A Bibliograph y of Publications in SIAM Journal on

Financial Mathematics

Nelson H. F. Beeb e

Univ ersit y of Utah

Departmen t of Mathematics, 110 LCB

155 S 1400 E RM 233

Salt Lak e Cit y , UT 84112-0090

USA

T el: +1 801 581 5254

F AX: +1 801 581 4148

E-mail: beebe@math.utah.edu, beebe@acm.org,

beebe@computer.org (In ternet)

WWW URL: https://www.math.utah.edu/~beebe/

31 Ma y 2024

V ersion 1.27

Title w ord cross-reference

1 [CCL

+

11]. 3/2 [Liu15]. α [CMP21].

CARMA(p, q ) [MPR21]. K [Shi17]. Λ

[BP22]. H

3

[FZ16]. t [KP18]. X [CSS20].

-Hyp ergeometric [CMP21]. -Quan tiles

[BP22]. -Sc heme [Shi17]. -V alue [CSS20].

500 [Guy22].

Abilit y [Cot21]. Absence [AS10].

Acceptabilit y [PR24]. Acciden ts [CF15].

Accuracy [FHS22]. Accurate [W ar13].

Across [LLP11]. Adapted [BW23].

Adaptiv e [CL21a, NV22]. Adjoin t

[PPR13]. Adjusted [BFZ21]. Adjustmen t

[A C17]. Adjustmen ts

[BPO18, CCFK20, CSS20, dRP22].

Adv an tageous [F or20]. Affect [DJ23].

Affine [CLP18, CW12, EGG10, F on23,

GG14, GPSS15, JMP21, JO23]. against

[BBP23]. Agency [MR18]. Agen t

[BH16, FT22, HZ16, MR18, Zha23, CD

W24].

Agen ts [Lon20]. Algorithm

[BFZ24, FJO21, HLLR16, LLP11, PPS18].

Algorithmic [CDJ17]. Algorithms

[BBH

+

21, BDL11, SZH13]. Allo cation

[A CDP18, F or20, PBH10]. Almgren

[ANW23]. Almgren-Chriss [ANW23].

Alpha [LLX19]. Alpha-Maxmin [LLX19].

Alternativ e [F on23, vSDF19]. Alw a ys

[Zha23]. Am biguit y [PW22]. American

[A TL12, BZ14, BHZ15, BL16, CDP21,

CPZ22, DK18, GL22, GHK21, Ho w12,

1

HR W13, JSDN11, JV11, L

T19, Lel18, LHJ10,

Liu15, PPS18, R

W12, Zho21]. Amerip ean

[JSDN11]. Analysis [ALMY23, BH16,

BBH

+

21, Bic12, BGH21, BK18, CY21,

FHS22, GV15, HK18, LLM

+

23, LS21,

Mon13a, NW21, RS12, SZH13, SSZ16, ZL22].

Analytic [FL13a, KP16]. Analytical

[FT20, GP15]. Analytically [CFR13].

Anc hor [GK22]. Anomalous [JT20].

An ticipated [CSS20]. Application

[CM12, EM21, HO11, SZH13, Shi17, W ar13].

Applications

[BZ14, CCL

+

11, FL13a, GGHZ23, GKR14,

HLLR16, KP16, Li22, Str14, WMH24].

Approac h

[BCN23, BA

GM20, BHY19, BK15, BGO21,

BDL11, CG20, CCY12, CO

W19, CO

W22,

CL21a, CK18, EJJ15, FMM11a, FHS22,

HS12, LLP11, LLL21, LMS22, MW13,

PW22, Pun21, SZ21, VFL23]. Approac hes

[FKV12]. Appro ximating [BEV14].

Appro ximation [AE19, BDN15, BST10,

BTW11, CFP10, FR14, GS12, GKS20,

Guy22, HR

W13, KM23, KN18, Lev11,

MPR21, NZ13, PVW17, Y am22, ZL22].

Appro ximations [BDG18, CCL

+

11, GP15,

Ho w12, HO11, JT11b, LS16, RBG21, V

G22].

Arbitrage [BDG22, Bur16, CT15, GJMN16,

JT11a, Lep16, Mag23, MM22, NSY24,

NJZB23, Str14]. Arbitrage-F ree

[GJMN16, NJZB23]. ArgMax [KHOL10].

Arising [DB20, FJO21, IR21]. Arithmetic

[Lev18]. Asian [FMM11b, Ho w12, Kir16,

Kol15, Lev18, PZ16, ZO13]. Ask

[BBDR23, ZRA14]. Asset

[BMMB18, BMMB19, BMMBO23, DL11a,

EV16, F or20, JKP11, RBG21, RS12, BDG22].

Assets [EGLO21, FT20, JV11, Lep16,

LPY21, LLCMA16]. Asymmetric [GL22].

Asymptotic [ALMY23, Bic12, CY21,

GJRS18, Gul10, GV15, Ho w12, JT11b,

KN18, LX15, Mon13b, SSZ16, TY12].

Asymptotics [AFLZ17, CC16, CCSW19,

CCL

+

11, EF

GR19, FP15, FZ16, FZ17,

FHS22, JR15, FFF10]. A t-the-Money

[EF GR19]. Auto enco ders [NJZB23].

Av erage [BTW11, CJ16, MPW24].

Av eraging [Ho w12]. Av erse

[BE24, D

V15, HZ16]. Av ersion

[DM22, FP15, L

YZ24, MW20]. Aw are

[JPWT22]. Axiom [FL

W23].

Axiomatization [BP22, FL

W23].

Bac k [KHOL10, BE24]. Bac kw ard

[BQY22, BCC15, BBC16, CSS20, CM12,

GGHZ23, Lev18, MT17]. Balanced [QC19].

Ball [PJ23]. Bang [AF15]. Bang-Bang

[AF15]. Bank [LLM

+

23]. Banking

[BMMB19]. Bankrupt [LLS14].

Bankruptcy [BMNP17, CCSW19, LPY21].

Barrier

[A CN13, CO11, DL11b, F

O11, Lev11, ZX19].

Based

[AJ15, BA

GM20, BHU18, BMMBO23,

CGSF23, F

O11, HK18, JS11, PR24, ZO13].

Basis [AKK13, BHSW15, CLP11, LR16].

Bask et [FZ16, HSZ17]. Ba y esian

[CK18, MP23]. Be [F or20, VFL23, WBT15].

Beating [VFL23]. Beha vior

[AJ15, GJRS18]. Beha vioral

[CD12, PWX23]. Beliefs [MWZZ22].

Benc hmark [VFL23, W an22].

Benc hmarking [AS18]. Benefit [HZK17].

Bequest [BPY16]. Bergomi [Guy22].

Berm udan

[BEST23, BDN15, BBC16, ECLL23, F

O11,

FJJ20, FL13b, Rog10, SZH13]. Best [BP13].

Bet w een [ARS21, JSDN11, NM13].

Bey ond [CCC

+

21]. Bias [A

TL12, GPS22].

Bid [BBDR23, ZRA14]. Bidding [BF14b].

Bilateral [LSZ20]. Binding [LMK13].

binomial [LHJ10]. Birth [Mag23].

Biv ariate [FZ16]. Blac k

[BHSW15, GS17, K¨ al20, T eh16]. Bond

[CL21b]. Bo ok

[AJ15, AKU21, AS10, ASS12, CM21, HK17b,

HR17, JL18, KM23, PSS11, PWY24]. Bo oks

[HN14, HX19]. Border [CFVS22].

Borro wing [BF19]. b oundaries [LHJ10].

Boundary [CL21b, JV11]. Bounded

[CC16]. Bounds

[Ara11, BND20, FN18, NS21, P ap18, T eh16].

Bridge [JSDN11]. Brok erage [ANW23].

Bro wnian [AAM22, F

¨

O21, GNR19]. BSDE

[CG20, GGHZ23, LZ17, MW13]. BSDEs

[DG24, GP15, KP16, LR16, YZZ23].

BSPDEs [Li22]. BSVIEs [DG24]. Bubble

[JKP11, SS19]. Bubbles [BN15, BMMB18,

BMMB19, BMMBO23, EJM21]. Buy

[CJR14].

C̀ adl` ag [Ara14, LR16]. Calculus

[A TL12, Mon13b]. Calibrated [CC12].

Calibration [BLP16, CDK10, CMR19,

CGSF23, DT13, GPSS15, GLO

W22, Guy22].

Call [FLGL18, Gul10, MS10]. Calls [F ei22].

Can [WBT15]. Capital [BHY19, CSS20,

LPY21, MW20, NZ19, Zhi23]. Caplet

[F on23]. Capp ed [BL13]. Caps [DK18].

CARA [MWZZ22]. Carlo

[AN15, BHU18, GR12, MPR14, ZX19]. Carr

[Lev11]. Case

[ABY23, BZZ19, BW11, LSWY18]. Cash

[PVW17]. Cash-Constrained [PVW17].

Category [Arm18]. CDO

[CDK10, GS12, HO11]. Cen tral

[AFM20, A

C17]. Cen tralit y [BBC

+

20].

Certain [JL13, KP10a]. Certain t y

[VR T22, WMH24]. Chain [ZL22]. Chains

[DR18]. Chances [EE22]. Change

[HKMR20]. Changed [CLL21]. Changes

[LLCMA16]. Chaos [F

¨

O21, Lel18].

Characteristic [FL13a]. Characteristics

[JL20b]. Characterization

[BST10, CD13, JL20a, Qi23]. Cheb yshev

[GKS20]. Chief [CS10]. Choice

[BGZ22, MZ10]. Chriss [ANW23]. CIR

[BZ20]. Claim [HX16]. Claims

[AM11, PP10]. Class

[BMZ11, CNP12, GR12]. Classes [NW21].

Classical [BGK24]. Cla wbac k [SW22].

Clearing [A

C17, FPR

+

18, F ei22, KV19].

Clien ts [ANW23]. Climate [BGH21].

Climate-Economic [BGH21]. Cliquet

[BL13]. Closed [CJ16, CCL

+

11].

Closed-F orm [CJ16, CCL

+

11]. Clustering

[SS15]. Co efficien t [LS16]. Co efficien ts

[CJM16, HSX23, ZL22]. Coheren t [DR18].

Coin tegration [CCW19].

Collateralization [BR15]. Collo cation

[DB20]. Commo ditie [GTW19].

Commo dit y

[CJQ16, CSS15, GTW19, HF10, JS11].

Common [GK10, MR18]. Comm unication

[A G20, A

CEL23, BD21, BFN22, BCDD21,

BWZ22, BH23, BP22, BC22, BGH21, BFZ21,

CL YZ24, CCC

+

21, DP20, DF

G24, DM22,

DZ23, EJM21, EE22, FS21, F ei22, F on23,

FJO21, GHK21, Mag23, MR18, PR24, Sap20,

SZ22b, TD22, WXXY22, Y am22, Zha23].

Compactness [VF16]. Comparisons

[P ap18]. Comp etition

[A GZ22, HMKSY20, Lud11]. Complete

[BDH10, HKZ17, WX21]. Complexit y

[BHU18]. Computation

[BST10, BPO18, HSX15].

Computationally [MGH18]. Computed

[CL YZ24]. Concerns [BLD17, DSZ24].

Conditional

[A CN13, BH16, DF21, FKV12, F or20, FM11].

Conditionally [CJC23]. Conditioned

[DF18]. Conditioning [MPR14]. Cone

[SZ22b]. Cone-Constrained [SZ22b].

Conic [BCC15]. Connecting [JT20].

Connection [NM13]. Consistency

[DG24, Vig22]. Consisten t

[AHJ15, BZZ19, BWYY14, CCW19, EMP12,

F or20, R

T17, vSDF19]. Constrained

[BCV14, DHL15, HSX23, MW13, PVW17,

SZ22b, ZRA14]. Constrain t

[AS18, ABY22, ABY23, BMS16, Sek13].

Constrain ts [AI15, ABY19, BCX19,

CCC

+

21, CVS13, JL15, JL20a, LMK13,

NZ19, T

A15, WX21, WXXY22].

Construction [MS14, Shi17].

Constructions [CC12, JL20b]. Consuming

[BPY16]. Consumption

[ABY22, ABY23, CD13, CCSW19, HZ16,

K¨ al20, L

YZ24, PW22, dRP22].

Consumption-In v estmen t [PW22].

Con tagion [AMS15, CK18, DMBPR19,

FS21, GV16, HSZ17, JPZ19]. Con tagious

[SZ22a]. Con tests [Cot21, NZ22]. Con text

[BEV14]. Con tingen t [AM11, FH23].

Con tin uit y [DL11b]. Con tin uous

[Ben11, BWYY14, D

XZ10, DR18, GKR14,

LPY21, MPR14, SS17]. Con tin uous-

[LPY21]. Con tin uous-Time

[DR18, MPR14, D

XZ10]. Con tin uum

[Lep16]. Con tract [NZ19]. Con tracting

[CCY12, CF15]. Con tracts

[ANW23, AF15, BCV14, BL13, BR15, CF15,

KR24, LSZ20, WYZ11]. Con tributions

[Mag23]. Con trol [AMS15, BCV14, BH23,

BDL11, CVS13, CMR19, DJ24, HLLR16,

Mon13b, VR

T22, W ar13, YZZ23].

Con trolled [Xia24]. Con troller [BZ14].

Con troller-Stopp er [BZ14]. Con trolling

[A CE19]. Con trols [AF15]. Con v ergence

[BCM10, BBH

+

21, BFN22, BW11, CJM16,

CMR18, FT22, GGHZ23, HSZ17, Lev11,

LHJ10]. Con v ertible [FH23]. Con v ex

[A G20, Ara14, CL

YZ24, GKR14, PP10,

T A15, FM11]. Copula [BGR20].

Corp orate [CL21b]. Correction

[DL11b, FL11, GS17, ZCLG16]. Correlated

[GKMT10]. Correlators [BL21]. Cosine

[ZO13]. Cost [DJ23, KP10b]. Costs

[AKK13, BCDD21, Bic12, BS13b, BR15,

BMS16, CD13, CD

W24, CMKS14, GO11a,

HF10, Lep16, LMK13, PP10, RX20, D

XZ10].

Coun terpart y [CCFK20]. Coupled

[YZZ23]. Coup on [Ho w12]. Co v ariance

[GK22, PO10]. Co x [JC16]. Crash [SS19].

Credit [BGR20, BHH

+

11, CL21b, CK11,

EGS13, EGG10, FK21, GK16, HSZ17].

Criteria [A

GZ22, K¨ al20, MZ10, Sc h15].

Criterion [LP21, PWX23]. Critical [BL16].

Cross [CFVS22, GS21, HN14, JS11].

Cross-Border [CFVS22].

Cross-Commo dit y [JS11].

Crypto currency [BHM20]. CSA [BGO21].

Cubature [CM12, FZ23]. Cum ulativ e

[KP18]. Currency [GS21]. Curv ature

[AL17, AFLZ17, FT15]. Curv e

[GS21, JO23]. Curv e-Dep enden t [JO23].

Curv es [FT15, GPSS15]. CV

A [HLLR16].

D [CCL

+

11]. Data [BA

GM20, NSY24].

Data-Driv en [NSY24]. Deal

[Ara11, BND20]. Debt [BMNP17, CVS13].

Decision [BDH10]. Decomp osition

[FJL11]. Deep

[BFZ24, CJC23, DP20, GGHZ23, JO23,

LLM

+

23, NSY24, SZ21, TW20].

Deep-Learning [TW20]. Default [AFLZ17,

CM10, CW12, CDK10, DMBPR19, DQS17,

FS21, GQS20, HSZ17, JL20b, KR24, SS15].

Defaultable [BN15, LLCMA16]. Defaults

[EJJ15, GKMT10]. Degeneracy [PW16].

Dela y ed [BD21, JSDN11].

Dela y ed-Exercise [JSDN11]. Deliv ery

[F ei19, KYKLR20, PP10]. Delta

[BS23, BW11, Kol15]. Densities

[CFP10, GV15]. Densit y

[DL13, EJJ15, Mon13a]. Dep endence

[AZ10, GV16]. Dep enden t

[BBC

+

20, BFZ24, BGM10, HKZ17, HK17b,

HSZ17, JO23, K

QY22, KM23, Sap20, SZ21,

TW20, WMH24, ZX19]. Deriv ativ e [JS11].

Deriv ativ es [A

GLG22, BK15, CK11,

DMSS20, Sab23, Sap20, ZX19]. Descen t

[SS17]. Design [GL15, HSX15, NZ22, RL18].

Desirable [vSDF19]. Detect [JKP11].

Detecting [NSY24]. Detection [PBH10].

Deterministic [ABY23, BF14a, JT11b].

Deviation [BZZ19, Gul18]. Deviations

[AKT19, GPY13, SS15]. Difference

[ARS21, BCC15]. Differences [GR12].

Differen t [CL21b, GMBB20]. Differen tial

[CM21, CSS20, CM12, DB20, Hep10, SZ21,

IR21]. Diffusion

[BA GM20, BJ12, BS23, BL16, CM17,

CLZ18, CFP10, DL11a, DL11b, Hep10,

JLS20, KM23, QC19, SZ22b, ZL22, LHJ10].

Diffusions

[BDG18, BWZ22, CN11, DF18, JT20].

Diffusivit y [HR17]. Dimension

[A CLP14, P ap13]. Dimensional

[BEST23, BWZ22, BCN23, BK15, BTW11,

CLP18, DF

G24, El 13, RBG21]. Direct

[MSW21]. Directional [CFR

T16].

Directions [EMW21]. Diric hlet [HR18].

Discon tin uous [AN15, BCX19, DK18].

Discoun ting [BGO21, LLP23]. Discrete

[BZZ19, BH23, BWYY14, BC22, BF14b,

CKT17, CMKS14, DZ23, EGS13, F ri14,

GKR14, Ho w12, JV11, P ap13, R´ as15,

R TY23, R

T17]. Discrete-Time

[R´ as15, R

TY23]. Discretely [FMM11b].

Discretization [BFN22, CFR

T16].

Disp ersion [GPS22]. Displaced [BJ12].

Displaced-Diffusion [BJ12]. Distance

[BW23]. Distribution

[ABY19, KP18, vSDF21]. Distributions

[NPS17, RS12]. Div ersification

[D V15, Qi23]. Dividend

[ABY19, CLZ18, CVS13, CY21, Ho w12].

Dividend/Coup on [Ho w12]. Dividends

[AAM22, CCY23, JV11]. Do es [A

G20].

Dominance [WX21, WXXY22]. Double

[CASB22, CO11]. Double-Execution

[CASB22]. Do wn [TY12]. Do wngrade

[CL21b]. Dra wdo wn

[AS18, ABY19, ALMY23, Sek13].

Dra wdo wns [CNP12]. Drift

[EV16, HKMR20]. Drifts [CM17]. Driv en

[BGSS23, EGS13, FTT10, HX19, NSY24].

Driv er [GP15]. Dual [Ben11, BBC16,

FM11, HLLR16, Lel18, Lev18, MT17,

Mon13b, PW22, RS14, Rog10, SZH13].

Dualit y [BD18, CKT17, CMKS14, HH10,

Kir15, T

A15]. Due [GS17]. Duesen b erry

[Lon20]. Duop olistic [Lud11]. Dupire

[

¨

OH23]. Duration [JT20]. Dynamic

[BL15, BCC15, BND20, CF15, CO

W19,

CO W22, CCFK20, CJC23, CK11, DG24,

EM21, FMM11a, FS21, HW14, HZK17,

JPZ19, KS10, MT17, MWZZ22, NS21,

VFL23, vSDF21]. Dynamical [LLM

+

23].

Dynamics [BDG22, CdL13, CM21, EJM21,

HK17b, KM23, LLS14, ZCLG16].

Early [Mag23]. Easy [R

W12]. Economic

[BBC

+

20, BGH21, EM21, LN22]. Editors

[CS10]. Editors-in-Chief [CS10]. Effect

[FT15, HR

W13]. Effects [LPY21].

Efficiency [JL15, JL20a]. Efficien t [BPO18,

DT13, GKMT10, Kir15, Kir16, ZO13].

Eigenp ortfolios [AHPP22]. Eisen b erg

[FPR

+

18]. Elastic [HSX15]. Electricit y

[CFVS22, KYKLR20]. Elemen t [HR18].

Elicitable [CJC23]. ELMMs [BMMB18].

Emission [HS12]. Emissions [Lud11].

Empirical [GGM17]. Endogenous

[CW22b, LPY21, NZ19, Zhi23].

Endo wmen ts [BCMS22]. Energy

[BCV14, BCN23, BK15, Sab23, TT18].

Enhanced [CM10]. Enlargemen t [CG20].

En tropic [Xia24]. En trop y

[DJ24, MGH18, Qi23, Tia23]. En v elop e

[DHOR11]. En vironmen t [BPR21, FH18].

Equation [CM21, IR21]. Equations

[BZ20, BKX12, BCC15, BGK24, BHH

+

11,

CCL

+

11, CSS20, CM12, DB20, FZ23,

HK17a, HK19, Hep10, SZ21, SSZ16].

Equilibria [SSZ17]. Equilibrium

[BH23, BD18, BLD17, CW22b, CD

W24,

EM21, FT22, KHOL10, LLL

Y18, LX15,

LLX19, Lon20]. Equities [AHPP22].

Equit y [GV16]. Equiv alen t [WMH24].

Equiv alen ts [VR

T22]. Ergo dic [LZ17].

Ergo dicit y [HR17, ZRA14]. Erratum

[CO W22, HK19]. Error

[Gas23, Gul10, RR10]. Escro w [SW22].

ESO [L

W15]. Estimate [PO10]. Estimates

[Gul10]. Estimation

[BA GM20, FW18, MP23, RS12]. ETF

[AZ10]. ETFs [AHJ15, FLGL18]. Euler

[CJM16, CMR18]. Europ ean

[GQS20, Ho w12, JSDN11, MS14, ZO13].

Europ ean-St yle [ZO13]. Ev en t [GL22].

Ev en tual [FT15]. Ev olution

[BHH

+

11, HK17a, HK19]. Exact

[FW18, GKMT10, NM13, V

G22]. Examples

[GPSS15]. Exc hange

[CJJ20, CSB21, CMR18, Kar15]. Execution

[AKU21, AS10, BL15, BDG22, CL23, CJ16,

CASB22, GR14, GZ15, HW14, KLA20,

KP10b, PSS11, Sc h15]. Executiv e

[HKMR20]. Exercise

[BCV14, Ben11, HKMR20, JSDN11, JV11].

Existence [AF15, FTT10, IR21, BH23].

Exotic [TD22]. Expansion [Aly14,

AFLZ17, BLP16, Lel18, Mon13b, TY12].

Expansions

[FLGL18, KP16, MSW21, PPR13, ZO13].

Exp ectations [HO11]. Exp ected

[BMS16, DJ23, LLX19, WX21, KP10a].

Explain [BOL14]. Explicit [CC12, CJM16].

Exploratory [DJ24]. Exp onen tial

[An t14, CL

YZ24, FLF12, FLGL18, LLP23,

RS14, ZO13, DZ23]. Extension [MS10].

