMModulatedMbyMaM‘iddenMMarkedMPointMProcessaMProceedingscofcthecAmericancControlc
ConferenceYM2007YM 1.2 2

70 TheMSolutionMofMaMyreeMuoundaryMProblemMRelatedMtoMxnvironmentalMManagementMSystemsaM
StochasticcAnalysiscandcApplicationsYM2007YMehYMddklZdece 1.1

69 PricingMOptionsMandMVarianceMSwapsMinMMarkovZModulatedMurownianMMarketsM2007YMghZik 12
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