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m Paper IF Citations

181 ôumericalPSolutionPofPStochasticPzifferentialPEquationsP1992bP 2033

180 ôumericalPSolutionPofPSzEPThroughPyomputerPExperimentsdPUniversitextbP1994bP 0.2 194

179 ôumericalPSolutionPofPStochasticPzifferentialPEquationsPwithP–umpsPinP„inanceP2010bP 153

178 xalancedP”mplicitPéethodsPforPStiffPStochasticPSystemsdPSIAMcJournalconcNumericalcAnalysisbP1998bP
ikbPgfgfcgfgo 2.4 146

177 wnPintroductionPtoPnumericalPmethodsPforPstochasticPdifferentialPequationsdPActacNumericabP1999bPnbPgomchjl15.1 142

176 wPxenchmarkPwpproachPtoPQuantitativeP„inanceP2006bP 133

175 StrongPdiscretePtimePapproximationPofPstochasticPdifferentialPequationsPwithPtimePdelaydP
MathematicscandcComputerscincSimulationbP2000bPkjbPgnochfk 3.3 102

174 OptionPǒricingPUnderP”ncompletenessPandPStochasticPVolatilitydPMathematicalcFinancebP1992bPhbPgkicgnm 2.3 88

173 OnP„eedbackPEffectsPfromPHedgingPzerivativesdPMathematicalcFinancebP1998bPnbPlmcnj 2.3 83

172 wPyomparisonPofPTwoPQuadraticPwpproachesPtoPHedgingPinP”ncompletePéarketsdPMathematicalc
FinancebP2001bPggbPinkcjgi 2.3 79

171 HighercorderPimplicitPstrongPnumericalPschemesPforPstochasticPdifferentialPequationsdPJournalcofc
StatisticalcPhysicsbP1992bPllbPhnicigj 1.5 79

170 wrbitragePinPcontinuousPcompletePmarketsdPAdvancescincAppliedcProbabilitybP2002bPijbPkjfckkn 0.7 66

169 wPxEôyHéwRKPwǒǒROwyHPTOP„”ôwôyEdPMathematicalcFinancebP2006bPglbPgigcgkg 2.3 62

168 wPsurveyPofPnumericalPmethodsPforPstochasticPdifferentialPequationsdPStochasticcHydrologycic
HydraulicsbP1989bPibPgkkcgmn 56

167 TimePziscretePTaylorPwpproximationsPforP”t˙�PǒrocessesPwithP–umpPyomponentdPMathematischec
NachrichtenbP1988bPginbPoicgfj 0.8 52

166 SymmetryPgroupPmethodsPforPfundamentalPsolutionsdPJournalcofcDifferentialcEquationsbP2004bPhfmbPhnkcifh2.1 49

165 StrongPapproximationsPofPstochasticPdifferentialPequationsPwithPjumpsdPJournalcofcComputationalc
andcAppliedcMathematicsbP2007bPhfkbPonhcgffg 2.4 48

Eckhard Platen

2



164 OnPthePzistributionalPyharacterizationPofPzailyPÉogcReturnsPofPaPWorldPStockP”ndexdPAppliedc
MathematicalcFinancebP2006bPgibPgocin 0.9 47

163 EmpiricalPEvidencePonPStudentctPÉogcReturnsPofPziversifiedPWorldPStockP”ndicesdPJournalcofc
StatisticalcTheorycandcPracticebP2008bPhbPhiichkg 0.5 46

162 OptionPpricingPforPaPlogstablePassetPpricePmodeldPMathematicalcandcComputercModellingbP1999bPhobPgfkcggo 42

161 ThePapproximationPofPmultiplePstochasticPintegralsdPStochasticcAnalysiscandcApplicationsbP1992bPgfbPjigcjjg1.1 40

160 StratonovichPandP”toPStochasticPTaylorPExpansionsdPMathematischecNachrichtenbP1991bPgkgbPiickf 0.8 37

159 WeakPdiscretePtimePapproximationPofPstochasticPdifferentialPequationsPwithPtimePdelaydP
MathematicscandcComputerscincSimulationbP2002bPkobPjomckfm 3.3 36

158 wP„airPǒricingPwpproachPtoPWeatherPzerivativesdPAsiaqPacificcFinancialcMarketsbP2004bPggbPhicki 0.9 30

