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# ARTICLE IF CITATIONS

Parameter estimation for threshold Ornsteind€“Uhlenbeck processes from discrete observations.

Journal of Computational and Applied Mathematics, 2022, 411, 114264.

The first passage time on the (reflected) Brownian motion with broken drift hitting a random o7
boundary. Statistics and Probability Letters, 2021, 171, 109040. :

Estimation of all parameters in the reflected Ornsteind€“Uhlenbeck process from discrete
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