Extensions [

¨

OH23]. Extreme

[Gul10, P ap18]. Extreme-Strik e [P ap18].

F actor [DL11a, DP20, DJ24, FHS22, LLL21,

LZ17, RX17]. F actors [BZ20, BK18]. F ast

[FL11, FJL11, FH18, GS20, Guy22, TD22,

FFF10, Kir15]. F ast-V arying [GS20]. F ee

[JLS20]. F eedbac k [CSS15]. F ees

[BPR21, W an22]. Field

[BBP23, FT22, GPY13, GGR23]. Fill

[CSB21]. Filtering

[BA GM20, EMW21, PO10].

Filtering-Based [BA

GM20]. Filtration

[CG20]. Finance

[BCC15, CD12, FJO21, GGM17, GR12, Li22].

Financial

[BCM10, BBC

+

20, BN15, BMMB19, CJM16,

CK18, DMBPR19, F ei19, FH23, FL13a, FT20,

F ri14, HS12, KV19, LN22, MGH18, Shi17].

Financialization [CSS15]. Financing

[MS14]. Finetti [Mag23]. Finite

[BTW11, Bic12, FT22, GR12, GLZ20, HR18,

LS21, MPR21, MPR14].

Finite-Dimensional [BTW11]. Fire

[BF19, DMBPR22]. Firm [PVW17].

Flexible [GG18]. Flo w [BL15, Jus21].

Flo ws [BMMB18]. F ollo w [GTW19].

F ollo wing [DZZ10]. F oreign

[CJJ20, CSB21, CMR18]. F orests [ECLL23].

F orm [CJ16, CCL

+

11, FK21]. F ormation

[ABY22, ABY23, BN15]. F ormats

[BEST23]. F orms [HR18]. F orm ula

[CDK10, DF18, GS17,

¨

OH23, SSV18].

F orm ulas [CKT17, Gul10, Guy22].

F orm ulation [L

T19]. F orw ard [AKK13,

An t14, A

GZ22, AS22, BBK12, GK10, JR13,

JR15, K¨ al20, LLL21, LZ17, SSZ16, dRP22].

F orw ards [KYKLR20]. F ourier

[Kir15, BEV14, F

O11, HZ10, ZO13].

F ourier-Based [F

O11]. F ractional

[BD20, DB20, FH18, GS17, GNR19,

GJRS18, Gul18]. F rame [Kir15].

F ramew ork [AHO20, CKN18, DZ23, FT20,

GK16, GS21, HR17, KYKLR20, LSZ20].

F ree [CL21b, CD22, F on23, GJMN16, NS21,

NJZB23, SSV18, LHJ10]. F requency

[CJR14, FP15, HK18, HMKSY20, JP15,

SSZ17]. F rictions [Bur16]. F ull [HKMR20].

F ully [BND20, DG24, HK17b, KM23].

F ully-Dynamic [BND20]. F unctional

[CW22a, CL

YZ24, SSV18]. F unctionally

[Str14]. F unctionals

[BKMMS21, KS10, TD22]. F unctions

[BMZ11, FL13a, Gul10, MT17, Sc h15,

WXXY22, YZZ23]. F und [A

GZ22, NZ19].

F undamen tal [DP20]. F unding

[BR15, CSS20]. F uture [Guy22]. F utures

[A G20, BS13b, PBH10, WYZ11].

Gain [BP13]. Gain-Loss [BP13]. Galerkin

[GG18, SZ21]. Game

[BBP23, DQS17, GGR23, LLL21, SSZ17].

Games [BDH10, Lud11, dRP22]. Gamma

[BW11]. Gas [W ar13]. Gaussian

[BGR20, DZ23, Y am22]. General

[BZ20, BD18, BKMMS21, BDL11, CC16,

CLZ18, CKN18, DT13, HR17, PSS11].

HK17a, HLLR16, Hep10, HJT20, HR17,

JMP21, JL13, JKR18, JS11, JT11a, JT11b,

KHOL10, LLP23, Lev18, LLL21, LZ17,

LPY21, MPR21, MKPS12, NW21, PPR13,

PZ16, RBG21, R

T17, RX17, Sap20, SZ22b,

Shi17, ZL22, HK19]. Mo dulated [BHP21].

Monetary [KS10]. Money [EF

GR19].

Monitored [FMM11b]. Monotone

[HSX23, MZ10, SZ22b]. Mon te

[AN15, BHU18, GR12, MPR14, ZX19].

Mortalit y [BBK12]. Mortgage

[JC16, KR24]. Motion [GNR19]. Mo ving

[BTW11]. Multi [BPR21, BDG22, CD

W24].

Multi-agen t [CD

W24]. Multi-asset

[BDG22]. Multiasset [AKT19, CD13].

Multicurrency [GG14].

Multidimensional [BFZ24, BE24, JLS20].

Multien tran t [Cot21]. Multifactor

[AE19, GS12, KYKLR20]. Multila y ered

[F ei19]. Multilev el

[AN15, BDN15, GR12, ZX19]. Multip erio d

[BW23, F or20]. Multiple [AI15, A

CLP14,

ANW23, Ben11, BC22, BK18, EGLO21,

GS21, GPSS15, GK22, KV19].

Multiplicativ e [GZ15]. Multiscale

[BCM10, FHS22, Sap20]. Multiv ariate

[AD23, A

CDP18, GMBB20, JMP21, MS10,

MKPS12].

Nash [SSZ17]. Natural [W ar13]. Near

[BL16, Lev11]. Nested [BHU18]. Net

[HSX15]. Net w ork

[BCN23, CK18, F ei19, SZ21]. Net w orks

[AFM20, BBC

+

20, BMMB19, BC15,

DMBPR19, KV19, LLM

+

23, NSY24].

Neural [BCN23, LLM

+

23, NSY24, SZ21].

Neutral [HS12, Mon13a]. No

[BND20, Lep16, MM22]. No-Go o d-Deal

[BND20]. No de [AFM20]. No e [FPR

+

18].

Noise [CW22b]. Non [CJM16].

Non-Lipsc hitz [CJM16]. Nonconca v e

[GLZ20, R´ as15]. Nonlinear

[CM17, CF15, CM12, GQS20, NM13].

Nonparametric [A

TL12]. Nonquadratic

[AM11]. Nonsmo oth [ABRR21, BMZ11,

GP15, GLZ20, HR

W13, ZL22].

Nonstationary [MGH18]. Non uniformly

[SS19]. Normal [CFR13, Sab23]. Note

[BD21, BCDD21, ZCLG16]. Num b ers

[HK17b]. Numerical

[A CLP14, BLP16, BCR21, CCL

+

11, Gas23,

Li22, PVW17, PBH10, VFL23]. Numerics

[EGLO21].

Obligations [F ei19, FH23]. Observ able

[EM21]. Observ ation [LPY21].

Observ ations [CCY12]. Obstacle

[ABRR21]. ODEs [Y am22]. One [BWZ22,

CLP18, DF

G24, FL

W23, PSS11, Zha23].

One-Dimensional [BWZ22, CLP18].

One-Sided [PSS11]. Opp ortunities

[JT11a, PVW17]. Optimal [AKU21,

A CLP14, AAM22, AS10, Alm12, ANW23,

ABY19, ABY22, ABY23, An t14, ALMY23,

AF15, BPR21, BF14a, BV19, BK22, BCV14,

BBH

+

21, BDG18, BCDD21, BCN23, BL15,

BCMS22, BDG22, Bic12, BDL11, BMNP17,

CFR T16, CDP21, CL23, CFVS22, CCY23,

CT15, CD13, CLZ18, CCSW19, CVS13,

CMP21, CY21, DHL15, D

VW11, D

V15,

EV16, FH18, FJS22, GGHZ23, GS20, GL15,

GLZ20, GLFT12, GZ15, GLO

W22, HZ16,

HZK17, JL18, JLS20, JC16, Jus21, KLA20,

KP10b, KS10, KN18, LLP23, LLP11, LL11,

L YZ24, LHJ10, LS21, LPY21, MWZZ22,

NZ13, NZ19, NV22, PSS11, PBH10, R´ as15,

RX17, SZH13, Sc h15, Sek13, TT18, V

G22,

W ar13, Xia24, vSDF21, CL

YZ24].

Optimalit y [Vig22]. Optimization

[A CE19, BW23, BD20, BHY19, BF19,

CW22a, FHS22, JPZ19, LS16, MP23, P ap13,

PWX23, PJ23, Vig22, vSDF19]. Optimized

[VR T22, WMH24]. Option

[A CN13, AKT19, Aly14, BFS11, CGJ19,

CLP18, CCL

+

11, CLP11, DL13, FJL11,

FR14, GGM17, GG18, GKS20, GO11a,

HKMR20, Hep10, HF10, IR21, JT20, Kir15,

Kir16, L

T19, MKPS12, NS21, RS12, HZ10].

Options [A

TL12, ABRR21, AHJ15, BQY22,

BEST23, BZ14, BHZ15, BFZ24, BDN15,

Ben11, BDH10, BYY12, BL13, BTW11,

BK18, BBC16, BHSW15, CPZ22, CO11,

DHL15, DK18, DL11b, DQS17, ECLL23,

EGLO21, F

O11, FJJ20, FL13b, FLGL18,

FZ16, FMM11b, GL22, GKR14, GQS20,

HJT20, Ho w12, HR

W13, JSDN11, JV11,

Kar15, Kol15, Lel18, LL11, Lev18, Liu15,

MS14, PPS18, P ap18, PZ16, R

W12, Rog10,

TD22, ZO13, Zho21, LHJ10]. Order

[AJ15, AKU21, AS10, ASS12, BF14a, BL15,

BF14b, BW11, CdL13, CM21, GKR14, HN14,

HK17b, HX19, HR17, JL18, Jus21, KM23,

Li22, PSS11, PWY24, Shi17, SV17, ZCLG16].

Ordering [A

G20]. Orders

[CGJ19, GLFT12, LLP11]. Orlicz

[Ara14, LN22]. Ornstein [BDG22].

Orthogonalization [LR16].

P airs [CCW19]. P airs-T rading [CCW19].

P arab olic [CCL

+

11]. P arameter [D

V15].

P arameters [AKU21]. P arametric

[DB20, GGM17, GKS20]. P arametrix

[CFP10]. P arareal [PPS18]. P arisian

[DL13]. P arities [Kar15]. P artial [A

CE19,

AMS15, BUV12, CM21, DSZ24, HKMR20,

Hep10, LSWY18, P ap13, SZ21, T

A15].

P article [CMR19]. P arts [AN15]. P assage

[CNP12]. P ast [L

YZ24]. P ath

[AZ10, BFZ24, CASB22, DJ23, F

¨

O21, HSZ17,

KLA20, K

QY22, QC19, Sap20, SZ21, ZX19].

P ath-Dep endence [AZ10].

P ath-Dep enden t

[BFZ24, HSZ17, K

QY22, Sap20, SZ21, ZX19].

P atterns [BF14a]. P a ymen ts [Ho w12].

P a y offs [AN15, CGJ19, HR

W13]. PDE

[FJJ20, MT17, NM13]. PDEs

[FJO21, JO23]. P enalized [HSX15].

P enalt y [CLZ18, HR

W13]. P erformance

[A GZ22, AS22, BP13, BLD17, LLL21, LZ17,

MZ10, SSZ16, W an22]. P erformances

[An t14]. P erio d [KYKLR20]. P erio dic

[LPY21]. P erio dic-Observ ation [LPY21].

P erp etual [CDP21, GL22]. P erp etuals

[A CEL23]. P ersisten t [Jus21]. P ersp ectiv e

[CJR14]. P ersp ectiv es [LN22]. Phase

[PBH10]. Ph ysical [F ei19, PP10]. Pla y ers

[dRP22]. P oin t [EGG10, GK22, HKMR20].

P oin ts [GGM17, K

QY22]. P oisson

[FTT10]. P olicies [BYY12, TT18]. P olicy

[R W12]. P olynomial

[BL21, F

¨

O21, KYKLR20]. P o ols

[LLP11, SS15]. P o or [BP13]. P ortfolio

[AI15, AS18, ASS12, A

CE19, BD20,

BWYY14, BGZ22, BGR20, BHH

+

11,

CW22a, CMP21, CK11, EMP12, EGG10,

FH18, FHS22, GLFT12, HW14, HSX15,

HX16, JMP21, JPZ19, KP10b, KN18, LS21,

LMK13, LS16, MPW24, MZ10, P ap13, PO10,

PJ23, PW16, Pun21, PBH10, Qi23, RL18,

SSV18, SZ22a, SZ22b, TW20, vSDF19].

P ortfolios [BCDD21, D

VW11, EGS13,

El 13, HK17a, HK19, MP23, RX20, Str14].

P osed [SSZ16]. P osedness [NW21].

P ositions [AKK13, CD22]. P ositiv e

[ASS12, DHJ17, LPY21]. P ositivit y

[FTT10, FT15]. P ossibilit y [CW12]. P o w er

[AS22, BEV14, BOL14]. Predictable

[GKR14]. Preferences [CLZ18, Vig22].

Premium

[ALMY23, BOL14, CL

YZ24, GV16].

Prepa ymen t [JC16]. Presence [D

V15].

Price [A

G20, AS10, ASS12, BV19,

BMMBO23, BL16, CJ16, CSB21, CdL13,

DM22, FJJ20, FJS22, GGR23, GV15, GZ15,

KP16, KM23, L

W15, Lev11, NS21, NV22,

RBG21, SSZ17, ZCLG16]. Prices [BC22,

CMKS14, F ei22, FJL11, FR14, GTW19,

JT20, L

T19, RS12, V

G22, ZRA14, Zhi23].

Pricing [A

CN13, AHJ15, AHO20, AKT19,

Aly14, An t14, BD21, BQY22, BEST23,

BZ14, BDN15, Ben11, BOL14, BK15, BL13,

BTW11, BLD17, BND20, BHSW15, CLL21,

CLP18, CL21b, CCL

+

11, CW12, CKT17,

CLP11, CM12, DL13, DM22, ECLL23,

EGLO21, FL13b, F on23, FMM11b, GGM17,

GG18, GS12, GKS20, Gul10, Hep10, HF10,

HS12, HO11, HSZ17, IR21, Kir15, Kir16,

Lel18, Lev18, MPR14, MKPS12, R

W12,

Sab23, Sap20, Tia23, TD22, ZO13, HZ10].

Primal [Ben11, MT17]. Primer [A

CEL23].

Principal [AHPP22, BH16, MR18].

Principal-Agen t [BH16, MR18]. Principle

[ALMY23, FMM11a, Gul18, MGH18, Tia23].

Principles [MW20]. Priors [BC22, DSZ24].

Probabilistic [A

CLP14]. Probabilit y

[ALMY23, Cot21]. Problem

[ABRR21, ASS12, BH16, BK22, BCV14,

BZZ19, BST10, BCR21, CO

W19, CO

W22,

CL21b, CVS13, CY21, DHL15, GLZ20,

HSX23, K¨ al20, LLL

Y18, MR18, MW13,

NZ13, PW16, T

A15]. Problems

[A CLP14, BW23, BZ14, BCN23, BMZ11,

GGHZ23, GL15, HLLR16, LR16, MT17,

Mon13b, Vig22, W ar13, YZZ23]. Pro cess

[AJ15, CLZ18, EM21, FL13b, MPR14,

Mos21]. Pro cess-Based [AJ15]. Pro cesses

[Ara14, AS22, BEV14, BL21, BGSS23,

CLL21, CNP12, EGS13, EGG10, FTT10,

HX19, LLL21, LZ17, LP21, RS14, Sab23,

SSZ16, ZO13, ZRA14]. Pro ducer [TT18].

Pro ducts [SZH13]. Programming

[VFL23]. Progressiv e [CG20]. Prohibition

[BWYY14]. Pro jection [TD22].

Propagation [FK21]. Prop erties

[A GLG22, Liu15]. Prop ortional

[BCDD21, Lep16, RX20]. Prosp ect [KP18].

Purc hase [LL11]. Purc hasing [BPY16].

Push [TY12]. Push-Do wn [TY12]. Put

[BL16, CDP21, JV11, MS10]. Put-Call

[MS10].

Quadratic [CL23, CFR13, GS12, GKR14,

JMP21, KP16, Qi23, vSDF19]. Quadrature

[AN15]. Quan tifying [AHO20]. Quan tile

[BCR21, BBC16, WXXY22]. Quan tiles

[BP22, FL

W23]. Quan tum [FJO21]. Quasi

[DB20, FM11, RS14]. Quasi-con v ex

[FM11]. Quasi-Linearization [DB20].

Queue [PWY24].

Radner [CW22b]. Random

[BKMMS21, BMMBO23, BF14b, ECLL23,

GGR23, HSX23, LLL

Y18, LP21, Y am22].

Random-Supply [GGR23].

Randomization [FMM11b, Lev11].

Randomized [BBH

+

21, JS19]. Range

[LSWY18]. Rank

[GKS20, HKZ17, WMH24].

Rank-Dep enden t [HKZ17, WMH24]. Rao

[Qi23]. Ratc heting [AAM22, ABY19].

Rate [BFN22, CJM16, GK10, PWX23,

ZX19, LHJ10]. Rates

[ABY19, BGSS23, BHM20, CMR18, CMR19,

F on23, Gas23, GG14, GO11b,

¨

OH23].

Rating [CL21b]. Ratio [AS18, BP13, LS16].

Rational [DMSS20]. Ratios [CSB21].

Reac h [BPY16, KP10a]. Real

[ABRR21, BDH10, BYY12]. Realization

[K QY22]. Realized [El 13]. Recalibration

[R T17]. Recom bining [BDG18]. Reco v er

[EM21]. Reco v ery [Mon13a, MPW24].

Recursiv e [DL13, FMM11a]. Reduce

[GO11a]. Reduced [BHSW15, CLP11].

Reduction

[A TL12, BHU18, MPR14, P ap13].

Reference [K

QY22, L

YZ24]. Regime

[BYY12, CCW19, DZZ10, MS14].

Regime-Switc hing

[BYY12, CCW19, MS14]. Regression

[BHU18, ECLL23]. Regression-Based

[BHU18]. Regularit y [JV11, MT17].

Regularization [RS12]. Regularized

[MP23]. Regulatory [MW20].

Reinforcemen t [CJC23, JPWT22].

Reinsurance

[ALMY23, CCFK20, MWZZ22]. Related

[MT17]. Relations [DG24]. Relativ e

[A GZ22, BLD17, Cot21, DSZ24, PWX23,

Pun21, Tia23, dRP22].

Relativ e-V olatilit y-Managed [Pun21].

Relaxations [HW14]. Relaxed [BUV12].

Renew al [FP15]. Repa ymen t [GHK21].

Replicating [CGJ19]. Replication [BC22].

Represen tation

[BBC16, De 21, FM11, LZ17, Sap20].

Represen tations [CLP18, KS10, MT17].

Resilience [ASS12]. Resolution [PW16].

Resp ect [BW23]. Resp onse [EMW21].

Return [DJ23, PW22, Qi23]. Returns

[AZ10, TW20]. Rev erse [LMS22].

Rev erting [CM17, D

VW11, FL11, FJL11,

FH18, Liu15, FFF10]. Rew ard [NZ22].

Righ t [VFL23]. Risk [AI15, AM11, AAM22,

AFM20, AKK13, An t14, Ara11, Ara14,

A CDP18, BBC

+

20, BOL14, BS13a, BF19,

BND20, BC15, BE24, BGR20, BFZ21, CG20,

CCFK20, CJC23, DL11a, DR18, DG24,

DF21, DF

G24, DM22, D

V15, El 13, EGG10,

FR W17, FKV12, FP15, F on23, F or20, F ri14,

FK21, GL22, GPY13, GK16, GV16, HH10,

HKZ17, HZ16, HS12, HSZ17, JPWT22,

JPZ19, KP10b, LR16, LSZ20, L

W15,

LSWY18, MW20, Mon13a, MPW24, NZ22,

Sc h15, WBT15, WYZ11, Xia24, Z

ˇ

Z10].

Risk-Aw are [JPWT22]. Risk-Dep enden t

[BBC

+

20]. Risk-F ree [F on23].

Risk-Indifference [BND20].

Risk-Minimization [AM11, BS13a].

Risk-Neutral [HS12, Mon13a].

Risk-Sensitiv e [DL11a]. Risk-Sharing

[LSZ20]. Risk-T aking [NZ22]. Risky

[EGS13]. Robust

[AHO20, BLP16, BGZ22, BFZ21, CO

W19,

CO W22, CL21a, CKT17, CO11, EGLO21,

HX16, JPWT22, Lep16, LLL21, Mag23,

MPW24, NSY24, PW22, VF16, YZZ23].

Robustness [BS23, DHOR11, LN22]. Role

[CD22, GV16]. Ross [JC16]. Rough

[AE19, BD20, BHP21, BQY22, BFN22,

DB20, DJ23, FZ17, Gas23, HW21, HJT20,

JO23, KLA20, R

TY23]. Ruin [CLZ18].

Rule [FL

W23].

S&P [Guy22]. SABR

[CKN18, FZ16, HR18]. Saddlep oin t

[HO11]. Sale [HZ16, JL15]. Sales

[BF19, DMBPR22]. Sample [GK22].

Sampling [A

CN13]. Scaling

[HX19, ZRA14]. Sc heduling [BF14a].

Sc heme [BCR21, CJM16, CMR18, GG18,

Shi17, LHJ10, NZ13]. Sc hemes

[BJ12, BW11, DT13, Gas23]. Sc holes

[BHSW15, GS17, T eh16]. SDEs

[CJM16, HSZ17, NM13]. Second [Lep16].

Selection [AI15, BWYY14, HX16, JMP21,

LMK13, MPW24, PO10, Pun21, SZ22a,

SZ22b, TW20]. Self [MS14, RS14].

Self-Dual [RS14]. Sell [CJR14]. Selling

[BWYY14]. Semi [SV17, W ar13].

Semi-Lagrangian [W ar13].

Semi-Mark o vian [SV17]. Semistationary

[BEV14]. Sensitiv e [DL11a]. Sensitivities

[Lev11]. Sensitivit y

[BW23, BGH21, FPR

+

18]. Sen timen t

[A CE19]. Separabilit y [LN22]. Sequen tial

[GL15, MP23, RL18]. Serially [TW20].

Series [LS16, MSW21, MGH18]. Set

[HH10]. Set-V alued [HH10]. Setting

[BWYY14]. Sev eral [BDH10]. Shado w

[CSB21, CMKS14]. Shap e [CCC

+

21].

Shap es [DHJ17]. Sharing [An t14, LSZ20].

Sharp e [AS18, LS16]. Short

[A G20, A

CEL23, BD21, BFN22, BCDD21,

BWZ22, BH23, BP22, BWYY14, BC22,

BGH21, BFZ21, CL

YZ24, CCC

+

21, CD22,

DP20, DF

G24, DM22, DZ23, EJM21,

EF GR19, EE22, FS21, F ei22, FFF10,

FLGL18, F on23, FJO21, GHK21, JL15,

Mag23, PZ16, PR24, Sap20, SZ22b, TD22,

WXXY22, WYZ11, Y am22, Zha23].