157 OnPeffectsPofPdiscretizationPonPestimatorsPofPdriftPparametersPforPdiffusionPprocessesdPJournalcofc
AppliedcProbabilitybP1996bPiibPgflgcgfml 0.8 25

156
THEPôUéER”ywÉPSOÉUT”OôPO„PôOôÉ”ôEwRPSTOyHwST”yPzYôwé”ywÉPSYSTEéSpPwPxR”E„P
”ôTROzUyT”OôdPInternationalcJournalcofcBifurcationcandcChaoscincAppliedcSciencescandcEngineeringbP
1991bPfgbPhmmchnl

2 25

155 wPéinimalP„inancialPéarketPéodelP2001bPhoicifg 24

154 ThePmarginalPdistributionsPofPreturnsPandPvolatilitydPLecturecNotesqmonographcSeriescscInstitutecofc
MathematicalcStatisticsbP1997bPifgcigj 0 24

153 éOzEÉ”ôGPTHEPVOÉwT”É”TYPwôzPEXǒEyTEzPVwÉUEPO„PwPz”VERS”„”EzPWORÉzP”ôzEXdP
InternationalcJournalcofcTheoreticalcandcAppliedcFinancebP2004bPfmbPkggckho 0.5 23

152 ziversifiedPǒortfoliosPwithP–umpsPinPaPxenchmarkP„rameworkdPAsiaqPacificcFinancialcMarketsbP2004bP
ggbPgchh 0.9 23

151 StabilityPofPweakPnumericalPschemesPforPstochasticPdifferentialPequationsdPComputerscandc
MathematicscWithcApplicationsbP1994bPhnbPjkckm 2.7 23

150 yonsistentPpricingPandPhedgingPforPaPmodifiedPconstantPelasticityPofPvariancePmodeldPQuantitativec
FinancebP2002bPhbPjkocjlm 1.6 20

149 OnPthePsemimartingalePpropertyPofPdiscountedPassetcpricePprocessesdPStochasticcProcessescandcTheirc
ApplicationsbP2011bPghgbPhlmnchlog 1.1 19

148 wpproximatingPthePnumˆ'rairePportfolioPbyPnaivePdiversificationdPJournalcofcAssetcManagementbP2012bP
gibPijckf 1.1 18

147 ǒrinciplesPforPmodellingPfinancialPmarketsdPJournalcofcAppliedcProbabilitybP1996bPiibPlfgclgi 0.8 18

(1996-2006)
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146 wpproximationPofPjumpPdiffusionsPinPfinancePandPeconomicsdPComputationalcEconomicsbP2007bPhobPhnicigh1.4 18

145 ExtrapolationPéethodsPforPthePWeakPwpproximationPofP”toPziffusionsdPSIAMcJournalconcNumericalc
AnalysisbP1995bPihbPgkgocgkij 2.4 18

144 ǒrocessesPofPylassPSigmabPÉastPǒassagePTimesbPandPzrawdownsdPSIAMcJournalconcFinancialc
MathematicsbP2012bPibPhnfcifi 1.4 16

143 „unctionalsPofPéultidimensionalPziffusionsPwithPwpplicationsPtoP„inancedPBocconicandcSpringercSeries
bP2013bP 0 16

142 wPziscretePTimePxenchmarkPwpproachPforP”nsurancePandP„inancedPASTINcBulletinbP2003bPiibPgkicgmh 1.6 16

141 OôPTHEPROÉEPO„PTHEPGROWTHPOǒT”éwÉPǒORT„OÉ”OP”ôP„”ôwôyEdPAustraliancEconomiccPapersbP
2005bPjjbPilkcinn 1 16

140 OnPweakPimplicitPandPpredictorccorrectorPmethodsdPMathematicscandcComputerscincSimulationbP1995bP
inbPlocml 3.3 16

139 wǒǒÉ”ywT”OôPO„PéwX”éUéPÉ”KEÉ”HOOzPEST”éwT”OôPTOPSTOyHwST”yPSHORTPRwTEPéOzEÉSdP
AnnalscofcFinancialcEconomicsbP2015bPgfbPgkkfffo 0.6 15

