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28 OptimalTexerciseTofT“mericanTputsTwithTtransactionTcostsTunderTutilityTmaximizationjTAppliedn
MathematicsnandnComputationhT2022hTpmqhTmnrrtp 2.7
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MathematicsnWithnApplicationshT2020hTtlhTtupiulq 2.7 1
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MechanicalnScienceshT1990hTonhTmlmmimlmu 5.5 2
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