Short-maturit y [FFF10]. Short-Selling

[BWYY14]. Short-T erm

[EF GR19, WYZ11]. Short-Time [FLGL18].

Shortfall [Ara11, A

CDP18, DF

G24, F ri14].

Shorting [Zho21]. Should [GTW19].

Shrink age [GK22]. Side [BBDR23].

Side-Sp ecific [BBDR23]. Sided

[HN14, PSS11]. Sigma [CNP12]. Signal

[NV22]. Signal-Adaptiv e [NV22]. Signals

[BK22, FJS22]. Signature

[BFZ24, CGSF23]. Signature-Based

[CGSF23]. Signatures [CASB22, KLA20].

Simple [LP21]. Sim ulation

[CMN17, DT13, GKMT10, R

TY23]. Single

[CDP21]. Sizes [BBDR23]. Sk ew

[A GLG22, Guy22]. Sk ew ed [KP18]. Slop e

[FT15]. Small

[AFLZ17, BMS16, DM22, FLF12, FP15,

FJL12, FZ16, JR13, KN18, LS21, LMK13].

Small-Maturit y [FLF12, JR13].

Small-Time [AFLZ17, FJL12, FZ16, LS21].

Smile [AL17, A

GLG22, CC16, FLF12,

FJL12, JL13, JR13]. Smiles [CC12, EJM21].

Smo oth [BMZ11, FW18]. Snell [DHOR11].

Solution [DL13, NZ13, TW20]. Solutions

[BGK24, IR21, KP16, MT17, QC19, V

G22].

Solv able [CM17, NM13]. Solv e [SZ21].

Solving [CM12, DB20, Y am22].

Sophisticated [Zha23]. Source [CSS20].

Space [Hep10, Lev18, MZ10]. Space-Time

[MZ10]. Space-V alued [Hep10]. Spaces

[BKMMS21, LN22]. Sparse [Pun21].

Spatial [RL18]. SPDEs [BQY22, GR12].

Sp ecific [BBDR23]. Sp ectral

[AI15, CLP18, DB20, FJL11, Mon13a].

Sp eculate [CGJ19]. Sp ending [L

YZ24].

Split [LLP11]. Splitting [DT13]. Spread

[HN14, HZ10]. Spreads [CDK10]. SPX

[GLO

W22, P ap18]. Squeeze [F ei22]. SSVI

[EJM21]. Stabilit y [BCDD21, BWZ22,

FH23, FI13, KP16, MW13, Mos21, NW21].

Stable [Sab23]. Standard [BZZ19, GL22].

State [HK17b, KM23, MPR14]. Static

[CN11, T

A15]. Statistical

[BDG22, NSY24, Str14]. Stepping [W ar13].

Stic ky [BGZ22]. Sto c hastic

[AKU21, AS18, AKT19, Alm12, AL17,

Aly14, AFLZ17, BCM10, BCV14, BHP21,

BKX12, BCMS22, BCC15, BK18, BMNP17,

BGK24, BHH

+

11, CW22a, CCSW19,

CMP21, CM21, CMR18, CMR19, CSS20,

CM12, CKN18, EF

GR19, FZ23, FZ17, FL11,

FJL11, FH18, FN18, FJS22, FHS22, GS17,

GS20, GR12, GG14, GO11b, GV15, Gul18,

HK17a, HK19, HLLR16, JT11a, JT11b,

LLP11, LLL21, LZ17, LS21, LS16, Lud11,

MT17, MKPS12, NM13, NW21,

¨

OH23,

Sap20, SS17, VR

T22, WX21, W an22,

WXXY22, W ar13, FFF10, HK19].

Sto c hastic-Lo cal [CMR18]. Sto c k

[GV15, HKMR20, L

W15]. Sto c ks

[JL18, LLS14]. Stopp er [BZ14]. Stopping

[BBH

+

21, BDG18, BZZ19, BWZ22, DL13,

GGHZ23, GL15, KS10, LLP23]. Stops

[IR14]. Storage [HF10, W ar13]. Strategic

[BBP23]. Strategies [BDG22, BF14b,

CFR T16, CASB22, HZ16, LLL

Y18, LLX19,

MS14, NSY24, V

G22, Zhi23, vSDF21].

Strategy [CJ16, CD13, CLZ18]. Strict

[JKR18]. Strik e [ARS21, P ap18]. Strik es

[Gul10]. Strong [CJM16, FT22].

Structural [FK21, GK16, HS12, P ap18].

Structural-F orm [FK21]. Structure

[BGSS23, CLP18, FTT10, FW18, FJL12,

JT20, LPY21, R

T17]. Studen t [GHK21].

St yle [ZO13]. Sub [FHS22]. Sub- [FHS22].

Sub ject [WXXY22]. Sub optimalit y

[Kol15]. Subsistence [CCSW19].

Successiv e [EJJ15]. Suffo cating

[DMBPR22]. Sup er [BC22].

Sup er-Replication [BC22].

Sup eradditiv e [WBT15].

Sup erreplication [CO

W19, CO

W22].

Sup ersolution [FHS22]. Suppliers [JP15].

Supply [GGR23]. Surface

[BBK12, NJZB23]. Surfaces

[CMN17, GJMN16]. Surrogate [CCC

+

21].

Surviv al [Zhi23]. Susp ensions [FT20]. SVI

[GJMN16, MM22]. Sw ap [ARS21, HSZ17].

Sw aps [CLL21, LLCMA16]. Swing

[BCV14]. Switc hing [A

CLP14, BCN23,

BYY12, CCW19, DZZ10, Lud11, MS14].

Symmetric [EJM21]. Symmetry [MS10].

Systematically [RX20]. Systemic

[AFM20, A

CDP18, BF19, BC15, BFZ21,

DF21, DF

G24, FR

W17, GPY13]. Systems

[CK18, FS21, KP16, LLM

+

23].

T ail [RL18, Vig22]. T ak e [BPR21]. T aking

[HKZ17, NZ22]. T angen t [CMN17]. T arget

[CJ16]. T argeted [CD

W24]. T axes

[BST10]. T a ylor [LS16]. T emp ered

[Sab23]. T emp orary [NV22]. T enor

[EGS13]. T ensor [BEST23, GKS20]. T erm

[BPY16, BGSS23, CLP18, EF

GR19, FTT10,

FW18, FJL12, JT20, KYKLR20, R

T17,

RX17, Sek13, WYZ11]. T erm-Structure

[FW18]. T erminal [vSDF21]. T ermination

[L W15]. Their [BBH

+

21, BZ14, CD22,

MT17, SZH13, SSZ16, LHJ10]. Them

[FL W23]. Theoretical [LLL21]. Theory

[BD18, BHM20, CW22a, CGSF23, GPSS15,

KP18, Mag23, R

T17, SSV18]. Third [Shi17].

Third-Order [Shi17]. Threshold

[BYY12, GK16]. Threshold-T yp e

[BYY12]. Thresholds [CL21b]. Tic k

[BBDR23, JL18]. Tikhono v [PO10]. Time

[AJ15, AKT19, AFLZ17, BZZ19, BWZ22,

BH23, BCMS22, Ben11, BGM10, BWYY14,

Bic12, BC22, CN11, CLL21, CLZ18, CCW19,

CKT17, CMKS14, DL13, DR18, DG24,

DZ23, EGS13, EMP12, FLGL18, FJL12,

FZ16, F or20, F ri14, GLZ20, HW21, KN18,

LS21, LLCMA16, MGH18, MPR14, MZ10,

P ap13, R´ as15, R

TY23, R

T17, Sc h15, SS17,

W ar13, vSDF19, D

XZ10, KP10a].

Time-Changed [CLL21]. Time-Changes

[LLCMA16]. Time-Coheren t [DR18].

Time-Consistency [DG24].

Time-Consisten t

[BWYY14, CCW19, EMP12, vSDF19].

Time-Homogeneous [CN11].

Time-Inconsistency [HW21].

Time-Inconsisten t

[BWZ22, CLZ18, Sc h15].

Time-Inhomogeneous [EGS13].

Time-V arying [BCMS22]. Times

[CNP12, JL20b]. Timing [LL11]. T otal

[FT15]. T ouc h [CO11]. T rac k ers [CW22b].

T ractable [CFR13, MGH18]. T rade

[AKU21, AS10, CDP21, JT20, Sc h15].

T rader [BE24]. T raders [BBP23]. T rading

[Alm12, BCX19, BS13b, BDL11, CD12,

CJR14, CDJ17, CJJ20, CFVS22, CCW19,

CD W24, DZZ10, EE22, FP15, FJS22, FT20,

GNR19, HMKSY20, IR14, JP15, JL20a,

NZ19, NS21, NV22, TT18, HN14].

T ransaction

[BCDD21, Bic12, BS13b, BMS16, CD13,

CD W24, CMKS14, DJ23, GO11a, Lep16,

LMK13, PP10, RX20, D

XZ10]. T ransform

[GS12, Kir16, HZ10, Kir15]. T ransien t

[BV19, NV22, SSZ17]. T ransition [CFP10].

T ransp ort [DHL15, GLO

W22]. T ree

[BDG18, LHJ10]. T rees [ECLL23].

T rees/Random [ECLL23]. T rend [DZZ10].

T riplets [CJJ20]. Tsallis [DJ24, Tia23].

Tw o [BS13b, DK18, HN14, NM13, NW21].

Tw o-Lev el [DK18]. Tw o-Sided [HN14].

T yp e [BYY12, Gul18, JL13, MKPS12].

U.S. [AHPP22]. Uhlen b ec k [BDG22].

Uncertain [FR14, FN18, HLLR16].

Uncertain t y [BHZ15, BD18, CJQ16,

CDJ17, CCY23, D

V15, EV16, LMS22].

Underlying [MPR14]. Understanding

[A GLG22]. Underw ater [KR24]. Unified

[BGO21]. Uniform [T eh16]. Uniqueness

[IR21]. Upgrade [CL21b]. Use [R

W12].

Using

[AN15, BA

GM20, BYY12, CASB22, CM12,

DB20, ECLL23, Hep10, PO10, ZRA14].

Utilities [FMM11a, R´ as15]. Utilit y

[AD23, BD21, BCDD21, BMZ11, BCX19,

BS13b, CL

YZ24, CL21a, DM22, DZ23, EM21,

GLZ20, HKZ17, K

QY22, KS10, LLX19,

MWZZ22, MW13, Mos21, NM13, VF16,

WX21, WMH24, Zho21, dRP22, PR24].

Utilit y-Based [PR24]. Utilizing [PBH10].

V aluation [A

C17, BKX12, BR15, BPO18,

CKN18, F

O11, FT20, GS21, GHK21, JS11,

Kar15, L

W15, Rog10, W ar13]. V alue

[AHO20, BFS11, BMZ11, CCFK20, CSS20,

F or20, LSWY18, MT17, MPW24, PVW17,

YZZ23]. V alue-at-Risk [LSWY18]. V alued

[HH10, Hep10, RX17]. V anillas [DHL15].

V anna [ARS21]. V aradhan [DF18].

V ariables [BKMMS21]. V ariance

[A TL12, ALMY23, BFS11, BHY19, CLL21,

CCW19, GV16, GKR14, HSX15, HX16,

HSX23, LLL

Y18, LLCMA16, MPR14, NPS17,

Sc h15, SZ22a, SZ22b, vSDF19, vSDF21].

V ariate [CMR19]. V ariation

[CL23, GKR14, vSDF19]. V ariational

[BK18, CCY12, L

T19, NJZB23]. V arious

[BPO18]. V arying [BCMS22, GS20].

V ector [FPR

+

18]. V ersus

[AKK13, LN22, EE22]. via

[BDN15, BEV14, BMMB18, BMMBO23,

BCC15, CMN17, CCC

+

21, CLP18, LZ17,

LLM

+

23, Mon13a, Qi23, Tia23]. Views

[CFR

T16]. Viscosit y [BCM10, IR21]. VIX

[A G20, A

GLG22, DHL15, GLO

W22, Guy22,

P ap18]. V ol [Aly14]. V ol-of-V ol [Aly14].

V olatilities [GV15]. V olatilit y

[AE19, A

G20, AKT19, Alm12, AL17, ARS21,

A GLG22, Aly14, AFLZ17, BLP16, BCM10,

BHP21, BQY22, BFN22, BKX12, BFS11,

BK18, BGK24, CMN17, CM10, CC12,

CFR13, CCC

+

21, CCSW19, CMP21,

CMR18, CMR19, CKN18, DHJ17, DF18,

De 21, DJ23, EJM21, EF

GR19, FLGL18,

FJL12, FZ17, FL11, FJL11, FR14, FN18,

GS17, GS20, Gas23, GG14, GK10, Gul10,

Gul18, GJMN16, HK17a, HK19, HW21,

HLLR16, HJT20, JR15, JKR18, JT20, JO23,

JT11a, JT11b, LS21, Liu15, LS16, MKPS12,

NPS17, NW21, NJZB23,

¨

OH23, PW22,

PZ16, Pun21, Sap20, T eh16, FFF10].

V olterra

[AD23, CPZ22, FZ23, Gul18, JMP21].

V olume [CJ16]. VW

AP [GR14].

W ages [BGZ22]. W alk [LP21].

W asserstein [BW23, PJ23]. W atermark

[JLS20]. W a v elet [HK18]. W a v elet-Based

[HK18]. W a y [R

W12]. W eak [BFN22,

CD12, Gas23, HK17b, HSZ17, KHOL10].

W ealth [DSZ24, vSDF21, KP10a].

W eigh ted [CJ16, HSX15, LLP23, Xia24].

W eigh ts [TY12]. W ell [NW21].

W ell-P osedness [NW21]. while [BPY16].

Wiener [FTT10, Lel18]. Wind [TT18].

Winning [Cot21]. Wise [Zha23]. Wishart

[AKT19]. Withdra w al [HZK17].

Withdra w als [HZK17]. within [PJ23].

Without [MR18, VF16, Y am22]. W orst

[LSWY18]. W orst-Case [LSWY18].

XV A [BGK24, BGO21].

Yield [FT15].

Zero [ARS21, DHJ17].

References

Albrec her:2022:ORD

[AAM22] Hansj¨ org Albrec her, P ablo

Azcue, and Nora Muler. Op-

timal ratc heting of dividends

in a Bro wnian risk mo del.

SIAM Journal on Finan-

cial Mathematics, 13(3):657–

701, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/20M1387171 .

Ac hary a:2021:R OP

[ABRR21] Subas Ac hary a, Alain Bensous-

san, Dmitrii Rac hinskii, and

Alejandro Riv era. Real options

problem with nonsmo oth obsta-

cle. SIAM Journal on Financial

Mathematics, 12(4):1508–1552,

???? 2021. CODEN SJFMBJ.

ISSN 1945-497X.

Angosh tari:2019:ODD

[ABY19] Bahman Angosh tari, Erhan

Ba yraktar, and Virginia R.

Y oung. Optimal dividend dis-

tribution under dra wdo wn and

in sto c hastic v olatilit y mo d-

els. SIAM Journal on Finan-

cial Mathematics, 8(1):373–399,

???? 2017. CODEN SJFMBJ.

ISSN 1945-497X.

Almgren:2012:OTS

[Alm12] Rob ert Almgren. Optimal trad-

ing with sto c hastic liquidit y and

v olatilit y . SIAM Journal on

Financial Mathematics, 3(1):

163–181, ???? 2012. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v3/i1/p163_s1 .

Azcue:2023:ORM

[ALMY23] P ablo Azcue, Xiao qing Liang,

Nora Muler, and Virginia R.

Y oung. Optimal reinsur-

ance to minimize the prob-

abilit y of dra wdo wn under

the mean-v ariance premium

principle: Asymptotic analy-

sis. SIAM Journal on Finan-

cial Mathematics, 14(1):279–

313, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1461666 .

Aly:2014:OPS

[Aly14] S. M. Ould Aly

. Option

pricing for sto c hastic v olatil-

it y mo dels: V ol-of-v ol expan-

sion. SIAM Journal on Finan-

cial Mathematics, 5(1):729–752,

???? 2014. CODEN SJFMBJ.

ISSN 1945-497X.

Ab ergel:2011:NLR

[AM11] F r ´ ed ´ eric Ab ergel and Nicolas

Millot. Nonquadratic lo cal riskminimization for hedging con-

tingen t claims in incomplete

mark ets. SIAM Journal on

Financial Mathematics, 2(1):

342–356, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p342_s1 .

Amini:2015:CIC

[AMS15] Hamed Amini, Andreea Minca,

and Agn ` es Sulem. Con trol of

in terbank con tagion under par-

tial information. SIAM Journal

on Financial Mathematics, 6(1):

1195–1219, ???? 2015. CODEN

SJFMBJ. ISSN 1945-497X.

Altma y er:2015:MMC

[AN15] Martin Altma y er and Andreas

Neuenkirc h. Multilev el Mon te

Carlo quadrature of discon tin-

uous pa y offs in the generalized

Heston mo del using Mallia vin

in tegration b y parts. SIAM

Journal on Financial Mathe-

matics, 6(1):22–52, ???? 2015.

CODEN SJFMBJ. ISSN 1945-

497X.

An throp elos:2014:FEP

[An t14] Mic hail An throp elos. F orw ard

exp onen tial p erformances: Pric-

ing and optimal risk shar-

ing. SIAM Journal on Finan-

cial Mathematics, 5(1):626–655,

???? 2014. CODEN SJFMBJ.

ISSN 1945-497X.

Alv arez:2023:OBC

[ANW23] Guillermo Alonso Alv arez,

Sergey Nadto c hiy , and Kevin

W ebster. Optimal brok er-

age con tracts in almgren-

c hriss mo del with m ultiple

clien ts. SIAM Journal on

Financial Mathematics, 14(3):

855–878, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/22M1490156 .

Arai:2011:GDB

[Ara11] T akuji Arai. Go o d deal b ounds

induced b y shortfall risk. SIAM

Journal on Financial Mathe-

matics, 2(1):1–21, ???? 2011.

CODEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p1_s1 .

Arai:2014:CRM

[Ara14] T akuji Arai. Con v ex risk mea-

sures for C` adl` ag pro cesses on

Orlicz hearts. SIAM Journal

on Financial Mathematics, 5(1):

609–625, ???? 2014. CODEN

SJFMBJ. ISSN 1945-497X.

Armstrong:2018:MC

[Arm18] John Armstrong. The Mark o witz

category

. SIAM Journal on Fi-

nancial Mathematics, 9(3):994–

1016, ???? 2018. CODEN

SJFMBJ. ISSN 1945-497X.

Alos:2021:DBV

[ARS21] Elisa Al` os, F rido Rollo os, and

Kenic hiro Shira y a. On the dif-

ference b et w een the v olatilit y

sw ap strik e and the zero v anna

implied v olatilit y . SIAM Jour-

nal on Financial Mathematics,

12(2):690–723, ???? 2021. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Alfonsi:2010:OTE

[AS10] Aur ´ elien Alfonsi and Alexander

Sc hied. Optimal trade execution

and absence of price manipula-

tions in limit order b o ok mo d-

els. SIAM Journal on Finan-

cial Mathematics, 1(1):490–522,

???? 2010. CODEN SJFMBJ.

ISSN 1945-497X.

Agarw al:2018:PBU

[AS18] Ankush Agarw al and Ron-

nie Sircar. P ortfolio b enc h-

marking under dra wdo wn con-

strain t and sto c hastic Sharp e ra-

tio. SIAM Journal on Finan-

cial Mathematics, 9(2):435–464,

???? 2018. CODEN SJFMBJ.

ISSN 1945-497X.

Av anesy an:2022:PMF

[AS22] Lev on Av anesy an and Ron-

nie Sircar. P o w er mix-

ture forw ard p erformance pro-

cesses. SIAM Journal on Finan-

cial Mathematics, 13(3):1040–

1062, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/20M1385500 .

Alfonsi:2012:OBR

[ASS12] Aur ´ elien Alfonsi, Alexander

Sc hied, and Alla Slynk o. Or-

der b o ok resilience, price manip-

ulation, and the p ositiv e p ort-

folio problem. SIAM Journal

on Financial Mathematics, 3(1):

511–533, ???? 2012. CODEN

SJFMBJ. ISSN 1945-497X.

Abbas-T urki:2012:A OM

[A TL12] L. A. Abbas-T urki and B. Lap eyre.

American options b y Malli-

a vin calculus and nonparamet-

ric v ariance and bias reduc-

tion metho ds. SIAM Journal

on Financial Mathematics, 3(1):

479–510, ???? 2012. CODEN

SJFMBJ. ISSN 1945-497X.

Av ellaneda:2010:PDL

[AZ10] Marco Av ellaneda and Stan-

ley Zhang. P ath-dep endence of

lev eraged ETF returns. SIAM

Journal on Financial Math-

ematics, 1(1):586–603, ????

2010. CODEN SJFMBJ. ISSN

1945-497X.

Begin:2020:EJD

[BA GM20] Jean-F ran¸ cois B ´ egin, Diego

Ama y a, Genevi ` ev e Gauthier,

and Marie-

`

Ev e Malette. On

the estimation of jump-diffusion

mo dels using in trada y data: a

filtering-based approac h. SIAM

Journal on Financial Mathe-

matics, 11(4):1168–1208, ????

2020. CODEN SJFMBJ. ISSN

1945-497X.

Bouc hard:2016:BDR

[BBC16] Bruno Bouc hard, G ´ eraldine

Bouv eret, and Jean-F ran¸ cois

Chassagneux. A bac kw ard dual

represen tation for the quan-

tile hedging of Berm udan op-

tions. SIAM Journal on Finan-

cial Mathematics, 7(1):215–235,

???? 2016. CODEN SJFMBJ.

ISSN 1945-497X.

Bartesaghi:2020:RDC

[BBC

+

20] P aolo Bartesaghi, Mic hele

Benzi, Gian P aolo Clemen te,

Rosanna Grassi, and Ernesto

Estrada. Risk-dep enden t cen-

tralit y in economic and finan-

cial net w orks. SIAM Journal on

Financial Mathematics, 11(2):

526–565, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Baldacci:2023:BAS

[BBDR23] Bastien Baldacci, Philipp e

Bergault, Joffrey Derc h u, and

Mathieu Rosen baum. On

bid and ask side-sp ecific tic k

sizes. SIAM Journal on Finan-

cial Mathematics, 14(4):1215–

1248, No v em b er 2023. CODEN

SJFMBJ. ISSN 1945-497X.

Ba y er:2021:R OS

[BBH

+

21] Christian Ba y er, Denis Be-

lomestn y , P aul Hager, P aolo

Pigato, and John Sc ho enmak-

ers. Randomized optimal stop-

ping algorithms and their con-

v ergence analysis. SIAM Jour-

nal on Financial Mathematics,

12(3):1201–1225, ???? 2021.

CODEN SJFMBJ. ISSN 1945-

497X.