138 éodellingPyocmovementsPandPTailPzependencyPinPtheP”nternationalPStockPéarketPviaPyopulaedP
AsiaqPacificcFinancialcMarketsbP2010bPgmbPhlgcifh 0.9 15

137 RatePofPWeakPyonvergencePofPthePEulerPwpproximationPforPziffusionPǒrocessesPwithP–umpsdPMontec
CarlocMethodscandcApplicationsbP2002bPnbP 0.4 14

136 WeakPconvergencePofPsemimartingalesPandPdiscretisationPmethodsdPStochasticcProcessescandcTheirc
ApplicationsbP1985bPhfbPjgckn 1.1 13

135 EstimationPforPdiscretelyPobservedPdiffusionsPusingPtransformPfunctionsdPJournalcofcAppliedc
ProbabilitybP2004bPjgbPoocggn 0.8 13

134 wPvariancePreductionPtechniquePbasedPonPintegralPrepresentationsdPQuantitativecFinancebP2002bPhbPilhcilo1.6 13

133 wPclassPofPcompletePbenchmarkPmodelsPwithPintensitycbasedPjumpsdPJournalcofcAppliedcProbabilitybP
2004bPjgbPgocij 0.8 12

132 EstimatingPthePdiffusionPcoefficientPfunctionPforPaPdiversifiedPworldPstockPindexdPComputationalc
StatisticscandcDatacAnalysisbP2012bPklbPgiiicgijo 1.6 11

131 wPshortPtermPinterestPratePmodeldPFinancecandcStochasticsbP1999bPibPhgkchhk 1.9 11

130 SimulationPstudiesPonPtimePdiscretePdiffusionPapproximationsdPMathematicscandcComputerscinc
SimulationbP1987bPhobPhkichlf 3.3 11

129 wPxenchmarkP„rameworkPforPRiskPéanagementP2004bP 11
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128 ǒricingPcurrencyPderivativesPunderPthePbenchmarkPapproachdPJournalcofcBankingcandcFinancebP2015bP
kibPijcjn 2.6 10

127 wPStructurePforPGeneralPandPSpecificPéarketPRiskdPComputationalcStatisticsbP2003bPgnbPikkcimi 1 10

126 EstimationPforPdiscretelyPobservedPdiffusionsPusingPtransformPfunctionsdPJournalcofcAppliedc
ProbabilitybP2004bPjgbPoocggn 0.8 10

125 wrbitragePinPcontinuousPcompletePmarketsdPAdvancescincAppliedcProbabilitybP2002bPijbPkjfckkn 0.7 10

124 wPziscretePTimePxenchmarkPwpproachPforP”nsurancePandP„inancedPASTINcBulletinbP2003bPiibPgkicgmh 1.6 10

123 OôPTHEPzYxV”Gc”ôGERSOÉÉcROSSPTHEOREédPMathematicalcFinancebP2012bPhhbPmhocmjf 2.3 9

122 éinimizingPthePExpectedPéarketPTimePtoPReachPaPyertainPWealthPÉeveldPSIAMcJournalconcFinancialc
MathematicsbP2010bPgbPglcho 1.4 9

121 STROôGPǒREz”yTORâ��yORREyTORPEUÉERPéETHOzSP„ORPSTOyHwST”yPz”„„EREôT”wÉP
EQUwT”OôSdPStochasticscandcDynamicsbP2008bPfnbPklgckng 0.8 9

120 wPGeneralPxenchmarkPéodelPforPStochasticP–umpPSizesdPStochasticcAnalysiscandcApplicationsbP2005bP
hibPgfgmcgfjj 1.1 9

119 wpproximatingPÉargePziversifiedPǒortfoliosdPMathematicalcFinancebP2000bPgfbPmmcnn 2.3 9

118 RecursivePmarginalPquantizationPofPhighercorderPschemesdPQuantitativecFinancebP2018bPgnbPloicmfl 1.6 8

117 RealcworldPjumpcdiffusionPtermPstructurePmodelsdPQuantitativecFinancebP2010bPgfbPhicim 1.6 8

116 ǒER„EyTPHEzG”ôGPO„P”ôzEXPzER”VwT”VESPUôzERPwPé”ô”éwÉPéwRKETPéOzEÉdPInternationalc
JournalcofcTheoreticalcandcAppliedcFinancebP2002bPfkbPmkmcmmj 0.5 8

