7

papers

7

all docs

1937685

59 4
citations h-index
7 7
docs citations times ranked

1720034

g-index

49

citing authors



m

# ARTICLE IF CITATIONS

Steady-state simulation of reflected Brownian motion and related stochastic networks. Annals of

Applied Probability, 2015, 25, .

Many-server Gaussian limits for overloaded non-Markovian queues with customer abandonment. 0.9 15
Queueing Systems, 2018, 89, 81-125. :

Does the <i>T</[i> + 1 rule really reduce speculation? Evidence from Chinese Stock Index
<scp>ETF<[scp>. Accounting and Finance, 2017, 57, 1287-1313.

Perfect Sampling of Hawkes Processes and Queues with Hawkes Arrivals. Stochastic Systems, 2021, 11,
264-283. 11 °

Perfect Sampling of Generalized Jackson Networks. Mathematics of Operations Research, 2019, 44,
693-714.

Rates of Convergence to Stationarity for Reflected Brownian Motion. Mathematics of Operations 13
Research, 2020, 45, 660-681. :

Efficient Steady-State Simulation of High-Dimensional Stochastic Networks. Stochastic Systems, 2021,

11,174-192.