Bauer:2012:MFS

[BBK12] Daniel Bauer, F red Esp en

Ben th, and R ¨ udiger Kiesel.

Mo deling the forw ard surface

of mortalit y . SIAM Journal

on Financial Mathematics, 3(1):

639–666, ???? 2012. CODEN

SJFMBJ. ISSN 1945-497X.

Baldacci:2023:MF G

[BBP23] Bastien Baldacci, Philipp e

Bergault, and Dylan P os-

sama ¨ ı. A mean-field game of

mark et-making against strate-

gic traders. SIAM Journal on

Financial Mathematics, 14(4):

1080–1112, Octob er 2023. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Bo:2015:SRI

[BC15] Lijun Bo and Agostino Cap-

p oni. Systemic risk in in ter-

banking net w orks. SIAM Jour-

nal on Financial Mathematics,

6(1):386–424, ???? 2015. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Blanc hard:2022:SCS

[BC22] Romain Blanc hard and Lau-

rence Carassus. Short comm uni-

cation: Sup er-replication prices

with m ultiple priors in discrete

time. SIAM Journal on Finan-

cial Mathematics, 13(2):SC53–

SC65, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/22M1470013 .

Bielec ki:2015:DCF

[BCC15] T omasz R. Bielec ki, Igor Cia-

lenco, and T ao Chen. Dy-

namic conic finance via bac k-

w ard sto c hastic difference equa-

tions. SIAM Journal on Finan-

cial Mathematics, 6(1):1068–

1122, ???? 2015. CODEN

SJFMBJ. ISSN 1945-497X.

Ba yraktar:2021:SCN

[BCDD21] Erhan Ba yraktar, Christoph

Czic ho wsky

, Leonid Dolinskyi,

and Y an Dolinsky

. Short com-

m unication: a note on utilit y

maximization with prop ortional

transaction costs and stabilit y of

optimal p ortfolios. SIAM Jour-

nal on Financial Mathematics,

12(4):SC115–SC125, ???? 2021.

CODEN SJFMBJ. ISSN 1945-

497X.

Bardi:2010:CVM

[BCM10] Martino Bardi, Annalisa Cesa-

roni, and Luigi Manca. Con-

v ergence b y viscosit y metho ds

in m ultiscale financial mo dels

with sto c hastic v olatilit y . SIAM

Journal on Financial Math-

ematics, 1(1):230–265, ????

2010. CODEN SJFMBJ. ISSN

1945-497X.

Belak:2022:OIT

[BCMS22] Christoph Belak, An Chen,

Carla Mereu, and Rob ert

Stelzer. Optimal in v estmen t

with time-v arying sto c hastic en-

do wmen ts. SIAM Journal on

Financial Mathematics, 13(3):

969–1003, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1453402 .

Ba yraktar:2023:NNA

[BCN23] Erhan Ba yraktar, Asaf Co-

hen, and April Nellis. A neu-

ral net w ork approac h to high-

dimensional optimal switc hing

problems with jumps in energy

mark ets. SIAM Journal on

Financial Mathematics, 14(4):

1028–1061, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/22M1527246 .

Benezet:2021:NSQ

[BCR21] Cyril B ´ en ´ ezet, Jean-F ran¸ cois

Chassagneux, and Christoph

Reisinger. A n umerical sc heme

for the quan tile hedging prob-

lem. SIAM Journal on Finan-

cial Mathematics, 12(1):110–

157, ???? 2021. CODEN

SJFMBJ. ISSN 1945-497X.

Basei:2014:OES

[BCV14] Matteo Basei, Annalisa Cesa-

roni, and Tiziano V argiolu. Op-

timal exercise of swing con tracts

in energy mark ets: an in tegral

constrained sto c hastic optimal

con trol problem. SIAM Journal

on Financial Mathematics, 5(1):

581–608, ???? 2014. CODEN

SJFMBJ. ISSN 1945-497X.

Bian:2019:UMU

[BCX19] Bao jun Bian, Xinfu Chen, and

Zuo Quan Xu. Utilit y max-

imization under trading con-

strain ts with discon tin uous util-

it y . SIAM Journal on Finan-

cial Mathematics, 10(1):243–

260, ???? 2019. CODEN

SJFMBJ. ISSN 1945-497X.

Beissner:2018:DGE

[BD18] P atric k Beissner and Lauren t

Denis. Dualit y and general equi-

librium theory under Knigh t-

ian uncertain t y . SIAM Journal

on Financial Mathematics, 9(1):

381–400, ???? 2018. CODEN

SJFMBJ. ISSN 1945-497X.

Bauerle:2020:POF

[BD20] Nicole B¨ auerle and Sasc ha

Desmettre. P ortfolio optimiza-

tion in fractional and rough He-

ston mo dels. SIAM Journal on

Financial Mathematics, 11(1):

240–273, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Bank:2021:SCN

[BD21] P eter Bank and Y an Dolinsky .

Short comm unication: a note

on utilit y indifference pricing

with dela y ed information. SIAM

Journal on Financial Mathe-

matics, 12(2):SC31–SC43, ????

2021. CODEN SJFMBJ. ISSN

1945-497X.

Ba yraktar:2018:R T A

[BDG18] Erhan Ba yraktar, Y an Dolin-

sky , and Jia Guo. Recom bining

tree appro ximations for optimal

stopping for diffusions. SIAM

Journal on Financial Math-

ematics, 9(2):602–633, ????

2018. CODEN SJFMBJ. ISSN

1945-497X.

Bergault:2022:MA O

[BDG22] Philipp e Bergault, F a y¸ cal Drissi,

and Olivier Gu ´ ean t. Multi-

asset optimal execution and

statistical arbitrage strategies

under Ornstein–Uhlen b ec k dy-

namics. SIAM Journal on

Financial Mathematics, 13(1):

353–390, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1407756.

Bensoussan:2010:R OG

[BDH10] Alain Bensoussan, J. Da vid

Diltz, and SingRu Ho e. Real

options games in complete and

incomplete mark ets with sev eral

decision mak ers. SIAM Journal

on Financial Mathematics, 1(1):

666–728, ???? 2010. CODEN

SJFMBJ. ISSN 1945-497X.

Bouc hard:2011:OCT

[BDL11] Bruno Bouc hard, Ngo c-Minh

Dang, and Charles-Alb ert

Lehalle. Optimal con trol

of trading algorithms: a

general impulse con trol ap-

proac h. SIAM Journal on

Financial Mathematics, 2(1):

404–438, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p404_s1 .

Belomestn y:2015:PBO

[BDN15] Denis Belomestn y , F abian Dic k-

mann, and Tigran Nagap et y an.

Pricing Berm udan options via

m ultilev el appro ximation meth-

o ds. SIAM Journal on Finan-

cial Mathematics, 6(1):448–466,

???? 2015. CODEN SJFMBJ.

ISSN 1945-497X.

Bose:2024:MKB

[BE24] Shrey a Bose and Ibrahim Ekren.

Multidimensional Kyle–Bac k

mo del with a risk a v erse in-

formed trader. SIAM Journal

on Financial Mathematics, 15

(1):93–120, Marc h 2024. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Bender:2011:PDP

[Ben11] Christian Bender. Primal

and dual pricing of m ultiple

exercise options in con tin u-

ous time. SIAM Journal on

Financial Mathematics, 2(1):

562–586, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p562_s1 .

Ba y er:2023:PHD

[BEST23] Christian Ba y er, Martin Eigel,

Leon Sallandt, and Philipp

T runsc hk e. Pricing high-

dimensional Berm udan options

with hierarc hical tensor for-

mats. SIAM Journal on Finan-

cial Mathematics, 14(2):383–

406, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1402170 .

Ben th:2014:ALS

[BEV14] F red Esp en Ben th, Heidar

Eyjolfsson, and Alm ut E. D.

V eraart. Appro ximating L ´ evy

semistationary pro cesses via

F ourier metho ds in the con text

of p o w er mark ets. SIAM Jour-

nal on Financial Mathematics,

5(1):71–98, ???? 2014. CODEN

SJFMBJ. ISSN 1945-497X.

Bank:2014:OOS

[BF14a] P eter Bank and An tje F ruth.

Optimal order sc heduling for

deterministic liquidit y pat-

terns. SIAM Journal on Finan-

cial Mathematics, 5(1):137–152,

???? 2014. CODEN SJFMBJ.

ISSN 1945-497X.

Bressan:2014:DBS

[BF14b] Alb erto Bressan and Giancarlo

F acc hi. Discrete bidding strate-

gies for a random incoming or-

der. SIAM Journal on Financial

Mathematics, 5(1):50–70, ????

2014. CODEN SJFMBJ. ISSN

1945-497X.

Bic h uc h:2019:OFS

[BF19] Maxim Bic h uc h and Zac hary F e-

instein. Optimization of fire

sales and b orro wing in systemic

risk. SIAM Journal on Finan-

cial Mathematics, 10(1):68–88,

???? 2019. CODEN SJFMBJ.

ISSN 1945-497X.

Ba y er:2022:SCW

[BFN22] Christian Ba y er, Masaaki F uk a-

sa w a, and Shonosuk e Nak a-

hara. Short comm unica-

tion: On the w eak con v er-

gence rate in the discretiza-

tion of rough v olatilit y mo d-

els. SIAM Journal on Finan-

cial Mathematics, 13(2):SC66–

SC73, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/22M1482871 .

Beiglb o c k:2011:MV O

[BFS11] Mathias Beiglb¨ oc k, P eter F riz,

and Stephan Sturm. Is the

minim um v alue of an option

on v ariance generated b y lo-

cal v olatilit y? SIAM Jour-

nal on Financial Mathematics,

2(1):213–220, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p213_s1 .

Burzoni:2021:SCR

[BFZ21] Matteo Burzoni, Marco F rittelli,

and F ederico Zorzi. Short com-

m unication: Robust mark et-

adjusted systemic risk mea-

sures. SIAM Journal on Finan-

cial Mathematics, 12(3):SC70–

SC82, ???? 2021. CODEN

SJFMBJ. ISSN 1945-497X.

Ba yraktar:2024:DSA

[BFZ24] Erhan Ba yraktar, Qi F eng, and

Zhao yu Zhang. Deep signature

algorithm for m ultidimensional

path-dep enden t options. SIAM

Journal on Financial Mathe-

matics, 15(1):194–214, Marc h

2024. CODEN SJFMBJ. ISSN

1945-497X.

Bolk er:2021:SCS

[BGH21] Benjamin M. Bolk er, Matheus R.

Grasselli, and Emma Holmes.

Short comm unication: Sensi-

tivit y analysis of an in tegrated

climate-economic mo del. SIAM

Journal on Financial Mathe-

matics, 12(2):SC44–SC57, ????

2021. CODEN SJFMBJ. ISSN

1945-497X.

Brigo:2024:MCS

[BGK24] Damiano Brigo, F ederico Grac-

effa, and Alexander Kalinin.

Mild to classical solutions for

XV A equations under sto c has-

tic v olatilit y . SIAM Journal on

Financial Mathematics, 15(1):

215–254, Marc h 2024. CODEN

SJFMBJ. ISSN 1945-497X.

merical calibration for im-

plied v olatilit y expansion mo d-

els. SIAM Journal on Finan-

cial Mathematics, 7(1):917–946,

???? 2016. CODEN SJFMBJ.

ISSN 1945-497X.

Biagini:2018:LIA

[BMMB18] F rancesca Biagini, Andrea Maz-

zon, and Thilo Mey er-Brandis.

Liquidit y induced asset bubbles

via flo ws of ELMMs. SIAM

Journal on Financial Math-

ematics, 9(2):800–834, ????

2018. CODEN SJFMBJ. ISSN

1945-497X.

Biagini:2019:F AB

[BMMB19] F rancesca Biagini, Andrea Maz-

zon, and Thilo Mey er-Brandis.

Financial asset bubbles in bank-

ing net w orks. SIAM Journal on

Financial Mathematics, 10(2):

430–465, ???? 2019. CODEN

SJFMBJ. ISSN 1945-497X.

Biagini:2023:LBM

[BMMBO23] F rancesca Biagini, Andrea Maz-

zon, Thilo Mey er-Brandis, and

Katharina Ob erpriller. Liquid-

it y based mo deling of asset price

bubbles via random matc h-

ing. SIAM Journal on Finan-

cial Mathematics, 14(4):1304–

1342, Decem b er 2023. CODEN

SJFMBJ. ISSN 1945-497X.

Bressan:2017:SMO

[BMNP17] Alb erto Bressan, An tonio Marigonda,

Khai T. Nguy en, and Mic hele

P alladino. A sto c hastic mo del

of optimal debt managemen t

and bankruptcy

. SIAM Journal

on Financial Mathematics, 8(1):

841–873, ???? 2017. CODEN

SJFMBJ. ISSN 1945-497X.

Bouc hard:2016:HUE

[BMS16] Bruno Bouc hard, Ludo vic

Moreau, and H. Mete Soner.

Hedging under an exp ected loss

constrain t with small transac-

tion costs. SIAM Journal on

Financial Mathematics, 7(1):

508–551, ???? 2016. CODEN

SJFMBJ. ISSN 1945-497X.

Bian:2011:SVF

[BMZ11] Bao jun Bian, Sheng Miao, and

Harry Zheng. Smo oth v alue

functions for a class of non-

smo oth utilit y maximization

problems. SIAM Journal on

Financial Mathematics, 2(1):

727–747, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p727_s1 .

Biagini:2015:FFB

[BN15] F rancesca Biagini and Sorin

Nedelcu. The formation of fi-

nancial bubbles in defaultable

mark ets. SIAM Journal on Fi-

nancial Mathematics, 6(1):530–

558, ???? 2015. CODEN

SJFMBJ. ISSN 1945-497X.

Bion-Nadal:2020:FDR

[BND20] Jo celyne Bion-Nadal and Giu-

lia Di Nunno. F ully-dynamic

risk-indifference pricing and no-

go o d-deal b ounds. SIAM Jour-

nal on Financial Mathematics,

11(2):620–658, ???? 2020. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Ben th:2014:PME

[BOL14] F red Esp en Ben th and Salv ador

Ortiz-Latorre. A pricing mea-

sure to explain the risk premium

in p o w er mark ets. SIAM Jour-

nal on Financial Mathematics,

5(1):685–728, ???? 2014. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Biagini:2013:BGL

[BP13] Sara Biagini and Mustafa ¸ C.

Pinar. The b est gain-loss ra-

tio is a p o or p erformance mea-

sure. SIAM Journal on Finan-

cial Mathematics, 4(1):228–242,

???? 2013. CODEN SJFMBJ.

ISSN 1945-497X.

Bellini:2022:SCA

[BP22] F abio Bellini and Ilaria P eri.

Short comm unication: An ax-

iomatization of Λ-quan tiles.

SIAM Journal on Finan-

cial Mathematics, 13(1):SC26–

SC38, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1444278 .

Boro vykh:2018:ECV

[BPO18] Anastasia Boro vykh, Andrea

P ascucci, and Cornelis W. Oost-

erlee. Efficien t computation

of v arious v aluation adjust-

men ts under lo cal L ´ evy mo d-

els. SIAM Journal on Finan-

cial Mathematics, 9(1):251–273,

???? 2018. CODEN SJFMBJ.

ISSN 1945-497X.

Baldacci:2021:OMT

[BPR21] Bastien Baldacci, Dylan P os-

sama ¨ ı, and Mathieu Rosen-

baum. Optimal mak e-tak e fees

in a m ulti mark et-mak er en vi-

ronmen t. SIAM Journal on

Financial Mathematics, 12(1):

446–486, ???? 2021. CODEN

SJFMBJ. ISSN 1945-497X.

Ba yraktar:2016:PTL

[BPY16] Erhan Ba yraktar, S. Da vid

Promislo w, and Virginia R.

Y oung. Purc hasing term life in-

surance to reac h a b equest goal

while consuming. SIAM Journal

on Financial Mathematics, 7(1):

183–214, ???? 2016. CODEN

SJFMBJ. ISSN 1945-497X.

Ba y er:2022:POU

[BQY22] Christian Ba y er, Jinniao Qiu,

and Y ao Y ao. Pricing op-

tions under rough v olatil-

it y with bac kw ard SPDEs.

SIAM Journal on Finan-

cial Mathematics, 13(1):179–

212, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/20M1357639 .

Bielec ki:2015:VHC

[BR15] T omasz R. Bielec ki and Marek

Rutk o wski. V aluation and hedg-

ing of con tracts with fund-

ing costs and collateraliza-

tion. SIAM Journal on Finan-

cial Mathematics, 6(1):594–655,

???? 2015. CODEN SJFMBJ.

ISSN 1945-497X.

Biagini:2013:RML

[BS13a] F rancesca Biagini and Irene

Sc hreib er. Risk-minimization

for life insurance liabilities.

SIAM Journal on Financial

Mathematics, 4(1):243–264,

???? 2013. CODEN SJFMBJ.

ISSN 1945-497X.

Bic h uc h:2013:UMT

[BS13b] Maxim Bic h uc h and Stev en

Shrev e. Utilit y maximization

trading t w o futures with trans-

action costs. SIAM Journal

on Financial Mathematics, 4(1):

26–85, ???? 2013. CODEN

SJFMBJ. ISSN 1945-497X.

Bosserhoff:2023:RDH

[BS23] F rank Bosserhoff and Mitja

Stadje. Robustness of delta

hedging in a jump-diffusion

mo del. SIAM Journal on Finan-

cial Mathematics, 14(2):663–

703, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/22M149435X .

BenT ahar:2010:MPT

[BST10] Imen Ben T ahar, H. Mete Soner,

and Nizar T ouzi. Merton prob-

lem with taxes: Characteriza-

tion, computation, and appro x-

imation. SIAM Journal on Fi-

nancial Mathematics, 1(1):366–

395, ???? 2010. CODEN

SJFMBJ. ISSN 1945-497X.

Bernhart:2011:FD A

[BTW11] Marie Bernhart, P eter T ank o v,

and Xa vier W arin. A finite-

dimensional appro ximation for pricing mo ving a v erage op-

tions. SIAM Journal on Fi-

nancial Mathematics, 2(1):989–

1013, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p989_s1 .

Burzoni:2016:AHM

[Bur16] Matteo Burzoni. Arbitrage and

hedging in mo del-indep enden t

mark ets with frictions. SIAM

Journal on Financial Math-

ematics, 7(1):812–844, ????

2016. CODEN SJFMBJ. ISSN

1945-497X.

Bauerle:2012:RIP

[BUV12] Nicole B¨ auerle, Sebastian P .

Urban, and Luitgard A. M.

V eraart. The relaxed in-

v estor with partial informa-

tion. SIAM Journal on Finan-

cial Mathematics, 3(1):304–327,

???? 2012. CODEN SJFMBJ.

ISSN 1945-497X.

Bank:2019:OIT

[BV19] P eter Bank and Moritz V oß. Op-

timal in v estmen t with transien t

price impact. SIAM Journal on

Financial Mathematics, 10(3):

723–768, ???? 2019. CODEN

SJFMBJ. ISSN 1945-497X.

Bro den:2011:CHO

[BW11] Mats Bro d ´ en and Magn us Wik-

torsson. On the con v ergence of

higher order hedging sc hemes:

The delta–gamma case. SIAM

Journal on Financial Mathe-

matics, 2(1):55–78, ???? 2011.

CODEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p55_s1 .

Bartl:2023:SMO

[BW23] Daniel Bartl and Johannes

Wiesel. Sensitivit y of m ul-

tip erio d optimization prob-

lems with resp ect to the

adapted W asserstein distance.

SIAM Journal on Finan-

cial Mathematics, 14(2):704–

720, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/22M1537746 .

Bensoussan:2014:TCP

[BWYY14] A. Bensoussan, K. C. W ong,

S. C. P . Y am, and S. P . Y ung.

Time-consisten t p ortfolio selec-

tion under short-selling prohi-

bition: F rom discrete to con-

tin uous setting. SIAM Journal

on Financial Mathematics, 5(1):

153–190, ???? 2014. CODEN

SJFMBJ. ISSN 1945-497X.

Ba yraktar:2022:SCS

[BWZ22] Erhan Ba yraktar, Zhenh ua

W ang, and Zhou Zhou. Short

comm unication: Stabilit y of

time-inconsisten t stopping for

one-dimensional diffusions. SIAM

Journal on Financial Math-

ematics, 13(4):SC123–SC135,

???? 2022. CODEN SJFMBJ.

ISSN 1945-497X. URL https:/

/epubs.siam.org/doi/10.1137/

22M1510005 .

Bensoussan:2012:TTP

[BYY12] Alain Bensoussan, ZhongF eng

Y an, and G. Yin. Threshold-

t yp e p olicies for real options

using regime-switc hing mo d-

els. SIAM Journal on Finan-

cial Mathematics, 3(1):667–689,

???? 2012. CODEN SJFMBJ.

ISSN 1945-497X.

Ba yraktar:2014:CSP

[BZ14] Erhan Ba yraktar and Zhou

Zhou. On con troller-stopp er

problems with jumps and their

applications to indifference pric-

ing of American options. SIAM

Journal on Financial Mathe-

matics, 5(1):20–49, ???? 2014.

CODEN SJFMBJ. ISSN 1945-

497X.

Barski:2020:CEG

[BZ20] Mic ha l Barski and Jerzy Zab czyk.

On CIR equations with gen-

eral factors. SIAM Journal on

Financial Mathematics, 11(1):

131–147, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Ba yraktar:2019:TCS

[BZZ19] Erhan Ba yraktar, Jing jie Zhang,

and Zhou Zhou. Time consisten t

stopping for the mean-standard

deviation problem — the dis-

crete time case. SIAM Jour-

nal on Financial Mathematics,

10(3):667–697, ???? 2019. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Cartea:2022:DES

[CASB22]

´

Alv aro Cartea, Imanol P ´ erez

Arribas, and Leandro S´ anc hez-

Betancourt. Double-execution

strategies using path signa-

tures. SIAM Journal on Finan-

cial Mathematics, 13(4):1379–

1417, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1456467 .

Carr:2012:ECM

[CC12] P eter Carr and Lauren t Cousot.

Explicit constructions of mar-

tingales calibrated to giv en im-

plied v olatilit y smiles. SIAM

Journal on Financial Math-

ematics, 3(1):182–214, ????

2012. CODEN SJFMBJ. ISSN

1945-497X. URL http://

epubs.siam.org/sifin/resource/

1/sjfmbj/v3/i1/p182_s1 .

Cara v enna:2016:GSA

[CC16] F rancesco Cara v enna and Ja-

cop o Corb etta. General smile

asymptotics with b ounded ma-

turit y . SIAM Journal on Finan-

cial Mathematics, 7(1):720–759,

???? 2016. CODEN SJFMBJ.

ISSN 1945-497X.