115 xEôyHéwRKEzPR”SKPé”ô”é”ZwT”OôdPMathematicalcFinancebP2016bPhlbPlgmclim 2.3 7

114 wPxenchmarkPwpproachPtoPǒortfolioPOptimizationPunderPǒartialP”nformationdPAsiaqPacificcFinancialc
MarketsbP2007bPgjbPhkcji 0.9 7

113 SHwRǒEPRwT”OPéwX”é”ZwT”OôPwôzPEXǒEyTEzPUT”É”TYPWHEôPwSSETPǒR”yESPHwVEP–UéǒSdP
InternationalcJournalcofcTheoreticalcandcAppliedcFinancebP2007bPgfbPgiiocgilj 0.5 7

112 wpproximatingPthePgrowthPoptimalPportfolioPwithPaPdiversifiedPworldPstockPindexdPJournalcofcRiskc
FinancebP2006bPmbPkkockmj 1.1 7

111 wPTwoc„actorPéodelPforPÉowP”nterestPRatePRegimesdPAsiaqPacificcFinancialcMarketsbP2004bPggbPgfmcgii 0.9 7

(2004-2015)
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110 wPxenchmarkPwpproachPtoP„ilteringPinP„inancedPAsiaqPacificcFinancialcMarketsbP2004bPggbPmocgfk 0.9 7

109 yURREôyYPzER”VwT”VESPUôzERPwPé”ô”éwÉPéwRKETPéOzEÉPW”THPRwôzOéPSywÉ”ôGdP
InternationalcJournalcofcTheoreticalcandcAppliedcFinancebP2005bPfnbPggkmcggmm 0.5 7

108 HedgingPofPOptionsPunderPziscretePObservationPonPwssetsPwithPStochasticPVolatilityP1995bPikocilj 7

107 ǒricingPandPhedgingPofPlongPdatedPvariancePswapsPunderPaPiehPvolatilityPmodeldPJournalcofc
ComputationalcandcAppliedcMathematicsbP2015bPhmnbPgngcgol 2.4 6

106 wPtractablePmodelPforPindicesPapproximatingPthePgrowthPoptimalPportfoliodPStudiescincNonlinearc
DynamicscandcEconometricsbP2014bPgnbPgchg 0.7 6

105 HedgingPforPthePlongPrundPMathematicscandcFinancialcEconomicsbP2012bPlbPgfkcghj 1 6

104 SimulationPofPziversifiedPǒortfoliosPinPaPyontinuousP„inancialPéarketdPSSRNcElectroniccJournalbP2010bP 1 6

103 OnPthePEfficiencyPofPSimplifiedPWeakPTaylorPSchemesPforPéontePyarloPSimulationPinP„inancedPLecturec
NotescincComputercSciencebP2004bPmmgcmmn 0.9 6

102 RelationsPbetweenPmultiplePitoPandPstratonovichPintegralsdPStochasticcAnalysiscandcApplicationsbP
1991bPobPiggcihg 1.1 6

101 UsingPzynamicPyopulaePforPéodelingPzependencyPinPyurrencyPzenominationsPofPaPziversifiedP
WorldPStockP”ndexdPJournalcofcStatisticalcTheorycandcPracticebP2011bPkbPjhkcjkh 0.5 5

100 wPxenchmarkPwpproachPtoP”nvestingPandPǒricingdPWorldcScientificcHandbookcincFinancialcEconomicsc
SeriesbP2011bPjfocjhl 0.2 5

99 yOôS”STEôTPéwRKETPEXTEôS”OôSPUôzERPTHEPxEôyHéwRKPwǒǒROwyHdPMathematicalcFinancebP
2009bPgobPjgckh 2.3 5

98 SemiparametricPdiffusionPestimationPandPapplicationPtoPaPstockPmarketPindexdPQuantitativecFinancebP
2008bPnbPngcoh 1.6 5

97 „irstPOrderPStrongPwpproximationsPofP–umpPziffusionsdPMontecCarlocMethodscandcApplicationsbP2006bP
ghbP 0.4 5

96 wôPwÉTERôwT”VEP”ôTERESTPRwTEPTERéPSTRUyTUREPéOzEÉdPInternationalcJournalcofcTheoreticalc
andcAppliedcFinancebP2005bPfnbPmgmcmik 0.5 5

95 wpplicationsPofPthePbalancedPmethodPtoPstochasticPdifferentialPequationsPinPfilteringdPMontecCarloc
MethodscandcApplicationsbP1999bPkbP 0.4 5

94 wpproximationPofP„irstPExitPTimesPofPziffusionsPandPwpproximatePSolutionPofPǒarabolicPEquationsdP
MathematischecNachrichtenbP1983bPgggbPghmcgjl 0.8 5

93 ǒricingPandPHedgingPofP”ndexPzerivativesPunderPanPwlternativePwssetPǒricePéodelPwithPEndogenousP
StochasticPVolatilityP2001bP 5
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92 yonsistentPpricingPandPhedgingPforPaPmodifiedPconstantPelasticityPofPvariancePmodel 5

91 zetectingPmoneyPmarketPbubblesdPJournalcofcBankingcandcFinancebP2018bPnmbPilocimo 2.6 4

90 ÉocalPriskcminimizationPunderPthePbenchmarkPapproachdPMathematicscandcFinancialcEconomicsbP2014bP
nbPgfocgij 1 4

89 wPreadingPguidePforPlastPpassagePtimesPwithPfinancialPapplicationsPinPviewdPFinancecandcStochasticsbP
2013bPgmbPlgkcljf 1.9 4

88 RealcWorldP„orwardPRatePzynamicsPWithPwffinePRealizationsdPStochasticcAnalysiscandcApplicationsbP
2015bPiibPkmiclfn 1.1 4

87 ÉocalPvolatilityPfunctionPmodelsPunderPaPbenchmarkPapproachdPQuantitativecFinancebP2006bPlbPgomchfl 1.6 4

86 UnderstandingPtheP”mpliedPVolatilityPSurfacePforPOptionsPonPaPziversifiedP”ndexdPAsiaqPacificc
FinancialcMarketsbP2004bPggbPkkcmm 0.9 4

85 ValuationPofP„XPbarrierPoptionsPunderPstochasticPvolatilitydPFinancialcEngineeringcandcthecJapanesec
MarketsbP1996bPibPgokchgk 4

84 WeakPyonvergencePofPwpproximationsPofP”Pt˙�P”ntegralPEquationsdPZAMMcZeitschriftcFurcAngewandtec
MathematikcUndcMechanikbP1980bPlfbPlfoclgj 1 4

83 ǒricingPandPhedgingPforPincompletePjumpPdiffusionPbenchmarkPmodelsdPContemporarycMathematicsbP
2004bPhnmcifg 1.6 4

82 RealcWorldPǒricingPforPaPéodifiedPyonstantPElasticityPofPVariancePéodeldPAppliedcMathematicalc
FinancebP2010bPgmbPgjmcgmk 0.9 3

81 wPhardwarePgeneratorPofPmulticpointPdistributedPrandomPnumbersPforPéontePyarloPsimulationdP
MathematicscandcComputerscincSimulationbP2008bPmmbPjkckl 3.3 3

80 wPmulticpointPdistributedPrandomPvariablePacceleratorPforPéontePyarloPsimulationPinPfinanceP2005bP 3

79 ǒricingPofPindexPoptionsPunderPaPminimalPmarketPmodelPwithPlogcnormalPscalingdPQuantitativec
FinancebP2003bPibPjjhcjkf 1.6 3

78 éodellingPthePStochasticPzynamicsPofPVolatilityPforPEquityP”ndicesdPAsiaqPacificcFinancialcMarketsbP
2001bPnbPgmocgok 0.9 3

77 OnPeffectsPofPdiscretizationPonPestimatorsPofPdriftPparametersPforPdiffusionPprocessesdPJournalcofc
AppliedcProbabilitybP1996bPiibPgflgcgfml 0.8 3

76 ǒricingPviaPanticipativePstochasticPcalculusdPAdvancescincAppliedcProbabilitybP1994bPhlbPgfflcgfhg 0.7 3

75 wpproximationPofPitˆ·PintegralPequationsP1980bPgmhcgml 3

(1980-)
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74 wssetPéarketsPandPéonetaryPǒolicydPSSRNcElectroniccJournalb 1 3