Chataigner:2021:SCB

[CCC

+

21] Marc Chataigner, Areski Cousin,

St ´ ephane Cr ´ ep ey

, Matthew

Dixon, and Djibril Guey e. Short

comm unication: Bey ond surro-

gate mo deling: Learning the

lo cal v olatilit y via shap e con-

strain ts. SIAM Journal on

Financial Mathematics, 12(3):

SC58–SC69, ???? 2021. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Ceci:2020:V AD

[CCFK20] Claudia Ceci, Katia Colaneri,

R ¨ udiger F rey , and V erena K¨ oc k.

V alue adjustmen ts and dynamic

hedging of reinsurance coun ter-

part y risk. SIAM Journal on

Financial Mathematics, 11(3):

788–814, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Cheng:2011:CF A

[CCL

+

11] W en Cheng, Nic k Costanzino,

John Liec h t y , Anna Mazzucato,

and Victor Nistor. Closed-form

asymptotics and n umerical ap-

pro ximations of 1D parab olic

equations with applications to

option pricing. SIAM Jour-

nal on Financial Mathematics,

2(1):901–934, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p901_s1 .

Chen:2019:SV A

[CCSW19] Kexin Chen, Mei Choi Chiu,

Y ong Hyun Shin, and Hoi Ying

W ong. Sto c hastic v olatilit y

asymptotics for optimal subsis-

tence consumption and in v est-

men t with bankruptcy

. SIAM

Journal on Financial Mathe-

matics, 10(4):977–1005, ????

2019. CODEN SJFMBJ. ISSN

1945-497X.

Chen:2019:TCM

[CCW19] Kexin Chen, Mei Choi Chiu,

and Hoi Ying W ong. Time-

consisten t mean-v ariance pairs-

trading under regime-switc hing

coin tegration. SIAM Journal on

Financial Mathematics, 10(2):

632–665, ???? 2019. CODEN

SJFMBJ. ISSN 1945-497X.

Capp oni:2012:V A C

[CCY12] Agostino Capp oni, Jaksa Cvi-

tani ´ c, and T ¨ urk a y Y olcu. A v ari-

ational approac h to con tract-

ing under imp erfect observ a-

tions. SIAM Journal on Finan-

cial Mathematics, 3(1):605–638,

???? 2012. CODEN SJFMBJ.

ISSN 1945-497X.

Chakrab ort y:2023:ODU

[CCY23] Prak ash Chakrab ort y , Asaf Co-

hen, and Virginia R. Y oung.

Optimal dividends under mo del

uncertain t y . SIAM Journal on

Financial Mathematics, 14(2):

497–524, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1447453 .

Campi:2012:WIT

[CD12] L. Campi and M. Del Vigna.

W eak insider trading and b e-

ha vioral finance. SIAM Journal

on Financial Mathematics, 3(1):

242–279, ???? 2012. CODEN

SJFMBJ. ISSN 1945-497X.

Chen:2013:COS

[CD13] Xinfu Chen and Min Dai. Char-

acterization of optimal strategy

for m ultiasset in v estmen t and

consumption with transaction

costs. SIAM Journal on Finan-

cial Mathematics, 4(1):857–883,

???? 2013. CODEN SJFMBJ.

ISSN 1945-497X.

Co culescu:2022:ITF

[CD22] Delia Co culescu and Aditi Dan-

dapani. Insiders and their free

lunc hes: The role of short p osi-

tions. SIAM Journal on Finan-

cial Mathematics, 13(3):877–

902, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/20M1375826 .

Cartea:2017:A TM

[CDJ17]

´

Alv aro Cartea, Ry an Donnelly ,

and Sebastian Jaim ungal. Algo-

rithmic trading with mo del un-

certain t y . SIAM Journal on Fi-

nancial Mathematics, 8(1):635–

671, ???? 2017. CODEN

SJFMBJ. ISSN 1945-497X.

Con t:2010:DI I

[CDK10] Rama Con t, Romain Deguest,

and Y u Hang Kan. De-

fault in tensities implied b y CDO

spreads: In v ersion form ula and

mo del calibration. SIAM Jour-

nal on Financial Mathematics,

1(1):555–585, ???? 2010. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Con t:2013:PDM

[CdL13] Rama Con t and Adrien de Lar-

rard. Price dynamics in a

Mark o vian limit order mar-

k et. SIAM Journal on Fi-

nancial Mathematics, 4(1):1–25,

???? 2013. CODEN SJFMBJ.

ISSN 1945-497X.

Cai:2021:OHP

[CDP21] Cheng Cai, Tiziano De Ange-

lis, and Jan P alczewski. Op-

timal hedging of a p erp et-

ual American put with a sin-

gle trade. SIAM Journal on

Financial Mathematics, 12(2):

823–866, ???? 2021. CODEN

SJFMBJ. ISSN 1945-497X.

Choi:2024:MA T

[CD W24] Jin Hyuk Choi, Jetlir Dura j,

and Kim W eston. A m ulti-agen t

targeted trading equilibrium

with transaction costs. SIAM

Journal on Financial Mathe-

matics, 15(1):161–193, Marc h

2024. CODEN SJFMBJ. ISSN

1945-497X.

Capp oni:2015:DCA

[CF15] Agostino Capp oni and Christoph

F rei. Dynamic con tracting: Ac-

ciden ts lead to nonlinear con-

tracts. SIAM Journal on Finan-

cial Mathematics, 6(1):959–983,

???? 2015. CODEN SJFMBJ.

ISSN 1945-497X.

Corielli:2010:P AD

[CFP10] F rancesco Corielli, P aolo F os-

c hi, and Andrea P ascucci.

P arametrix appro ximation of

diffusion transition densities.

SIAM Journal on Financial

Mathematics, 1(1):833–867,

???? 2010. CODEN SJFMBJ.

ISSN 1945-497X.

Carr:2013:W QN

[CFR13] P eter Carr, T ra vis Fisher,

and Johannes Ruf. Wh y

are quadratic normal v olatilit y

mo dels analytically tractable?

SIAM Journal on Financial

Mathematics, 4(1):185–202,

???? 2013. CODEN SJFMBJ.

ISSN 1945-497X.

Cai:2016:ODH

[CFR

T16] Jiatu Cai, Masaaki F uk asa w a,

Mathieu Rosen baum, and P e-

ter T ank o v. Optimal discretiza-

tion of hedging strategies with

directional views. SIAM Jour-

nal on Financial Mathematics, 7

(1):34–69, ???? 2016. CODEN

SJFMBJ. ISSN 1945-497X.

Cartea:2022:OCB

[CFVS22]

´

Alv aro Cartea, Maria Flora,

Tiziano V argiolu, and Georgi

Sla v o v. Optimal cross-b order

electricit y trading. SIAM Jour-

nal on Financial Mathematics,

13(1):262–294, ???? 2022. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL https://epubs.

siam.org/doi/10.1137/21M1398537 .

Calvia:2020:RMP

[CG20] Alessandro Calvia and Eman uela Rosazza

Gianin. Risk measures and pro-

gressiv e enlargemen t of filtra-

tion: a BSDE approac h. SIAM

Journal on Financial Math-

ematics, 11(3):815–848, ????

2020. CODEN SJFMBJ. ISSN

1945-497X.

Cartea:2019:HSR

[CGJ19]

´

Alv aro Cartea, Luh ui Gan, and

Sebastian Jaim ungal. Hedge

and sp eculate: Replicating op-

tion pa y offs with limit and mar-

k et orders. SIAM Journal on

Financial Mathematics, 10(3):

790–814, ???? 2019. CODEN

SJFMBJ. ISSN 1945-497X.

Cipriano:2021:OPH

[CMP21] F ernanda Cipriano, Nuno F. M.

Martins, and Diogo P ereira.

Optimal p ortfolio for the

α-h yp ergeometric sto c hastic

v olatilit y mo del. SIAM Jour-

nal on Financial Mathematics,

12(1):226–253, ???? 2021. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Cozma:2018:CES

[CMR18] Andrei Cozma, Matthieu Mari-

apragassam, and Christoph

Reisinger. Con v ergence of

an Euler sc heme for a h ybrid

sto c hastic-lo cal v olatilit y mo del

with sto c hastic rates in foreign

exc hange mark ets. SIAM Jour-

nal on Financial Mathematics,

9(1):127–170, ???? 2018. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Cozma:2019:CHL

[CMR19] Andrei Cozma, Matthieu Mari-

apragassam, and Christoph

Reisinger. Calibration of a h y-

brid lo cal-sto c hastic v olatilit y

sto c hastic rates mo del with a

con trol v ariate particle metho d.

SIAM Journal on Financial

Mathematics, 10(1):181–213,

???? 2019. CODEN SJFMBJ.

ISSN 1945-497X.

Carr:2011:SHU

[CN11] P eter Carr and Sergey Nad-

to c hiy . Static hedging un-

der time-homogeneous diffu-

sions. SIAM Journal on

Financial Mathematics, 2(1):

794–838, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p794_s1 .

Cheridito:2012:PCS

[CNP12] P atric k Cheridito, Ashk an

Nik egh bali, and Ec khard Platen.

Pro cesses of class sigma, last

passage times, and dra w-

do wns. SIAM Journal on Fi-

nancial Mathematics, 3(1):280–

303, ???? 2012. CODEN

SJFMBJ. ISSN 1945-497X.

Co x:2011:RHD

[CO11] A. M. G. Co x and Jan Oblo j.

Robust hedging of double touc h

barrier options. SIAM Jour-

nal on Financial Mathematics,

2(1):141–182, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p141_s1 .

Cotton:2021:IRA

[Cot21] P eter Cotton. Inferring relativ e

abilit y from winning probabilit y

in m ultien tran t con tests. SIAM

Journal on Financial Math-

ematics, 12(1):295–317, ????

2021. CODEN SJFMBJ. ISSN

1945-497X.

Carassus:2019:RSP

[CO W19] Laurence Carassus, Jan Ob l´ oj,

and Johannes Wiesel. The ro-

bust sup erreplication problem:

a dynamic approac h. SIAM

Journal on Financial Math-

ematics, 10(4):907–941, ????

2019. CODEN SJFMBJ. ISSN

1945-497X.

Carassus:2022:ERS

[CO W22] Laurence Carassus, Jan Ob l´ oj,

and Johannes Wiesel. Erra-

tum: The robust sup errepli-

cation problem: a dynamic

approac h. SIAM Journal on

Financial Mathematics, 13(2):

653–655, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1447040 .

Chev alier:2022:A O V

[CPZ22] Etienne Chev alier, Sergio Pulido,

and Elizab eth Z ´ u ~ niga. Ameri-

can options in the V olterra He-

ston mo del. SIAM Journal on

Financial Mathematics, 13(2):

426–458, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M140674X .

Carmona:2010:MEC

[CS10] Ren ´ e Carmona and Ronnie Sir-

car. Message from the Editors-

in-Chief. SIAM Journal on

Financial Mathematics, 1(1):1,

???? 2010. CODEN SJFMBJ.

ISSN 1945-497X.

Cartea:2021:SPL

[CSB21]

´

Alv aro Cartea and Leandro

S´ anc hez-Betancourt. The

shado w price of latency: Im-

pro ving in trada y fill ratios

in foreign exc hange mark ets.

SIAM Journal on Financial

Mathematics, 12(1):254–294,

???? 2021. CODEN SJFMBJ.

ISSN 1945-497X.

Chan:2015:FMF

[CSS15] P atric k Chan, Ronnie Sircar,

and Mic hael V. Stein. A

feedbac k mo del for the finan-

cialization of commo dit y mar-

k ets. SIAM Journal on Finan-

cial Mathematics, 6(1):870–899,

???? 2015. CODEN SJFMBJ.

ISSN 1945-497X.

Crep ey:2020:W CF

[CSS20] St ´ ephane Cr ´ ep ey

, Wissal Sab-

bagh, and Shiqi Song. When

capital is a funding source: The

an ticipated bac kw ard sto c hastic

differen tial equations of X -v alue

adjustmen ts. SIAM Journal on

Financial Mathematics, 11(1):

99–130, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Chau:2015:MMO

[CT15] Huy N. Chau and P eter T ank o v.

Mark et mo dels with optimal ar-

bitrage. SIAM Journal on Fi-

nancial Mathematics, 6(1):66–

85, ???? 2015. CODEN

SJFMBJ. ISSN 1945-497X.

Chev alier:2013:ODI

[CVS13] Etienne Chev alier, V athana Ly

V ath, and Simone Scotti. An op-

timal dividend and in v estmen t

con trol problem under debt con-

strain ts. SIAM Journal on Fi-

nancial Mathematics, 4(1):297–

326, ???? 2013. CODEN

SJFMBJ. ISSN 1945-497X.

Cheridito:2012:PHA

[CW12] P atric k Cheridito and Alexan-

der W ugalter. Pricing and hedg-

ing in affine mo dels with p ossi-

bilit y of default. SIAM Journal

on Financial Mathematics, 3(1):

328–350, ???? 2012. CODEN

SJFMBJ. ISSN 1945-497X.

Campb ell:2022:FPO

[CW22a] Stev en Campb ell and Ting-

Kam Leonard W ong. F unc-

tional p ortfolio optimization

in sto c hastic p ortfolio the-

ory . SIAM Journal on Finan-

cial Mathematics, 13(2):576–

618, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1417715 .

Choi:2022:ENT

[CW22b] Jin Hyuk Choi and Kim

W eston. Endogenous noise

trac k ers in a radner equilib-

rium. SIAM Journal on Finan-

cial Mathematics, 13(4):1326–

1343, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/22M1483384 .

Cohen:2021:ODP

[CY21] Asaf Cohen and Virginia R.

Y oung. Optimal dividend

problem: Asymptotic analy-

sis. SIAM Journal on Financial

Mathematics, 12(1):29–46, ????

2021. CODEN SJFMBJ. ISSN

1945-497X.

Dastgerdi:2020:SPF

[DB20] Mary am V ahid Dastgerdi and

Ali F oroush Bastani. Solv-

ing parametric fractional dif-

feren tial equations arising from

the rough Heston mo del using

quasi-linearization and sp ectral collo cation. SIAM Journal on

Financial Mathematics, 11(4):

1063–1097, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

DeMarco:2021:HMR

[De 21] Stefano De Marco. On the har-

monic mean represen tation of

the implied v olatilit y . SIAM

Journal on Financial Math-

ematics, 12(2):551–565, ????

2021. CODEN SJFMBJ. ISSN

1945-497X.

DeMarco:2018:L V C

[DF18] Stefano De Marco and P eter K.

F riz. Lo cal v olatilit y , condi-

tioned diffusions, and V arad-

han’s form ula. SIAM Journal

on Financial Mathematics, 9(2):

835–874, ???? 2018. CODEN

SJFMBJ. ISSN 1945-497X.

Doldi:2021:CSR

[DF21] Alessandro Doldi and Marco

F rittelli. Conditional systemic

risk measures. SIAM Journal on

Financial Mathematics, 12(4):

1459–1507, ???? 2021. CODEN

SJFMBJ. ISSN 1945-497X.

Doldi:2024:SCS

[DF G24] Alessandro Doldi, Marco F rit-

telli, and Eman uela Rosazza Gi-

anin. Short comm unication:

Are shortfall systemic risk mea-

sures one dimensional? SIAM

Journal on Financial Mathe-

matics, 15(1):SC1–SC14, Jan-

uary 2024. CODEN SJFMBJ.

ISSN 1945-497X.

DiNunno:2024:FDR

[DG24] Giulia Di Nunno and Eman uela Rosazza

Gianin. F ully dynamic risk

measures: Horizon risk, time-

consistency

, and relations with

BSDEs and BSVIEs. SIAM

Journal on Financial Math-

ematics, 15(2):399–435, Ma y

2024. CODEN SJFMBJ. ISSN

1945-497X.

DeMarco:2017:SIV

[DHJ17] S. De Marco, C. Hillairet, and

A. Jacquier. Shap es of implied

v olatilit y with p ositiv e mass at

zero. SIAM Journal on Finan-

cial Mathematics, 8(1):709–737,

???? 2017. CODEN SJFMBJ.

ISSN 1945-497X.

DeMarco:2015:L VV

[DHL15] Stefano De Marco and Pierre

Henry-Lab ord ` ere. Linking

v anillas and VIX options: a

constrained martingale optimal

transp ort problem. SIAM Jour-

nal on Financial Mathematics,

6(1):1171–1194, ???? 2015. CO-

DEN SJFMBJ. ISSN 1945-

497X.

DelMoral:2011:RSE

[DHOR11] Pierre Del Moral, P eng Hu,

Nadia Oudjane, and Bruno

R ´ emillard. On the robustness of

the Snell en v elop e. SIAM Jour-

nal on Financial Mathematics,

2(1):587–626, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p587_s1 .

Duc:2023:HRP

[DJ23] Luu H. Duc and J ¨ urgen Jost.

Ho w rough path lifts affect ex-

p ected return and v olatilit y:

a rough mo del under transac-

tion cost. SIAM Journal on

Financial Mathematics, 14(3):

879–909, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/20M1358670 .

Donnelly:2024:ECT

[DJ24] Ry an Donnelly and Sebastian

Jaim ungal. Exploratory con trol

with Tsallis en trop y for laten t

factor mo dels. SIAM Journal on

Financial Mathematics, 15(1):

26–53, F ebruary 2024. CODEN

SJFMBJ. ISSN 1945-497X.

Detemple:2018:A OD

[DK18] Jerome Detemple and Y erkin

Kitapba y ev. American op-

tions with discon tin uous t w o-

lev el caps. SIAM Journal on Fi-

nancial Mathematics, 9(1):219–

250, ???? 2018. CODEN

SJFMBJ. ISSN 1945-497X.

Da vis:2011:JDR

[DL11a] Mark Da vis and S ´ ebastien Lleo.

Jump-diffusion risk-sensitiv e as-

set managemen t I: Diffusion

factor mo del. SIAM Journal

on Financial Mathematics, 2

(1):22–54, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p22_s1 .

Dia:2011:CCB

[DL11b] El Hadj Aly Dia and Damien

Lam b erton. Con tin uit y correc-

tion for barrier options in jump-

diffusion mo dels. SIAM Jour-

nal on Financial Mathematics,

2(1):866–900, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p866_s1 .

Dassios:2013:POP

[DL13] Angelos Dassios and Jia W ei

Lim. P arisian option pricing: a

recursiv e solution for the den-

sit y of the P arisian stopping

time. SIAM Journal on Finan-

cial Mathematics, 4(1):599–615,

???? 2013. CODEN SJFMBJ.

ISSN 1945-497X.

Dolinsky:2022:SCU

[DM22] Y an Dolinsky and Shir Moshe.

Short comm unication: Utilit y

indifference pricing with high

risk a v ersion and small linear

price impact. SIAM Journal on

Financial Mathematics, 13(1):

SC12–SC25, ???? 2022. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL https://epubs.

siam.org/doi/10.1137/21M1456431 .

Detering:2019:MDC

[DMBPR19] Nils Detering, Thilo Mey er-

Brandis, Konstan tinos P ana-

giotou, and Daniel Ritter. Man-

aging default con tagion in inho-

mogeneous financial net w orks.

SIAM Journal on Financial

Mathematics, 10(2):578–614,

???? 2019. CODEN SJFMBJ.

ISSN 1945-497X.

Detering:2022:SFS

[DMBPR22] Nils Detering, Thilo Mey er-

Brandis, Konstan tinos P ana-

giotou, and Daniel Ritter. Suffo-

cating fire sales. SIAM Journal on Financial Mathematics, 13

(1):70–108, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/20M1379800 .

Dam:2020:RMI

[DMSS20] Henrik T. Dam, Andrea Mac-

rina, Da vid Sk o vmand, and

Da vid Sloth. Rational mo d-

els for inflation-link ed deriv a-

tiv es. SIAM Journal on Finan-

cial Mathematics, 11(4):974–

1006, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Dixon:2020:SCD

[DP20] Matthew Dixon and Nic k P ol-

son. Short comm unication:

Deep fundamen tal factor mo d-

els. SIAM Journal on Finan-

cial Mathematics, 11(3):SC–26–

SC–37, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Dumitrescu:2017:GOI

[DQS17] Ro xana Dumitrescu, Marie-

Claire Quenez, and Agn ` es

Sulem. Game options in

an imp erfect mark et with de-

fault. SIAM Journal on Finan-

cial Mathematics, 8(1):532–559,

???? 2017. CODEN SJFMBJ.

ISSN 1945-497X.

Den tc hev a:2018:TCR

[DR18] Darink a Den tc hev a and Andrzej

Ruszczy ´ nski. Time-coheren t

risk measures for con tin uous-

time Mark o v c hains. SIAM

Journal on Financial Math-

ematics, 9(2):690–715, ????

2018. CODEN SJFMBJ. ISSN

1945-497X.

dosReis:2022:FUM

[dRP22] Gon¸ calo dos Reis and V adim

Platono v. F orw ard utilit y and

mark et adjustmen ts in relativ e

in v estmen t-consumption games

of man y pla y ers. SIAM Jour-

nal on Financial Mathematics,

13(3):844–876, ???? 2022. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL https://epubs.

siam.org/doi/10.1137/20M138421X .

Deng:2024:R W C

[DSZ24] Chao Deng, Xizhi Su, and Chao

Zhou. Relativ e w ealth con-

cerns with partial information

and heterogeneous priors. SIAM

Journal on Financial Math-

ematics, 15(2):360–398, April

2024. CODEN SJFMBJ. ISSN

1945-497X.

Dorsek:2013:ESC

[DT13] Philipp D¨ orsek and Josef T e-

ic hmann. Efficien t sim ula-

tion and calibration of gen-

eral HJM mo dels b y splitting

sc hemes. SIAM Journal on Fi-

nancial Mathematics, 4(1):575–

598, ???? 2013. CODEN

SJFMBJ. ISSN 1945-497X.

Dub ois:2015:ODP

[D V15] Mathieu S. Dub ois and Luitgard

A. M. V eraart. Optimal div er-

sification in the presence of pa-

rameter uncertain t y for a risk

a v erse in v estor. SIAM Journal

on Financial Mathematics, 6(1):

201–241, ???? 2015. CODEN

SJFMBJ. ISSN 1945-497X.

Dmitrasino vic-Vido vic:2011:OPM

[D VW11] Gordana Dmitrasino vi ´ c-Vido vi ´ c

and An ton y W are. Optimal

p ortfolios of mean-rev erting in-

strumen ts. SIAM Journal on

Financial Mathematics, 2(1):

748–767, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p748_s1 .

Dai:2010:CTM

[D XZ10] Min Dai, Zuo Quan Xu, and

Xun Y u Zhou. Con tin uous-time

Mark o witz’s mo del with trans-

action costs. SIAM Journal

on Financial Mathematics, 1(1):

96–125, ???? 2010. CODEN

SJFMBJ. ISSN 1945-497X.

Dolinsky:2023:SCE

[DZ23] Y an Dolinsky and Or Zuk.

Short comm unication: Exp o-

nen tial utilit y maximization in

a discrete time Gaussian frame-

w ork. SIAM Journal on Finan-

cial Mathematics, 14(3):SC31–

SC41, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/23M1576074 .

Dai:2010:TFT

[DZZ10] M. Dai, Q. Zhang, and Q. J.