73 OnPExplicitPǒrobabilityPÉawsPforPylassesPofPScalarPziffusionsdPSSRNcElectroniccJournalb 1 3

72 wppendixpPRecursivePéarginalPQuantizationPofPHighercOrderPSchemesdPSSRNcElectroniccJournalb 1 3

71 QuasicéontePyarloPmethodsPforPderivativesPonPrealisedPvariancePofPanPindexPunderPthePbenchmarkP
approachdPANZIAMcJournalbkhbPmhm 3

70 HigherPOrderPwpproximatePéarkovPyhainP„iltersP1993bPgngcgof 3

69 THEPôUéˆ�Rw”REPǒROǒERTYPwôzPÉOôGcTERéPGROWTHPOǒT”éwÉ”TYP„ORP
zRwWzOWôcyOôSTRw”ôEzP”ôVESTéEôTSdPMathematicalcFinancebP2017bPhmbPlncok 2.3 2

68 wPHybridPéodelPforPǒricingPandPHedgingPofPÉongcdatedPxondsdPAppliedcMathematicalcFinancebP2015bP
hhbPillcion 0.9 2

67 SurePǒrofitsPviaP„lashPStrategiesPandPtheP”mpossibilityPofPǒredictableP–umpsdPSSRNcElectroniccJournal
bP2017bP 1 2

66 ǒricingPvolatilityPderivativesPunderPthePmodifiedPconstantPelasticityPofPvariancePmodeldPOperationsc
ResearchcLettersbP2015bPjibPjgocjhh 1 2

65 éUÉT”ǒÉ”ywT”VEPwǒǒROX”éwT”OôPO„PWEwÉTHPǒROyESSESP”ôVOÉV”ôGPôOcSHORTcSwÉESP
STRwTEG”ESPV”wPS”éǒÉEPTRwz”ôGdPMathematicalcFinancebP2013bPhibPkmockof 2.3 2

64 ÉiePSymmetryPGroupPéethodsdPBocconicandcSpringercSeriesbP2013bPgfgcgjf 0 2

63 OnPthePnumericalPstabilityPofPsimulationPmethodsPforPSzEsPunderPmultiplicativePnoisePinPfinancedP
QuantitativecFinancebP2013bPgibPgnicgoj 1.6 2

62 éontePyarloPSimulationPforPStochasticPzifferentialPEquationsP2010bP 2

61 wôwÉYT”yPǒR”y”ôGPO„PyOôT”ôGEôTPyÉw”éSPUôzERPTHEPREwÉcWORÉzPéEwSUREdPInternationalc
JournalcofcTheoreticalcandcAppliedcFinancebP2008bPggbPnjgcnlm 0.5 2

60 HiddenPéarkovPfilteringPforPaPmeanPrevertingPinterestPratePmodel 2

59 ǒrinciplesPforPmodellingPfinancialPmarketsdPJournalcofcAppliedcProbabilitybP1996bPiibPlfgclgi 0.8 2

58 ”ntroductionPtoPStochasticPTimePziscretePwpproximationP1992bPifkciim 2

57 wPlawPofPlargePnumbersPforPwidePrangePexclusionPprocessesPinPrandomPmediadPStochasticcProcessesc
andcTheircApplicationsbP1989bPigbPiicjo 1.1 2
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56 wPstochasticPapproachPtoPhoppingPtransportPinPsemiconductorsdPJournalcofcStatisticalcPhysicsbP1990bP
kobPgihocgiki 1.5 2

55 ElektronenstrukturPundPstochastischerPHoppingtransportPinPpolymerenP”solatorendPActacPolymericabP
1987bPinbPimjcimm 2

54 wPtaylorPformulaPforPsemimartingalesPsolvingPaPstochasticPequationP1981bPgkmcglj 2

53 RealPWorldPǒricingPofPÉongPTermPyontractsdPSSRNcElectroniccJournalb 1 2

52 wPVisualPylassificationPofPÉocalPéartingalesdPSSRNcElectroniccJournalb 1 2

51 RecoveringPthePrealcworldPdensityPandPliquidityPpremiaPfromPoptionPdatadPQuantitativecFinancebP2016
bPglbPggjmcgglj 1.6 2

50 HiddenPéarkovPyhainP„ilteringPforPGeneralisedPxesselPǒrocessesP2001bPghicgji 2

49 OnPthePexistencePofPsurePprofitsPviaPflashPstrategiesdPJournalcofcAppliedcProbabilitybP2019bPklbPinjciom 0.8 1

48 ThreecxenchmarkedPRiskPéinimizationPforP–umpPziffusionPéarketsdPSSRNcElectroniccJournalbP2011bP 1 1

47 EmpiricalPbehaviorPofPaPworldPstockPindexPfromPintracdayPtoPmonthlyPtimePscalesdPEuropeancPhysicalc
JournalcBbP2009bPmgbPkggckhh 1.2 1

46 wPdynamicPportfolioPapproachPtoPassetPmarketsPandPmonetaryPpolicydPAdvancescincStatisticspc
ProbabilitycandcActuarialcSciencebP2012bPijmcimi 1

45 wPbenchmarkPapproachPtoPassetPmanagementdPJournalcofcAssetcManagementbP2006bPlbPiofcjfk 1.1 1

44 ǒortfolioPselectionPandPassetPpricingPunderPaPbenchmarkPapproachdPPhysicacA:cStatisticalcMechanicsc
andcItscApplicationsbP2006bPimfbPhicho 3.3 1

43 wPclassPofPcompletePbenchmarkPmodelsPwithPintensitycbasedPjumpsdPJournalcofcAppliedcProbabilitybP
2004bPjgbPgocij 0.8 1

42 ”ntradayPEmpiricalPwnalysisPandPéodelingPofPziversifiedPWorldPStockP”ndicesdPAsiaqPacificcFinancialc
MarketsbP2005bPghbPgchn 0.9 1

41 ”mplicitPStrongPwpproximationsP1992bPiokcjhk 1

40 wPStochaxticPzescriptionPofPthePôoncEquilibriumPyhargePyarrierPTransportPǒrocessPinPǒolymerP
”nsulatorsdPIEEEcTransactionsconcElectricalcInsulationbP1987bPE”chhbPhjkchjn 1

39 SequentiellePRangauswahlproblemePcPeinePErweiterungPdesPâ��SecretaryPǒroblemsâ��PdPZAMMcZeitschriftc
FurcAngewandtecMathematikcUndcMechanikbP1977bPkmbPkmgckmm 1 1

(1977-1990)
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38 yapitalPwssetPǒricingPforPéarketsPwithP”ntensityPxasedP–umpsP2006bPgkmcgnh 1

37 RiskPéinimizingPHedgingPStrategiesPUnderPǒartialPObservationP1999bPgmkcgnn 1

36 éontePyarloPandPQuasicéontePyarloPéethodsdPBocconicandcSpringercSeriesbP2013bPhoocihh 0 1

35 wPǒennyPSavedPisPaPǒennyPEarnedpPÉessPExpensivePZeroPyouponPxondsdPSSRNcElectroniccJournalb 1 1

34 wPxenchmarkPwpproachPtoP”nvestingPandPǒricingdPSSRNcElectroniccJournalb 1 1

33 wPTractablePéodelPforP”ndicesPwpproximatingPthePGrowthPOptimalPǒortfoliodPSSRNcElectroniccJournalb 1 1

32 yalibrationPtoP„XPtrianglesPofPthePjehPmodelPunderPthePbenchmarkPapproachdPDecisionscincEconomicsc
andcFinancebg 0.7 1

31 yreditPzerivativePEvaluationPandPyVwPUnderPthePxenchmarkPwpproachdPAsiaqPacificcFinancialc
MarketsbP2015bPhhbPifkciig 0.9 0

30 wpplicationsPofPStochasticPzifferentialPEquationsP1992bPhkichmk 0

29 ôocarbitragePconceptsPinPtopologicalPvectorPlatticesdPPositivitybg 0.6 0

28 SimulationPofPziversifiedPǒortfoliosPinPyontinuousP„inancialPéarketsdPInterdisciplinarycMathematicalc
SciencesbP2012bPinkcjgf 0.5