Zh u. T rend follo wing trad-

ing under a regime switc hing

mo del. SIAM Journal on Finan-

cial Mathematics, 1(1):780–810,

???? 2010. CODEN SJFMBJ.

ISSN 1945-497X.

Ec h-Chafiq:2023:PBO

[ECLL23] Zineb El Filali Ec h-Chafiq,

Pierre Henry Lab ord ` ere, and

J ´ er^ ome Lelong. Pricing Berm u-

dan options using regression

trees/random forests. SIAM

Journal on Financial Mathe-

matics, 14(4):1113–1139, Octo-

b er 2023. CODEN SJFMBJ.

ISSN 1945-497X.

Elizalde:2022:SCC

[EE22] Mauricio Elizalde and Carlos

Escudero. Short comm unica-

tion: Chances for the honest

in honest v ersus insider trad-

ing. SIAM Journal on Finan-

cial Mathematics, 13(2):SC39–

SC52, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1439547 .

ElEuc h:2019:STM

[EF GR19] Omar El Euc h, Masaaki F uk a-

sa w a, Jim Gatheral, and Math-

ieu Rosen baum. Short-term

at-the-money asymptotics un-

der sto c hastic v olatilit y mo d-

els. SIAM Journal on Finan-

cial Mathematics, 10(2):491–

511, ???? 2019. CODEN

SJFMBJ. ISSN 1945-497X.

Errais:2010:APP

[EGG10] Eymen Errais, Ka y Giesec k e,

and Lisa R. Goldb erg. Affine

p oin t pro cesses and p ortfolio

credit risk. SIAM Journal

on Financial Mathematics, 1(1):

642–665, ???? 2010. CODEN

SJFMBJ. ISSN 1945-497X.

Ec kstein:2021:RPH

[EGLO21] Stephan Ec kstein, Gao yue Guo,

T ongseok Lim, and Jan Ob l´ oj.

Robust pricing and hedging of

options on m ultiple assets and

its n umerics. SIAM Journal on

Financial Mathematics, 12(1):

158–188, ???? 2021. CODEN

SJFMBJ. ISSN 1945-497X.

Eb erlein:2013:DTM

[EGS13] Ernst Eb erlein, Zorana Grbac,

and Thorsten Sc hmidt. Dis-

crete tenor mo dels for credit

risky p ortfolios driv en b y

time-inhomogeneous L ´ evy pro-

cesses. SIAM Journal on Finan-

cial Mathematics, 4(1):616–649,

???? 2013. CODEN SJFMBJ.

ISSN 1945-497X.

ElKaroui:2015:D AM

[EJJ15] Nicole El Karoui, Monique

Jean blanc, and Ying Jiao. Den-

sit y approac h in mo deling suc-

cessiv e defaults. SIAM Jour-

nal on Financial Mathematics,

6(1):1–21, ???? 2015. CODEN

SJFMBJ. ISSN 1945-497X.

ElAmrani:2021:SCD

[EJM21] Mehdi El Amrani, An toine

Jacquier, and Claude Martini.

Short comm unication: Dynam-

ics of symmetric SSVI smiles

and implied v olatilit y bubbles.

SIAM Journal on Financial

Mathematics, 12(2):SC1–SC15,

???? 2021. CODEN SJFMBJ.

ISSN 1945-497X.

ElKaroui:2013:RRH

[El 13] Noureddine El Karoui. On the

realized risk of high-dimensional

URL https://epubs.siam.

org/doi/10.1137/22M1531567 .

F rittelli:2011:DR Q

[FM11] Marco F rittelli and Marco

Maggis. Dual represen ta-

tion of quasi-con v ex condi-

tional maps. SIAM Journal

on Financial Mathematics, 2

(1):357–382, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p357_s1 .

F aidi:2011:MR U

[FMM11a] W ahid F aidi, Anis Matoussi,

and Mohamed Mnif. Maxi-

mization of recursiv e utilities:

a dynamic maxim um principle

approac h. SIAM Journal on

Financial Mathematics, 2(1):

1014–1041, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p1014_s1 .

F usai:2011:PDM

[FMM11b] Gianluca F usai, Daniele Marazz-

ina, and Marina Marena. Pric-

ing discretely monitored Asian

options b y maturit y random-

ization. SIAM Journal on

Financial Mathematics, 2(1):

383–403, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p383_s1 .

F ouque:2018:UVM

[FN18] Jean-Pierre F ouque and Ning

Ning. Uncertain v olatilit y

mo dels with sto c hastic b ounds.

SIAM Journal on Financial

Mathematics, 9(4):1175–1207,

???? 2018. CODEN SJFMBJ.

ISSN 1945-497X.

F ang:2011:FBV

[F O11] F ang F ang and Cornelis W.

Oosterlee. A F ourier-based v al-

uation metho d for Berm udan

and barrier options under He-

ston’s mo del. SIAM Journal

on Financial Mathematics, 2

(1):439–463, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p439_s1 .

F o x:2021:BPG

[F

¨

O21] Jamie F o x and Gira y

¨

Okten.

Bro wnian path generation and

p olynomial c haos. SIAM Jour-

nal on Financial Mathematics,

12(2):724–743, ???? 2021. CO-

DEN SJFMBJ. ISSN 1945-

497X.

F on tana:2023:SCC

[F on23] Claudio F on tana. Short comm u-

nication: Caplet pricing in affine

mo dels for alternativ e risk-free

rates. SIAM Journal on Finan-

cial Mathematics, 14(1):SC1–

SC16, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/22M1513691.

F orsyth:2020:MMC

[F or20] P eter A. F orsyth. Multi-

p erio d mean conditional v alue

at risk asset allo cation: Is it

adv an tageous to b e time con-

sisten t? SIAM Journal on

Financial Mathematics, 11(2):

358–384, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

F o dra:2015:HFT

[FP15] Pietro F o dra and Huy ^ en Pham.

High frequency trading and

asymptotics for small risk a v er-

sion in a Mark o v renew al

mo del. SIAM Journal on Finan-

cial Mathematics, 6(1):656–684,

???? 2015. CODEN SJFMBJ.

ISSN 1945-497X.

F einstein:2018:SEN

[FPR

+

18] Zac hary F einstein, W eijie P ang,

Birgit Rudloff, Eric Sc haanning,

Stephan Sturm, and Mac k en-

zie Wildman. Sensitivit y of

the Eisen b erg–No e clearing v ec-

tor to individual in terbank li-

abilities. SIAM Journal on

Financial Mathematics, 9(4):

1286–1325, ???? 2018. CODEN

SJFMBJ. ISSN 1945-497X.

F ouque:2014:A OP

[FR14] Jean-Pierre F ouque and Bin

Ren. Appro ximation for option

prices under uncertain v olatil-

it y . SIAM Journal on Finan-

cial Mathematics, 5(1):360–383,

???? 2014. CODEN SJFMBJ.

ISSN 1945-497X.

F rikha:2014:SRM

[F ri14] N. F rikha. Shortfall risk mini-

mization in discrete time financial mark et mo dels. SIAM Jour-

nal on Financial Mathematics,

5(1):384–414, ???? 2014. CO-

DEN SJFMBJ. ISSN 1945-

497X.

F einstein:2017:MSR

[FR W17] Zac hary F einstein, Birgit Rudloff,

and Stefan W eb er. Measures of

systemic risk. SIAM Journal

on Financial Mathematics, 8(1):

672–708, ???? 2017. CODEN

SJFMBJ. ISSN 1945-497X.

F einstein:2021:SCD

[FS21] Zac hary F einstein and Andreas

Søjmark. Short comm unica-

tion: Dynamic default con ta-

gion in heterogeneous in terbank

systems. SIAM Journal on

Financial Mathematics, 12(4):

SC83–SC97, ???? 2021. CO-

DEN SJFMBJ. ISSN 1945-

497X.

F orzani:2015:LSC

[FT15] Liliana F orzani and Carlos F.

T olmasky

. On the lev el-slop e-

curv ature effect in yield curv es

and ev en tual total p ositiv-

it y . SIAM Journal on Finan-

cial Mathematics, 6(1):900–918,

???? 2015. CODEN SJFMBJ.

ISSN 1945-497X.

F ries:2020:A VF

[FT20] Christian F ries and Lorenzo

T orricelli. An analytical v al-

uation framew ork for finan-

cial assets with trading sus-

p ensions. SIAM Journal on

Financial Mathematics, 11(2):

566–592, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

F ujii:2022:SCM

[FT22] Masaaki F ujii and Akihik o

T ak ahashi. Strong con v er-

gence to the mean field limit

of a finite agen t equilib-

rium. SIAM Journal on Finan-

cial Mathematics, 13(2):459–

490, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1441055 .

Filip o vic:2010:TSM

[FTT10] Damir Filip o vi ´ c, Stefan T app e,

and Josef T eic hmann. T erm

structure mo dels driv en b y

Wiener pro cesses and P oisson

measures: Existence and p osi-

tivit y . SIAM Journal on Finan-

cial Mathematics, 1(1):523–554,

???? 2010. CODEN SJFMBJ.

ISSN 1945-497X.

Filip o vic:2018:EST

[FW18] Damir Filip o vi ´ c and Sander

Willems. Exact smo oth term-

structure estimation. SIAM

Journal on Financial Math-

ematics, 9(3):907–929, ????

2018. CODEN SJFMBJ. ISSN

1945-497X.

F orde:2016:ST A

[FZ16] Martin F orde and Hongzhong

Zhang. Small-time asymp-

totics for bask et options —

the biv ariate SABR mo del and

the h yp erb olic heat k ernel on

H

3

. SIAM Journal on Finan-

cial Mathematics, 7(1):448–476,

???? 2016. CODEN SJFMBJ.

ISSN 1945-497X.

F orde:2017:ARS

[FZ17] Martin F orde and Hongzhong

Zhang. Asymptotics for

rough sto c hastic v olatilit y mo d-

els. SIAM Journal on Finan-

cial Mathematics, 8(1):114–145,

???? 2017. CODEN SJFMBJ.

ISSN 1945-497X.

F eng:2023:CMS

[FZ23] Qi F eng and Jianfeng Zhang.

Cubature metho d for sto c has-

tic V olterra in tegral equa-

tions. SIAM Journal on Finan-

cial Mathematics, 14(4):959–

1003, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/22M146889X .

Gassiat:2023:WER

[Gas23] P aul Gassiat. W eak error rates

of n umerical sc hemes for rough

v olatilit y . SIAM Journal on

Financial Mathematics, 14(2):

475–496, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/22M1485760 .

Gnoatto:2014:AMM

[GG14] Alessandro Gnoatto and Mar-

tino Grasselli. An affine m ulti-

currency mo del with sto c hastic

v olatilit y and sto c hastic in terest

rates. SIAM Journal on Finan-

cial Mathematics, 5(1):493–531,

???? 2014. CODEN SJFMBJ.

ISSN 1945-497X.

Gass:2018:F GS

[GG18] Maximilian Gaß and Kathrin

Glau. A flexible Galerkin

sc heme for option pricing in

L ´ evy mo dels. SIAM Journal

on Financial Mathematics, 9(3):

930–965, ???? 2018. CODEN

SJFMBJ. ISSN 1945-497X.

Gao:2023:CBD

[GGHZ23] Chengfan Gao, Siping Gao,

Ruimeng Hu, and Zim u Zh u.

Con v ergence of the bac kw ard

deep BSDE metho d with ap-

plications to optimal stopping

problems. SIAM Journal on

Financial Mathematics, 14(4):

1290–1303, Decem b er 2023.

CODEN SJFMBJ. ISSN 1945-

497X.

Gass:2017:MPF

[GGM17] Maximilian Gaß, Kathrin Glau,

and Maximilian Mair. Magic

p oin ts in finance: Empirical in-

tegration for parametric option

pricing. SIAM Journal on Fi-

nancial Mathematics, 8(1):766–

803, ???? 2017. CODEN

SJFMBJ. ISSN 1945-497X.

Gomes:2023:RSM

[GGR23] Diogo Gomes, Julian Gutier-

rez, and Ricardo Rib eiro. A

random-supply mean field game

price mo del. SIAM Journal on

Financial Mathematics, 14(1):

188–222, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1443923 .

Guasoni:2021:SCA

[GHK21] P aolo Guasoni, Y u-Jui Huang,

and Saeed Khalili. Short com-

m unication: American studen t loans: Repa ymen t and v alua-

tion. SIAM Journal on Finan-

cial Mathematics, 12(2):SC16–

SC30, ???? 2021. CODEN

SJFMBJ. ISSN 1945-497X.

Guo:2016:GAF

[GJMN16] Gao yue Guo, An toine Jacquier,

Claude Martini, and Leo Neuf-

court. Generalized arbitrage-

free SVI v olatilit y surfaces.

SIAM Journal on Financial

Mathematics, 7(1):619–641,

???? 2016. CODEN SJFMBJ.

ISSN 1945-497X.

Guennoun:2018:ABF

[GJRS18] Hamza Guennoun, An toine

Jacquier, P atric k Ro ome, and

F angw ei Shi. Asymptotic b e-

ha vior of the fractional Hes-

ton mo del. SIAM Journal on

Financial Mathematics, 9(3):

1017–1045, ???? 2018. CODEN

SJFMBJ. ISSN 1945-497X.

Go o dman:2010:CFR

[GK10] Victor Go o dman and Ky-

ounghee Kim. Common forw ard

rate v olatilit y . SIAM Journal

on Financial Mathematics, 1(1):

212–229, ???? 2010. CODEN

SJFMBJ. ISSN 1945-497X.

Garreau:2016:SJT

[GK16] Pierre Garreau and Alec Kerc hev al.

A structural jump threshold

framew ork for credit risk. SIAM

Journal on Financial Math-

ematics, 7(1):642–673, ????

2016. CODEN SJFMBJ. ISSN

1945-497X.

Gurdogan:2022:MAP

[GK22] Hub eyb Gurdogan and Alec

Kerc hev al. Multiple anc hor

p oin t shrink age for the sample

co v ariance matrix. SIAM Jour-

nal on Financial Mathematics,

13(3):1112–1143, ???? 2022.

CODEN SJFMBJ. ISSN 1945-

497X. URL https://epubs.

siam.org/doi/10.1137/21M1446411 .

Giesec k e:2010:EES

[GKMT10] K. Giesec k e, H. Kak a v and,

M. Mousa vi, and H. T ak ada. Ex-

act and efficien t sim ulation of

correlated defaults. SIAM Jour-

nal on Financial Mathematics,

1(1):868–896, ???? 2010. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v1/i1/p868_s1 .

Griessler:2014:COD

[GKR14] Claus Griessler and Martin

Keller-Ressel. Con v ex order of

discrete, con tin uous, and pre-

dictable quadratic v ariation and

applications to options on v ari-

ance. SIAM Journal on Fi-

nancial Mathematics, 5(1):1–19,

???? 2014. CODEN SJFMBJ.

ISSN 1945-497X.

Glau:2020:LR T

[GKS20] Kathrin Glau, Daniel Kress-

ner, and F rancesco Statti.

Lo w-rank tensor appro xima-

tion for Cheb yshev in terp ola-

tion in parametric option pric-

ing. SIAM Journal on Finan-

cial Mathematics, 11(3):897–

927, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Gramacy:2015:SDO

[GL15] Rob ert B. Gramacy and Mic hael

Ludk o vski. Sequen tial de-

sign for optimal stopping prob-

lems. SIAM Journal on Finan-

cial Mathematics, 6(1):748–775,

???? 2015. CODEN SJFMBJ.

ISSN 1945-497X.

Gap eev:2022:P AS

[GL22] P a v el V. Gap eev and Lib o Li.

P erp etual American standard

and lo okbac k options with ev en t

risk and asymmetric informa-

tion. SIAM Journal on Finan-

cial Mathematics, 13(3):773–

801, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1396848 .

Guean t:2012:OPL

[GLFT12] Olivier Gu ´ ean t, Charles-Alb ert

Lehalle, and Joaquin F ernandez-

T apia. Optimal p ortfolio liqui-

dation with limit orders. SIAM

Journal on Financial Math-

ematics, 3(1):740–764, ????

2012. CODEN SJFMBJ. ISSN

1945-497X.

Guo:2022:JMC

[GLO

W22] Iv an Guo, Gr ´ egoire Lo ep er,

Jan Ob l´ oj, and Shiyi W ang.

Join t mo deling and calibration

of SPX and VIX b y optimal

transp ort. SIAM Journal on

Financial Mathematics, 13(1):

1–31, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/20M1375905 .

Guan:2020:OIP

[GLZ20] Chongh u Guan, Xun Li, and

W enxin Zhou. An optimal

in v estmen t problem with non-

smo oth and nonconca v e util-

it y o v er a finite time hori-

zon. SIAM Journal on Finan-

cial Mathematics, 11(2):411–

436, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

GarciadelMolino:2020:MKM

[GMBB20] Luis Carlos Garcia del Molino,

Iacop o Mastromatteo, Mic hael

Benzaquen, and Jean-Philipp e

Bouc haud. The m ultiv ariate

Kyle mo del: More is differ-

en t. SIAM Journal on Finan-

cial Mathematics, 11(2):327–

357, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Guasoni:2019:TFB

[GNR19] P aolo Guasoni, Zsolt Nik a, and

Mikl´ os R´ ason yi. T rading frac-

tional Bro wnian motion. SIAM

Journal on Financial Math-

ematics, 10(3):769–789, ????

2019. CODEN SJFMBJ. ISSN

1945-497X.

Go o dman:2011:OR T

[GO11a] Jonathan Go o dman and Daniel N.

Ostro v. An option to reduce

transaction costs. SIAM Jour-

nal on Financial Mathematics,

2(1):512–537, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p512_s1 .

Grzelak:2011:HMS

[GO11b] Lec h A. Grzelak and Cor-

nelis W. Oosterlee. On the

Heston mo del with sto c hastic

in terest rates. SIAM Journal

on Financial Mathematics, 2

(1):255–286, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p255_s1 .

Gob et:2015:AAB

[GP15] Emman uel Gob et and Stefano

P agliarani. Analytical appro x-

imations of BSDEs with nons-

mo oth driv er. SIAM Journal

on Financial Mathematics, 6(1):

919–958, ???? 2015. CODEN

SJFMBJ. ISSN 1945-497X.

Goldb erg:2022:DB

[GPS22] Lisa R. Goldb erg, Alex P a-

panicolaou, and Alex Shk ol-

nik. The disp ersion bias.

SIAM Journal on Finan-

cial Mathematics, 13(2):521–

550, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M144058X .

Grbac:2015:ALM

[GPSS15] Zorana Grbac, An tonis P apa-

pan toleon, John Sc ho enmak ers,

and Da vid Sk o vmand. Affine

LIBOR mo dels with m ultiple

curv es: Theory

, examples and

calibration. SIAM Journal on

Financial Mathematics, 6(1):

984–1025, ???? 2015. CODEN

SJFMBJ. ISSN 1945-497X.

Garnier:2013:LDM

[GPY13] Josselin Garnier, George P a-

panicolaou, and Tzu-W ei Y ang.

Large deviations for a mean field

mo del of systemic risk. SIAM

Journal on Financial Math-

ematics, 4(1):151–184, ????

2013. CODEN SJFMBJ. ISSN

1945-497X.

Grigoro v a:2020:EON

[GQS20] Miry ana Grigoro v a, Marie-

Claire Quenez, and Agn ` es

Sulem. Europ ean options in

a nonlinear incomplete mark et

mo del with default. SIAM Jour-

nal on Financial Mathematics,

11(3):849–880, ???? 2020. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Giles:2012:SFD

[GR12] Mic hael B. Giles and Christoph

Reisinger. Sto c hastic finite dif-

ferences and m ultilev el Mon te

Carlo for a class of SPDEs in fi-

nance. SIAM Journal on Finan-

cial Mathematics, 3(1):572–592,

???? 2012. CODEN SJFMBJ.

ISSN 1945-497X.

Guean t:2014:VEG

[GR14] Olivier Gu ´ ean t and Guillaume

Ro y er. VW

AP execution and

guaran teed VW

AP. SIAM Jour-

nal on Financial Mathematics,

5(1):445–471, ???? 2014. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Glasserman:2012:QT A

[GS12] P aul Glasserman and Sira Suc h-

in tabandid. Quadratic trans-

form appro ximation for CDO pricing in m ultifactor mo d-

els. SIAM Journal on Fi-

nancial Mathematics, 3(1):137–

162, ???? 2012. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v3/i1/p137_s1 .

Garnier:2017:CBS

[GS17] Josselin Garnier and Kn ut

Sølna. Correction to Blac k–

Sc holes form ula due to frac-

tional sto c hastic v olatilit y .

SIAM Journal on Financial

Mathematics, 8(1):560–588,

???? 2017. CODEN SJFMBJ.

ISSN 1945-497X.

Garnier:2020:OHU

[GS20] Josselin Garnier and Kn ut

Sølna. Optimal hedging under

fast-v arying sto c hastic v olatil-

it y . SIAM Journal on Finan-

cial Mathematics, 11(1):274–

325, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Gnoatto:2021:CCV

[GS21] Alessandro Gnoatto and Nicole

Seiffert. Cross currency v alua-

tion and hedging in the m ultiple

curv e framew ork. SIAM Jour-

nal on Financial Mathematics,

12(3):967–1012, ???? 2021. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Guasoni:2019:SCI

[GTW19] P aolo Guasoni, An tonella T olomeo,

and Gu W ang. Should commo d-

it y in v estors follo w commo di-

ties’ prices? SIAM Journal on

Financial Mathematics, 10(2):

Hu:2023:CMM

[HSX23] Ying Hu, Xiaomin Shi, and

Zuo Quan Xu. Constrained

monotone mean-v ariance prob-

lem with random co efficien ts.

SIAM Journal on Finan-

cial Mathematics, 14(3):838–

854, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/22M154418X .

Huang:2017:W CP

[HSZ17] Y ao T ung Huang, Qingsh uo

Song, and Harry Zheng. W eak

con v ergence of path-dep enden t

SDEs in bask et credit default

sw ap pricing with con tagion

risk. SIAM Journal on Fi-

nancial Mathematics, 8(1):1–27,

???? 2017. CODEN SJFMBJ.

ISSN 1945-497X.

Haugh:2014:DPE

[HW14] Martin Haugh and Ch un

W ang. Dynamic p ortfolio ex-

ecution and information relax-

ations. SIAM Journal on Finan-

cial Mathematics, 5(1):316–359,

???? 2014. CODEN SJFMBJ.

ISSN 1945-497X.

Han:2021:TIR

[HW21] Bingy an Han and Hoi Ying

W ong. Time-inconsistency with

rough v olatilit y . SIAM Jour-

nal on Financial Mathematics,

12(4):1553–1595, ???? 2021.

CODEN SJFMBJ. ISSN 1945-

497X.

Hou:2016:RMM

[HX16] Danlin Hou and Zuo Quan

Xu. A robust Mark o witz

mean-v ariance p ortfolio selec-

tion mo del with an in tractable

claim. SIAM Journal on Finan-

cial Mathematics, 7(1):124–151,

???? 2016. CODEN SJFMBJ.

ISSN 1945-497X.

Horst:2019:SLL

[HX19] Ulric h Horst and W ei Xu. A

scaling limit for limit order

b o oks driv en b y Ha wk es pro-

cesses. SIAM Journal on Finan-

cial Mathematics, 10(2):350–

393, ???? 2019. CODEN

SJFMBJ. ISSN 1945-497X.

Hurd:2010:FTM

[HZ10] T. R. Hurd and Zh uo w ei Zhou.

A F ourier transform metho d for

spread option pricing. SIAM

Journal on Financial Math-

ematics, 1(1):142–157, ????

2010. CODEN SJFMBJ. ISSN

1945-497X.

Hobson:2016:OCS

[HZ16] Da vid Hobson and Y eqi Zh u.

Optimal consumption and sale

strategies for a risk a v erse

agen t. SIAM Journal on Finan-

cial Mathematics, 7(1):674–719,

???? 2016. CODEN SJFMBJ.

ISSN 1945-497X.

Huang:2017:OIG

[HZK17] Y ao T ung Huang, Pingping

Zeng, and Y ue Kuen Kw ok. Op-

timal initiation of guaran teed

lifelong withdra w al b enefit with

dynamic withdra w als. SIAM

Journal on Financial Math-

ematics, 8(1):804–840, ????

2017. CODEN SJFMBJ. ISSN

1945-497X.

Imk eller:2014:TS

[IR14] Nora Imk eller and L. C. G.

Rogers. T rading to stops. SIAM

Journal on Financial Math-

ematics, 5(1):753–781, ????

2014. CODEN SJFMBJ. ISSN

1945-497X.

Ishii:2021:EUV

[IR21] Hitoshi Ishii and Alexandre

Ro c h. Existence and unique-

ness of viscosit y solutions of

an in tegro-differen tial equation

arising in option pricing. SIAM

Journal on Financial Math-

ematics, 12(2):604–640, ????

2021. CODEN SJFMBJ. ISSN

1945-497X.

Jones:2016:OMP

[JC16] Chris Jones and Xinfu Chen.

Optimal mortgage prepa ymen t

under the Co x–Ingersoll–Ross

mo del. SIAM Journal on Finan-

cial Mathematics, 7(1):552–566,

???? 2016. CODEN SJFMBJ.

ISSN 1945-497X.

Jarro w:2011:HD A

[JKP11] Rob ert Jarro w, Y ounes Kc hia,

and Philip Protter. Ho w

to detect an asset bubble.

SIAM Journal on Finan-

cial Mathematics, 2(1):839–

865, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p839_s1 .

Jacquier:2018:IVS

[JKR18] An toine Jacquier and Martin

Keller-Ressel. Implied v olatilit y

in strict lo cal martingale mo d-

els. SIAM Journal on Finan-

cial Mathematics, 9(1):171–189,

???? 2018. CODEN SJFMBJ.

ISSN 1945-497X.

Jacquier:2013:SCL

[JL13] An toine Jacquier and Matthew

Lorig. The smile of certain

L ´ evy-t yp e mo dels. SIAM Jour-

nal on Financial Mathematics,

4(1):804–830, ???? 2013. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Jarro w:2015:IEU

[JL15] Rob ert A. Jarro w and Mar-

tin Larsson. Informational ef-

ficiency under short sale con-

strain ts. SIAM Journal on Fi-

nancial Mathematics, 6(1):804–

824, ???? 2015. CODEN

SJFMBJ. ISSN 1945-497X.

Jacquier:2018:OLL

[JL18] An toine Jacquier and Hao Liu.

Optimal liquidation in a lev el-

I limit order b o ok for large-tic k

Sto c ks. SIAM Journal on Fi-

nancial Mathematics, 9(3):875–

906, ???? 2018. CODEN

SJFMBJ. ISSN 1945-497X.

Jarro w:2020:IET

[JL20a] Rob ert Jarro w and Martin Lars-

son. Informational efficiency

with trading constrain ts: a c har-

acterization. SIAM Journal on

Financial Mathematics, 11(4):

959–973, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Jean blanc:2020:CCD

[JL20b] Monique Jean blanc and Lib o Li.

Characteristics and construc-

tions of default times. SIAM

Journal on Financial Math-

ematics, 11(3):720–749, ????

2020. CODEN SJFMBJ. ISSN

1945-497X.

Janecek:2020:OIH

[JLS20] Karel Janecek, Zheng Li, and

Mihai S ^ ırbu. Optimal in v est-

men t with high-w atermark fee

in a m ultidimensional jump dif-

fusion mo del. SIAM Journal on

Financial Mathematics, 11(3):

750–787, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Jab er:2021:MPS

[JMP21] Eduardo Abi Jab er, Enzo

Miller, and Huy ^ en Pham.

Mark o witz p ortfolio selection

for m ultiv ariate affine and

quadratic V olterra mo dels.

SIAM Journal on Financial

Mathematics, 12(1):369–409,

???? 2021. CODEN SJFMBJ.

ISSN 1945-497X.

Jacquier:2023:DCD

[JO23] An toine Jacquier and Mu-

gad Oumgari. Deep curv e-

dep enden t PDEs for affine

rough v olatilit y . SIAM Jour-

nal on Financial Mathematics,

14(2):353–382, ???? 2023. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL https://epubs.

siam.org/doi/10.1137/19M1267805 .

Jarro w:2015:LSH

[JP15] Rob ert Jarro w and Philip Prot-

ter. Liquidit y suppliers and high

frequency trading. SIAM Jour-

nal on Financial Mathematics,

6(1):189–200, ???? 2015. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Jaim ungal:2022:RRA

[JPWT22] Sebastian Jaim ungal, Silv ana M.

P esen ti, Y e Sheng W ang,

and Hariom T atsat. Robust

risk-a w are reinforcemen t learn-

ing. SIAM Journal on Finan-

cial Mathematics, 13(1):213–

226, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M144640X .

Jia:2019:DPO

[JPZ19] Long jie Jia, Martijn Pisto-

rius, and Harry Zheng. Dy-

namic p ortfolio optimization

with lo oping con tagion risk.

SIAM Journal on Financial

Mathematics, 10(1):1–36, ????

2019. CODEN SJFMBJ. ISSN

1945-497X.

Jacquier:2013:SMH

[JR13] An toine Jacquier and P atric k

Ro ome. The small-maturit y He-

ston forw ard smile. SIAM Jour-

nal on Financial Mathematics,

4(1):831–856, ???? 2013. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Jacquier:2015:AFI

[JR15] An toine Jacquier and P atric k

Ro ome. Asymptotics of forw ard

implied v olatilit y . SIAM Jour-

nal on Financial Mathematics,

6(1):307–351, ???? 2015. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Jaim ungal:2011:LBC

[JS11] Sebastian Jaim ungal and Vladimir

Surk o v. L ´ evy-based cross-

commo dit y mo dels and deriv a-

tiv e v aluation. SIAM Journal

on Financial Mathematics, 2

(1):464–487, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p464_s1 .

Jacquier:2019:RHM

[JS19] An toine Jacquier and F angw ei

Shi. The randomized Heston

mo del. SIAM Journal on Finan-

cial Mathematics, 10(1):89–129,

???? 2019. CODEN SJFMBJ.

ISSN 1945-497X.

Johnson:2011:BBA

[JSDN11] P aul V. Johnson, Nic holas J.

Sharp, P eter W. Duc k, and

Da vid P

. Newton. A bridge

b et w een American and Euro-

p ean options: The “Ameri-

p ean” dela y ed-exercise mo del.

SIAM Journal on Finan-

cial Mathematics, 2(1):965–

988, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p965_s1 .

Jena:2011:A OM

[JT11a] Rudra P

. Jena and P eter

T ank o v. Arbitrage opp ortunities in missp ecified sto c hastic

v olatilit y mo dels. SIAM Jour-

nal on Financial Mathematics,

2(1):317–341, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p317_s1 .

Jordan:2011:AAD

[JT11b] Ric hard Jordan and Charles

Tier. Asymptotic appro xi-

mations to deterministic and

sto c hastic v olatilit y mo dels.

SIAM Journal on Finan-

cial Mathematics, 2(1):935–

964, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p935_s1 .

Jacquier:2020:ADO

[JT20] An toine Jacquier and Lorenzo

T orricelli. Anomalous diffusions

in option prices: Connecting

trade duration and the v olatil-

it y term structure. SIAM Jour-

nal on Financial Mathematics,

11(4):1137–1167, ???? 2020.

CODEN SJFMBJ. ISSN 1945-

497X.

Jusselin:2021:OMM

[Jus21] P aul Jusselin. Optimal mar-

k et making with p ersisten t or-

der flo w. SIAM Journal on

Financial Mathematics, 12(3):

1150–1200, ???? 2021. CODEN

SJFMBJ. ISSN 1945-497X.

Jourdain:2011:REB

[JV11] B. Jourdain and M. H. V ellek o op.

Regularit y of the exercise

b oundary for American put op-

tions on assets with discrete

dividends. SIAM Journal on

Financial Mathematics, 2(1):

538–561, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p538_s1 .

Kallblad:2020:BI I

[K¨ al20] Sigrid K¨ allblad. Blac k’s in-

v erse in v estmen t problem and

forw ard criteria with consump-

tion. SIAM Journal on Finan-

cial Mathematics, 11(2):494–

525, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Kardaras:2015:VPE

[Kar15] Constan tinos Kardaras. V alu-

ation and parities for exc hange

options. SIAM Journal on Fi-

nancial Mathematics, 6(1):140–

157, ???? 2015. CODEN

SJFMBJ. ISSN 1945-497X.

Kohatsu-Higa:2010:WKB

[KHOL10] A. Kohatsu-Higa and S. Ortiz-

Latorre. W eak Kyle–bac k equi-

librium mo dels for Max and

ArgMax. SIAM Journal on Fi-

nancial Mathematics, 1(1):179–

211, ???? 2010. CODEN

SJFMBJ. ISSN 1945-497X.

Kirkb y:2015:EOP

[Kir15] J. Lars Kirkb y . Efficien t op-

tion pricing b y frame dualit y

with the F ast F ourier T rans-

form. SIAM Journal on Finan-

cial Mathematics, 6(1):713–747,

???? 2015. CODEN SJFMBJ.

ISSN 1945-497X.

Kirkb y:2016:ETM

[Kir16] J. Lars Kirkb y . An efficien t

transform metho d for Asian op-

tion pricing. SIAM Journal

on Financial Mathematics, 7(1):

845–892, ???? 2016. CODEN

SJFMBJ. ISSN 1945-497X.

Kalsi:2020:OER

[KLA20] Jasdeep Kalsi, T erry Ly ons, and

Imanol P erez Arribas. Opti-

mal execution with rough path

signatures. SIAM Journal on

Financial Mathematics, 11(2):

470–493, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Kreher:2023:JD A

[KM23] D¨ orte Kreher and Cassan-

dra Milbradt. Jump diffu-

sion appro ximation for the

price dynamics of a fully state

dep enden t limit order b o ok

mo del. SIAM Journal on Fi-

nancial Mathematics, 14(1):1–

51, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/20M1380922 .

Kumar:2018:AA O

[KN18] Rohini Kumar and Hussein Nas-

ralah. Asymptotic appro xima-

tion of optimal p ortfolio for

small time horizons. SIAM

Journal on Financial Math-

ematics, 9(2):755–774, ????

2018. CODEN SJFMBJ. ISSN

1945-497X.

Kolkiewicz:2015:SDH

[Kol15] Adam W. Kolkiewicz. On sub-

optimalit y of delta hedging for

Asian options. SIAM Journal

on Financial Mathematics, 6(1):

352–385, ???? 2015. CODEN

SJFMBJ. ISSN 1945-497X.

Kardaras:2010:MEM

[KP10a] Constan tinos Kardaras and

Ec khard Platen. Minimizing the

exp ected mark et time to reac h

a certain w ealth lev el. SIAM

Journal on Financial Mathe-

matics, 1(1):16–29, ???? 2010.

CODEN SJFMBJ. ISSN 1945-

497X.

Kharroubi:2010:OPL

[KP10b] Idris Kharroubi and Huy ^ en

Pham. Optimal p ortfolio liq-

uidation with execution cost

and risk. SIAM Journal on

Financial Mathematics, 1(1):

897–931, ???? 2010. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v1/i1/p897_s1 .

Kramk o v:2016:SAE

[KP16] Dmitry Kramk o v and Sergio

Pulido. Stabilit y and analytic

expansions of lo cal solutions of

systems of quadratic BSDEs

with applications to a price im-

pact mo del. SIAM Journal

on Financial Mathematics, 7(1):

567–587, ???? 2016. CODEN

SJFMBJ. ISSN 1945-497X.

Kw ak:2018:CPT

[KP18] Minsuk Kw ak and T raian A.

Pirvu. Cum ulativ e prosp ect the-

ory with generalized h yp erb olic

sk ew ed t distribution. SIAM

Journal on Financial Mathe-

matics, 9(1):54–89, ???? 2018.

CODEN SJFMBJ. ISSN 1945-

497X.

Kong:2022:R UP

[K QY22] Lingh ui Kong, Cong Qin, and

Xingy e Y ue. Realization util-

it y with path-dep enden t refer-

ence p oin ts. SIAM Journal on

Financial Mathematics, 13(3):

1063–1111, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1411457 .

Kitapba y ev:2024:MCU

[KR24] Y erkin Kitapba y ev and Scott

Rob ertson. Mortgage con tracts

and underw ater default. SIAM

Journal on Financial Math-

ematics, 15(2):315–359, April

2024. CODEN SJFMBJ. ISSN

1945-497X.

Kratsc hmer:2010:R OS

[KS10] V olk er Kr¨ atsc hmer and John

Sc ho enmak ers. Represen tations

for optimal stopping under dy-

namic monetary utilit y func-

tionals. SIAM Journal on Fi-

nancial Mathematics, 1(1):811–

832, ???? 2010. CODEN

SJFMBJ. ISSN 1945-497X.

Kusnetso v:2019:ICF

[KV19] Mic hael Kusnetso v and Luit-

gard Anna Maria V eraart. In-

terbank clearing in financial net-

w orks with m ultiple maturi-

ties. SIAM Journal on Finan-

cial Mathematics, 10(1):37–67,

???? 2019. CODEN SJFMBJ.

ISSN 1945-497X.

Kleisinger-Y u:2020:MPF

[KYKLR20] Xi Kleisinger-Y u, Vlatk a Ko-

maric, Martin Larsson, and

Markus Regez. A m ultifactor

p olynomial framew ork for long-

term electricit y forw ards with

deliv ery p erio d. SIAM Journal

on Financial Mathematics, 11

(3):928–957, ???? 2020. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Lessy:2021:MML

[LDDD21] Djaffar Lessy

, Nahla Dhib,

F rancine Diener, and Marc Di-

ener. Ma y micro credit lead to

inclusion? SIAM Journal on

Financial Mathematics, 12(3):

898–911, ???? 2021. CODEN

SJFMBJ. ISSN 1945-497X.

Lelong:2018:DP A

[Lel18] J ´ er^ ome Lelong. Dual pricing

of American options b y Wiener

c haos expansion. SIAM Journal

on Financial Mathematics, 9(2):

493–519, ???? 2018. CODEN

SJFMBJ. ISSN 1945-497X.

Lepinette:2016:RNA

[Lep16] Emman uel Lepinette. Robust

no arbitrage of the second

kind with a con tin uum of as-

sets and prop ortional transac-

tion costs. SIAM Journal on Fi-

nancial Mathematics, 7(1):104–

123, ???? 2016. CODEN

SJFMBJ. ISSN 1945-497X.

Lev endorskii:2011:CPS

[Lev11] Sergei Lev endorskii. Con v er-

gence of price and sensitivi-

ties in Carr’s randomization ap-

pro ximation globally and near barrier. SIAM Journal on

Financial Mathematics, 2(1):

79–111, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p79_s1 .

Lev endorskii:2018:P AA

[Lev18] Sergei Lev endorskii. Pricing

arithmetic Asian options under

L ´ evy mo dels b y bac kw ard in-

duction in the dual space. SIAM

Journal on Financial Mathe-

matics, 9(1):1–27, ???? 2018.

CODEN SJFMBJ. ISSN 1945-

497X.

Liang:2010:OCR

[LHJ10] Jin Liang, Bei Hu, and Lis-

hang Jiang. Optimal con v er-

gence rate of the binomial tree

sc heme for American options

with jump diffusion and their

free b oundaries. SIAM Jour-

nal on Financial Mathematics, 1

(1):30–65, ???? 2010. CODEN

SJFMBJ. ISSN 1945-497X.

Li:2022:HON

[Li22] Y unzhang Li. A high-order

n umerical metho d for BSPDEs

with applications to mathemat-

ical finance. SIAM Journal on

Financial Mathematics, 13(1):

147–178, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/20M1383252 .

Liu:2015:P A V

[Liu15] Hsuan-Ku Liu. Prop erties of

American v olatilit y options in

Li:2024:OCL

[L YZ24] Xun Li, Xiang Y u, and Qin yi

Zhang. Optimal consumption

with loss a v ersion and refer-

ence to past sp ending maxi-

m um. SIAM Journal on Finan-

cial Mathematics, 15(1):121–

160, Marc h 2024. CODEN

SJFMBJ. ISSN 1945-497X.

Liang:2017:RHF

[LZ17] Gec h un Liang and Thaleia Za-

riphop oulou. Represen tation

of homothetic forw ard p erfor-

mance pro cesses in sto c hastic

factor mo dels via ergo dic and

infinite horizon BSDE. SIAM

Journal on Financial Math-

ematics, 8(1):344–372, ????

2017. CODEN SJFMBJ. ISSN

1945-497X.

Maggis:2023:SCB

[Mag23] Marco Maggis. Short comm uni-

cation: The birth of (a robust)

arbitrage theory in de Finetti’s

early con tributions. SIAM Jour-

nal on Financial Mathemat-

ics, 14(4):SC49–SC59, No v em-

b er 2023. CODEN SJFMBJ.

ISSN 1945-497X.

Marc henk o:2018:TCT

[MGH18] Ganna Marc henk o, P atric k

Gagliardini, and Illia Horenk o.

T o w ards a computationally

tractable maxim um en trop y

principle for nonstationary fi-

nancial time series. SIAM Jour-

nal on Financial Mathematics,

9(4):1249–1285, ???? 2018. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Muhle-Karb e:2012:OPM

[MKPS12] Johannes Muhle-Karb e, Oliv er

Pfaffel, and Rob ert Stelzer.

Option pricing in m ultiv ari-

ate sto c hastic v olatilit y mo d-

els of OU t yp e. SIAM Jour-

nal on Financial Mathematics,

3(1):66–94, ???? 2012. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v3/i1/p66_s1 .

Martini:2022:NAS

[MM22] Claude Martini and Arianna

Mingone. No arbitrage SVI.

SIAM Journal on Finan-

cial Mathematics, 13(1):227–

261, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/20M1351060 .

Monnier:2013:RND

[Mon13a] Jean-Baptiste Monnier. Risk-

neutral densit y reco v ery via

sp ectral analysis. SIAM Journal

on Financial Mathematics, 4(1):

650–667, ???? 2013. CODEN

SJFMBJ. ISSN 1945-497X.

Mono yios:2013:MCM

[Mon13b] Mic hael Mono yios. Mallia vin

calculus metho d for asymptotic

expansion of dual con trol prob-

lems. SIAM Journal on Finan-

cial Mathematics, 4(1):884–915,

???? 2013. CODEN SJFMBJ.

ISSN 1945-497X.

Mosto vyi:2021:SIU

[Mos21] Oleksii Mosto vyi. Stabilit y

of the indirect utilit y pro-

cess. SIAM Journal on Finan-

cial Mathematics, 12(2):641–

671, ???? 2021. CODEN

SJFMBJ. ISSN 1945-497X.

Marisu:2023:BEO

[MP23] Go deliv a P etrina Marisu and

Chi Seng Pun. Ba y esian es-

timation and optimization for

learning sequen tial regularized

p ortfolios. SIAM Journal on

Financial Mathematics, 14(1):

127–157, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1427176 .

Mon tes:2014:MCV

[MPR14] Juan Miguel Mon tes, V alen tina

Prezioso, and W olfgang J.

Runggaldier. Mon te Carlo v ari-

ance reduction b y condition-

ing for pricing with underlying

a con tin uous-time finite state

Mark o v pro cess. SIAM Journal

on Financial Mathematics, 5(1):

557–580, ???? 2014. CODEN

SJFMBJ. ISSN 1945-497X.

Mercuri:2021:FMA

[MPR21] Lorenzo Mercuri, Andrea P er-

c hiazzo, and Edit Rro ji. Fi-

nite mixture appro ximation of

CARMA(p, q ) mo dels. SIAM

Journal on Financial Mathe-

matics, 12(4):1416–1458, ????

2021. CODEN SJFMBJ. ISSN

1945-497X.

Munari:2024:RPS

[MPW24] Cosimo Munari, Justin Pl ¨ uc k ebaum,

and Stefan W eb er. Robust p ort-

folio selection under reco v ery

a v erage v alue at risk. SIAM

Journal on Financial Mathe-

matics, 15(1):295–314, Marc h

2024. CODEN SJFMBJ. ISSN

1945-497X.

Mastrolia:2018:P AP

[MR18] Thibaut Mastrolia and Zhenjie

Ren. Principal-agen t problem

with common agency without

comm unication. SIAM Journal

on Financial Mathematics, 9(2):

775–799, ???? 2018. CODEN

SJFMBJ. ISSN 1945-497X.

Molc hano v:2010:MEP

[MS10] Ily a Molc hano v and Mic hael

Sc hm utz. Multiv ariate ex-

tension of put-call symme-

try . SIAM Journal on Finan-

cial Mathematics, 1(1):396–426,

???? 2010. CODEN SJFMBJ.

ISSN 1945-497X.

Milstein:2014:CMS

[MS14] G. N. Milstein and V. Sp ok oin y .

Construction of mean-self-

financing strategies for Euro-

p ean options under regime-

switc hing. SIAM Journal on

Financial Mathematics, 5(1):

532–556, ???? 2014. CODEN

SJFMBJ. ISSN 1945-497X.

Malham:2021:SED

[MSW21] Simon J. A. Malham, Jiaqi

Shen, and Ank e Wiese. Series

expansions and direct in v ersion

for the Heston mo del. SIAM

Journal on Financial Math-

ematics, 12(1):487–549, ????

2021. CODEN SJFMBJ. ISSN

1945-497X.

Mania:2017:RPD

[MT17] Mic hael Mania and Rev az

T evzadze. On regularit y of pri-

mal and dual dynamic v alue

functions related to in v estmen t

problems and their represen-

tations as bac kw ard sto c hastic

PDE solutions. SIAM Journal

on Financial Mathematics, 8(1):

483–503, ???? 2017. CODEN

SJFMBJ. ISSN 1945-497X.