27 „unctionalsPofPWienerPǒrocessesdPBocconicandcSpringercSeriesbP2013bPhicli 0

26 RegularPStrongP”tˆ·PwpproximationsP2010bPifocijl

25 xenchmarkPwpproachPtoP„inancePandP”nsuranceP2010bPgiocgnk

24 –umpcwdaptedPStrongPwpproximationsP2010bPijmcinn

23 wlternativePzefaultablePTermPStructurePéodelsdPAsiaqPacificcFinancialcMarketsbP2009bPglbPgcig 0.9

22 THEPSéwÉÉPwôzPÉwRGEPT”éEP”éǒÉ”EzPVOÉwT”É”T”ESP”ôPTHEPé”ô”éwÉPéwRKETPéOzEÉdP
InternationalcJournalcofcTheoreticalcandcAppliedcFinancebP2012bPgkbPghkffkm 0.5

21 wxiomaticPprinciplesPforPaPmarketPmodeldPJournalcofcAppliedcProbabilitybP1999bPilbPhokciff 0.8
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20 wlgorithmsPforPwnalyzingPôonstationaryPTimePSeriesPwithP„ractalPôoisedPJournalcofcComputationalc
andcGraphicalcStatisticsbP1996bPkbPikgcilj 1.4

19 ExplicitPStrongPwpproximationsP1992bPimicioj

18 SelectedPwpplicationsPofPStrongPwpproximationsP1992bPjhmcjkl

17 OnPfirstPexitPtimesPofPdiffusionsP1985bPgohcgok

16 SimulationPéethodsPforPStochasticPzifferentialPEquationsP2008bPkfgckgj

15 wǒǒROX”éwT”ôGPTHEPGROWTHPOǒT”éwÉPǒORT„OÉ”OPwôzPSTOyKPǒR”yEPxUxxÉESdPInternationalc
JournalcofcTheoreticalcandcAppliedcFinancebP2020bPhibPhfkffjn 0.5

14 wxiomaticPprinciplesPforPaPmarketPmodeldPJournalcofcAppliedcProbabilitybP1999bPilbPhokciff 0.8

13 OnPWeakPǒredictorâ��yorrectorPSchemesPforP–umpcziffusionPǒrocessesPinP„inancedPSpringerc
ProceedingscincMathematicscandcStatisticsbP2012bPgcgi 0.2

12 wffinePziffusionPǒrocessesPonPthePEuclideanPSpacedPBocconicandcSpringercSeriesbP2013bPgngcgon 0

11 ExactPandPwlmostPExactPSimulationdPBocconicandcSpringercSeriesbP2013bPglgcgnf 0

10 wnP”ntroductionPtoPéatrixPVariatePStochasticsdPBocconicandcSpringercSeriesbP2013bPhjichko 0

9 yomputingP„unctionalsPofPSquarePRootPandPWishartPǒrocessesPUnderPthePxenchmarkPwpproachPviaP
ExactPSimulationdPSpringercProceedingscincMathematicscandcStatisticsbP2013bPichh 0.2

8 yontinuousPStochasticPǒrocessesdPBocconicandcSpringercSeriesbP2013bPilicinm 0

7 wPxenchmarkPwpproachPtoPRiskPéanagementdPBocconicandcSpringercSeriesbP2013bPgchg 0

6 ǒricingPUsingPwffinePziffusionsdPBocconicandcSpringercSeriesbP2013bPgoochgm 0

5 TransitionPzensitiesPviaPÉiePSymmetryPéethodsdPBocconicandcSpringercSeriesbP2013bPgjgcgko 0

4 „unctionalsPofPSquaredPxesselPǒrocessesdPBocconicandcSpringercSeriesbP2013bPlkcoo 0

3 WishartPǒrocessesdPBocconicandcSpringercSeriesbP2013bPhlgchom 0

(2013-1996)
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2 zYôwé”yPwSSETPwÉÉOywT”OôP„ORPTwRGETPzwTEP„UôzSPUôzERPTHEPxEôyHéwRKPwǒǒROwyHdP
ASTINcBulletinbP2021bPkgbPjjocjmj 1.6

1 ǒricingPofPlongPdatedPequityclinkedPlifePinsurancePcontractsdPStochasticcAnalysiscandcApplicationsbP
2016bPijbPiiocikk 1.1
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