Mo c ha:2013:SCU

[MW13] Markus Mo c ha and Nic holas

W estra y . The stabilit y of the

constrained utilit y maximiza-

tion problem: a BSDE ap-

proac h. SIAM Journal on Fi-

nancial Mathematics, 4(1):117–

150, ???? 2013. CODEN

SJFMBJ. ISSN 1945-497X.

Mao:2020:RAR

[MW20] Tian tian Mao and Ruo du W ang.

Risk a v ersion in regulatory capi-

tal principles. SIAM Journal on

Financial Mathematics, 11(1):

169–200, ???? 2020. CODEN

SJFMBJ. ISSN 1945-497X.

Meng:2022:ODR

[MWZZ22] Hui Meng, P engyu W ei, W anlu

Zhang, and Sheng Chao Zh uang.

Optimal dynamic reinsurance

under heterogeneous b eliefs and

CARA utilit y . SIAM Journal on

Financial Mathematics, 13(3):

903–943, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1411093 .

Musiela:2010:PCU

[MZ10] M. Musiela and T. Zariphop oulou.

P ortfolio c hoice under space-

time monotone p erformance cri-

teria. SIAM Journal on Finan-

cial Mathematics, 1(1):326–365,

???? 2010. CODEN SJFMBJ.

ISSN 1945-497X.

Ning:2023:AFI

[NJZB23] Brian (Xin) Ning, Sebastian

Jaim ungal, Xiaorong Zhang,

and Maxime Bergeron. Arbitrage-

free implied v olatilit y surface

generation with v ariational au-

to enco ders. SIAM Journal on

Financial Mathematics, 14(4):

1004–1027, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1443546 .

Nicole:2013:ECB

[NM13] El Karoui Nicole and Mrad Mo-

hamed. An exact connection b e-

t w een t w o solv able SDEs and

a nonlinear utilit y sto c hastic

PDE. SIAM Journal on Finan-

cial Mathematics, 4(1):697–736,

???? 2013. CODEN SJFMBJ.

ISSN 1945-497X.

Nicolato:2017:IJD

[NPS17] E. Nicolato, C. Pisani, and

D. Sloth. The impact of jump

distributions on the implied

v olatilit y of v ariance. SIAM

Journal on Financial Mathe-

matics, 8(1):28–53, ???? 2017.

CODEN SJFMBJ. ISSN 1945-

497X.

Neufeld:2021:MFP

[NS21] Ariel Neufeld and Julian Sester.

Mo del-free price b ounds under

dynamic option trading. SIAM

Journal on Financial Mathe-

matics, 12(4):1307–1339, ????

2021. CODEN SJFMBJ. ISSN

1945-497X.

Neufeld:2024:DDD

[NSY24] Ariel Neufeld, Julian Sester, and

Daiying Yin. Detecting data-

driv en robust statistical arbi-

trage strategies with deep neu-

ral net w orks. SIAM Journal on

Financial Mathematics, 15(2):

436–472, Ma y 2024. CODEN

SJFMBJ. ISSN 1945-497X.

Neuman:2022:OSA

[NV22] Ey al Neuman and Moritz V oß.

Optimal signal-adaptiv e trading

with temp orary and transien t

price impact. SIAM Journal on

Financial Mathematics, 13(2):

551–575, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/20M1375486 .

Ning:2021:WPS

[NW21] Ning Ning and Jing W u. W ell-

p osedness and stabilit y analy-

sis of t w o classes of general-

ized sto c hastic v olatilit y mo d-

els. SIAM Journal on Finan-

cial Mathematics, 12(1):79–109,

???? 2021. CODEN SJFMBJ.

ISSN 1945-497X.

Nadto c hiy:2013:ASS

[NZ13] Sergey Nadto c hiy and Thaleia

Zariphop oulou. An appro ximation Sc heme for solution to

the optimal in v estmen t problem

in incomplete mark ets. SIAM

Journal on Financial Math-

ematics, 4(1):494–538, ????

2013. CODEN SJFMBJ. ISSN

1945-497X.

Nadto c hiy:2019:OCF

[NZ19] Sergey Nadto c hiy and Thaleia

Zariphop oulou. Optimal con-

tract for a fund manager with

capital injections and endoge-

nous trading constrain ts. SIAM

Journal on Financial Math-

ematics, 10(3):698–722, ????

2019. CODEN SJFMBJ. ISSN

1945-497X.

Nutz:2022:RDR

[NZ22] Marcel Nutz and Y uc hong

Zhang. Rew ard design in risk-

taking con tests. SIAM Journal

on Financial Mathematics, 13

(1):129–146, ???? 2022. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL https://epubs.

siam.org/doi/10.1137/21M1397386 .

Ogetbil:2023:EDF

[

¨

OH23] Orcan

¨

Ogetbil and Bernhard

Hien tzsc h. Extensions of

dupire form ula: Sto c hastic in-

terest rates and sto c hastic lo-

cal v olatilit y . SIAM Journal on

Financial Mathematics, 14(2):

452–474, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1390906 .

P apanicolaou:2013:DRD

[P ap13] Andrew P apanicolaou. Dimen-

sion reduction in discrete time

p ortfolio optimization with par-

tial information. SIAM Journal

on Financial Mathematics, 4(1):

916–960, ???? 2013. CODEN

SJFMBJ. ISSN 1945-497X.

P apanicolaou:2018:ESC

[P ap18] A. P apanicolaou. Extreme-

strik e comparisons and struc-

tural b ounds for SPX and VIX

options. SIAM Journal on Fi-

nancial Mathematics, 9(2):401–

434, ???? 2018. CODEN

SJFMBJ. ISSN 1945-497X.

Putzig:2010:O AF

[PBH10] L. Putzig, D. Bec herer, and

I. Horenk o. Optimal allo cation

of a futures p ortfolio utilizing

n umerical mark et phase detec-

tion. SIAM Journal on Finan-

cial Mathematics, 1(1):752–779,

???? 2010. CODEN SJFMBJ.

ISSN 1945-497X.

P esen ti:2023:PO W

[PJ23] Silv ana M. P esen ti and Sebas-

tian Jaim ungal. P ortfolio op-

timization within a W asserstein

ball. SIAM Journal on Finan-

cial Mathematics, 14(4):1175–

1214, No v em b er 2023. CODEN

SJFMBJ. ISSN 1945-497X.

P ark:2010:PSU

[PO10] Sungw o o P ark and Dianne P .

O’Leary . P ortfolio selection

using Tikhono v filtering to

estimate the co v ariance ma-

trix. SIAM Journal on Fi-

nancial Mathematics, 1(1):932–

961, ???? 2010. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v1/i1/p932_s1 .

P ennanen:2010:HCP

[PP10] T eem u P ennanen and Irina P en-

ner. Hedging of claims with

ph ysical deliv ery under con v ex

transaction costs. SIAM Jour-

nal on Financial Mathematics,

1(1):158–178, ???? 2010. CO-

DEN SJFMBJ. ISSN 1945-

497X.

P agliarani:2013:AEL

[PPR13] Stefano P agliarani, Andrea P as-

cucci, and Candia Riga. Adjoin t

expansions in lo cal L ´ evy mo d-

els. SIAM Journal on Finan-

cial Mathematics, 4(1):265–296,

???? 2013. CODEN SJFMBJ.

ISSN 1945-497X.

P ages:2018:P AA

[PPS18] Gilles P ag ` es, Olivier Piron-

neau, and Guillaume Sall. The

parareal algorithm for Ameri-

can options. SIAM Journal

on Financial Mathematics, 9(3):

966–993, ???? 2018. CODEN

SJFMBJ. ISSN 1945-497X.

Pitera:2024:SCU

[PR24] Marcin Pitera and Mikl´ os

R´ ason yi. Short comm unica-

tion: Utilit y-based acceptabil-

it y indices. SIAM Journal on

Financial Mathematics, 15(2):

SC28–SC40, Ma y 2024. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Predoiu:2011:OEG

[PSS11] Silviu Predoiu, Gennady Shaikhet,

and Stev en Shrev e. Optimal ex-

ecution in a general one-sided

limit-order b o ok. SIAM Jour-

nal on Financial Mathematics,

2(1):183–212, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p183_s1 .

Pun:2021:SLA

[Pun21] Chi Seng Pun. A sparse

learning approac h to relativ e-

v olatilit y-managed p ortfolio se-

lection. SIAM Journal on

Financial Mathematics, 12(1):

410–445, ???? 2021. CODEN

SJFMBJ. ISSN 1945-497X.

Pierre:2017:NA C

[PVW17] Erw an Pierre, St ´ ephane Vil-

leneuv e, and Xa vier W arin.

Numerical appro ximation of a

cash-constrained firm v alue with

in v estmen t opp ortunities. SIAM

Journal on Financial Mathe-

matics, 8(1):54–81, ???? 2017.

CODEN SJFMBJ. ISSN 1945-

497X.

Pun:2016:RDM

[PW16] Chi Seng Pun and Hoi Ying

W ong. Resolution of degener-

acy in Merton’s p ortfolio prob-

lem. SIAM Journal on Finan-

cial Mathematics, 7(1):786–811,

???? 2016. CODEN SJFMBJ.

ISSN 1945-497X.

P ark:2022:R CI

[PW22] Kyungh yun P ark and Hoi Ying

W ong. Robust consumption-

in v estmen t with return am bi-

guit y: a dual approac h with

v olatilit y am biguit y . SIAM

Journal on Financial Math-

ematics, 13(3):802–843, ????

2022. CODEN SJFMBJ. ISSN

1945-497X. URL https://

epubs.siam.org/doi/10.1137/

21M1440189 .

P eng:2023:R GR

[PWX23] Jing P eng, P engyu W ei, and

Zuo Quan Xu. Relativ e gro wth

rate optimization under b eha v-

ioral criterion. SIAM Jour-

nal on Financial Mathematics,

14(4):1140–1174, Octob er 2023.

CODEN SJFMBJ. ISSN 1945-

497X.

Protter:2024:OBQ

[PWY24] Philip E. Protter, Qianfan W u,

and Shihao Y ang. Order b o ok

queue Ha wk es Mark o vian mo d-

eling. SIAM Journal on Fi-

nancial Mathematics, 15(1):1–

25, Jan uary 2024. CODEN

SJFMBJ. ISSN 1945-497X.

Pirjol:2016:SMA

[PZ16] Dan Pirjol and Ling jiong Zh u.

Short maturit y Asian options in

lo cal v olatilit y mo dels. SIAM

Journal on Financial Math-

ematics, 7(1):947–992, ????

2016. CODEN SJFMBJ. ISSN

1945-497X.

Qin:2019:BGP

[QC19] Cong Qin and Xinfu Chen. On

balanced gro wth path solutions

of a kno wledge diffusion and

gro wth mo del. SIAM Journal

on Financial Mathematics, 10

(1):130–155, ???? 2019. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Qi:2023:GCM

[Qi23] Hou-Duo Qi. Geometric

c haracterization of maxim um

div ersification return p ortfo-

lio via Rao’s quadratic en-

trop y . SIAM Journal on Finan-

cial Mathematics, 14(2):525–

556, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/22M1492313 .

Rason yi:2015:OIN

[R´ as15] Mikl´ os R´ ason yi. Optimal in v est-

men t with nonconca v e utilities

in discrete-time mark ets. SIAM

Journal on Financial Math-

ematics, 6(1):517–529, ????

2015. CODEN SJFMBJ. ISSN

1945-497X.

Redmann:2021:LD A

[RBG21] Martin Redmann, Christian

Ba y er, and P a w an Go y al. Lo w-

dimensional appro ximations of

high-dimensional asset price

mo dels. SIAM Journal on

Financial Mathematics, 12(1):

1–28, ???? 2021. CODEN

SJFMBJ. ISSN 1945-497X.

Risk:2018:SDS

[RL18] Jimm y Risk and Mic hael Lud-

k o vski. Sequen tial design and

spatial mo deling for p ortfolio

tail risk measuremen t. SIAM

Journal on Financial Mathe-

matics, 9(4):1137–1174, ????

2018. CODEN SJFMBJ. ISSN

1945-497X.

Rogers:2010:D VH

[Rog10] L. C. G. Rogers. Dual v aluation

and hedging of Berm udan op-

tions. SIAM Journal on Finan-

cial Mathematics, 1(1):604–608,

???? 2010. CODEN SJFMBJ.

ISSN 1945-497X.

Rob ert:2010:MHE

[RR10] Christian Y. Rob ert and Math-

ieu Rosen baum. On the

microstructural hedging er-

ror. SIAM Journal on Finan-

cial Mathematics, 1(1):427–453,

???? 2010. CODEN SJFMBJ.

ISSN 1945-497X.

Ro driguez:2012:EAD

[RS12] J. Orozco Ro driguez and F. San-

tosa. Estimation of as-

set distributions from option

prices: Analysis and regulariza-

tion. SIAM Journal on Finan-

cial Mathematics, 3(1):374–401,

???? 2012. CODEN SJFMBJ.

ISSN 1945-497X.

Rheinlander:2014:QSD

[RS14] Thorsten Rheinl¨ ander and

Mic hael Sc hm utz. Quasi–self-

dual exp onen tial L ´ evy pro-

cesses. SIAM Journal on Finan-

cial Mathematics, 5(1):656–684,

???? 2014. CODEN SJFMBJ.

ISSN 1945-497X.

Ric h ter:2017:DTT

[R T17] Anja Ric h ter and Josef T eic h-

mann. Discrete time term struc-

ture theory and consisten t recal-

ibration mo dels. SIAM Journal

on Financial Mathematics, 8(1):

504–531, ???? 2017. CODEN

SJFMBJ. ISSN 1945-497X.

T an:2018:OTP

[TT18] Zong jun T an and P eter T ank o v.

Optimal trading p olicies for

wind energy pro ducer. SIAM

Journal on Financial Math-

ematics, 9(1):315–346, ????

2018. CODEN SJFMBJ. ISSN

1945-497X.

Tsang:2020:DLS

[TW20] Ka Ho Tsang and Hoi Ying

W ong. Deep-learning solution to

p ortfolio selection with serially

dep enden t returns. SIAM Jour-

nal on Financial Mathematics,

11(2):593–619, ???? 2020. CO-

DEN SJFMBJ. ISSN 1945-

497X.

T ak ahashi:2012:AEP

[TY12] Akihik o T ak ahashi and T oshi-

hiro Y amada. An asymptotic

expansion with push-do wn of

Mallia vin w eigh ts. SIAM Jour-

nal on Financial Mathematics,

3(1):95–136, ???? 2012. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v3/i1/p95_s1 .

V eraguas:2016:R UM

[VF16] Julio D. Bac khoff V eraguas and

Joaqu ´ ın F on tb ona. Robust util-

it y maximization without mo del

compactness. SIAM Journal

on Financial Mathematics, 7(1):

70–103, ???? 2016. CODEN

SJFMBJ. ISSN 1945-497X.

Staden:2023:BBD

[VFL23] Pieter M. V an Staden, P e-

ter A. F orsyth, and Y uying

Li. Beating a b enc hmark: Dy-

namic programming ma y not

b e the righ t n umerical ap-

proac h. SIAM Journal on

Financial Mathematics, 14(2):

407–451, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/22M1530070 .

V ellek o op:2022:ESA

[V G22] Mic hel V ellek o op and Mar-

cellino Gaudenzi. Exact so-

lutions and appro ximations

for optimal in v estmen t strate-

gies and indifference prices.

SIAM Journal on Finan-

cial Mathematics, 13(2):491–

520, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1393303 .

Vigna:2022:TOP

[Vig22] Elena Vigna. T ail optimal-

it y and preferences consistency

for in tertemp oral optimization

problems. SIAM Journal on

Financial Mathematics, 13(1):

295–320, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1435422 .

V eraguas:2022:SCO

[VR T22] Julio Bac khoff V eraguas, A. Max

Repp en, and Ludo vic T angpi.

Sto c hastic con trol of opti-

mized certain t y equiv alen ts.

SIAM Journal on Finan-

cial Mathematics, 13(3):745–

772, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1407732 .

v anStaden:2019:MQV

[vSDF19] Pieter M. v an Staden, Duy-

Minh Dang, and P eter A.

F orsyth. Mean-quadratic v ari-

ation p ortfolio optimization: a

desirable alternativ e to time-

consisten t mean-v ariance opti-

mization? SIAM Journal on

Financial Mathematics, 10(3):

815–856, ???? 2019. CODEN

SJFMBJ. ISSN 1945-497X.

v anStaden:2021:DTW

[vSDF21] Pieter M. v an Staden, Duy-

Minh Dang, and P eter A.

F orsyth. On the distribution of

terminal w ealth under dynamic

mean-v ariance optimal in v est-

men t strategies. SIAM Jour-

nal on Financial Mathematics,

12(2):566–603, ???? 2021. CO-

DEN SJFMBJ. ISSN 1945-

497X.

W ang:2022:PFS

[W an22] Gu W ang. P erformance

fees with sto c hastic b enc h-

mark. SIAM Journal on Finan-

cial Mathematics, 13(2):619–

652, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1401826 .

W are:2013:ASL

[W ar13] An ton y W are. Accurate semi-

Lagrangian time stepping for

sto c hastic optimal con trol prob-

lems with application to the

v aluation of natural gas storage. SIAM Journal on Finan-

cial Mathematics, 4(1):427–451,

???? 2013. CODEN SJFMBJ.

ISSN 1945-497X.

W ang:2015:HSC

[WBT15] Ruo du W ang, V aleria Bignozzi,

and Andreas Tsanak as. Ho w su-

p eradditiv e can a risk measure

b e? SIAM Journal on Finan-

cial Mathematics, 6(1):776–803,

???? 2015. CODEN SJFMBJ.

ISSN 1945-497X.

W u:2024:GOC

[WMH24] Qin yu W u, Tian tian Mao, and

T aizhong Hu. Generalized

optimized certain t y equiv alen t

with applications in the rank-

dep enden t utilit y mo del. SIAM

Journal on Financial Mathe-

matics, 15(1):255–294, Marc h

2024. CODEN SJFMBJ. ISSN

1945-497X.

W ang:2021:EUM

[WX21] Xiangyu W ang and Jianming

Xia. Exp ected utilit y maxi-

mization with sto c hastic dom-

inance constrain ts in complete

mark ets. SIAM Journal on

Financial Mathematics, 12(3):

1054–1111, ???? 2021. CODEN

SJFMBJ. ISSN 1945-497X.

W ang:2022:SCM

[WXXY22] Xiangyu W ang, Jianming Xia,

Zuo Quan Xu, and Zhou Y ang.

Short comm unication: Mini-

mal quan tile functions sub ject

to sto c hastic dominance con-

strain ts. SIAM Journal on

Financial Mathematics, 13(3):

SC87–SC98, ???? 2022. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL https://epubs.

siam.org/doi/10.1137/22M1488557 .

W u:2011:MRS

[WYZ11] Zhijian W u, Ch unh ui Y u, and

Xiaoh ua Zheng. Managing

risk with short-term futures

con tracts. SIAM Journal on

Financial Mathematics, 2(1):

715–726, ???? 2011. CO-

DEN SJFMBJ. ISSN 1945-

497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p715_s1 .

Xia:2024:OIR

[Xia24] Jianming Xia. Optimal in-

v estmen t with risk con trolled

b y w eigh ted en tropic risk mea-

sures. SIAM Journal on Fi-

nancial Mathematics, 15(1):54–

92, F ebruary 2024. CODEN

SJFMBJ. ISSN 1945-497X.

Y amada:2022:SCG

[Y am22] T oshihiro Y amada. Short

comm unication: A Gaussian

Kusuok a appro ximation with-

out solving random ODEs.

SIAM Journal on Finan-

cial Mathematics, 13(1):SC1–

SC11, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1433915 .

Y ang:2023:R CP

[YZZ23] Zhou Y ang, Jing Zhang, and

Chao Zhou. Robust con-

trol problems of BSDEs cou-

pled with v alue functions.

SIAM Journal on Finan-

cial Mathematics, 14(3):721–

750, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/22M1511977 .

Zhang:2016:CNP

[ZCLG16] Geliang Zhang, Hugh Chris-

tensen, Guolong Li, and Simon

Go dsill. A correction note for

price dynamics in a Mark o vian

limit order mark et. SIAM Jour-

nal on Financial Mathematics,

7(1):152–158, ???? 2016. CO-

DEN SJFMBJ. ISSN 1945-

497X.

Zhang:2023:SCS

[Zha23] Jianfeng Zhang. Short com-

m unication: Is a sophisti-

cated agen t alw a ys a wise

one? SIAM Journal on Finan-

cial Mathematics, 14(4):SC42–

SC48, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/23M1569137 .

Zhitlukhin:2023:CGS

[Zhi23] Mikhail Zhitlukhin. Capital

gro wth and surviv al strategies

in a mark et with endogenous

prices. SIAM Journal on Finan-

cial Mathematics, 14(3):812–

837, ???? 2023. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1394370 .

Zhou:2021:UMW

[Zho21] Zhou Zhou. Utilit y maximiza-

tion when shorting American

options. SIAM Journal on Fi-

nancial Mathematics, 12(1):47–

78, ???? 2021. CODEN

SJFMBJ. ISSN 1945-497X.

Zhang:2022:AMC

[ZL22] Gongqiu Zhang and Lingfei Li.

Analysis of Mark o v c hain ap-

pro ximation for diffusion mo d-

els with nonsmo oth co effi-

cien ts. SIAM Journal on Finan-

cial Mathematics, 13(3):1144–

1190, ???? 2022. CODEN

SJFMBJ. ISSN 1945-497X.

URL https://epubs.siam.

org/doi/10.1137/21M1440098 .

Zhang:2013:EPE

[ZO13] B. Zhang and C. W. Oost-

erlee. Efficien t pricing of

Europ ean-st yle Asian options

under exp onen tial L ´ evy pro-

cesses based on F ourier co-

sine expansions. SIAM Journal

on Financial Mathematics, 4(1):

399–426, ???? 2013. CODEN

SJFMBJ. ISSN 1945-497X.

Zheng:2014:MBA

[ZRA14] Ban Zheng, F ran¸ cois Roueff,

and F r ´ ed ´ eric Ab ergel. Mo delling

bid and ask prices using con-

strained Ha wk es pro cesses: Er-

go dicit y and scaling limit. SIAM

Journal on Financial Mathe-

matics, 5(1):99–136, ???? 2014.

CODEN SJFMBJ. ISSN 1945-

497X.

Zeng:2019:MMC

[ZX19] Ailing Zeng and Jungong Xue.

Multilev el Mon te Carlo metho d

for path-dep enden t barrier in-

terest rate deriv ativ es. SIAM

Journal on Financial Math-

ematics, 10(1):214–242, ????

2019. CODEN SJFMBJ. ISSN

1945-497X.

Zariphop oulou:2010:MIR

[Z

ˇ

Z10] Thaleia Zariphop oulou and

Gordan

ˇ

Zitk o vi ´ c. Maturit y-

indep enden t risk measures.

SIAM Journal on Financial

Mathematics, 1(1):266–288,

???? 2010. CODEN SJFMBJ.

ISSN 1945-497X.