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Title word cross-reference

1 [CCL+11]. 3/2 [Liu15]. α [CMP21].
CARMA(p, q) [MPR21]. K [Shi17]. Λ
[BP22]. H3 [FZ16]. t [KP18]. X [CSS20].

-Hypergeometric [CMP21]. -Quantiles
[BP22]. -Scheme [Shi17]. -Value [CSS20].

500 [Guy22].

Ability [Cot21]. Absence [AS10].
Acceptability [PR24]. Accidents [CF15].
Accuracy [FHS22]. Accurate [War13].
Across [LLP11]. Adapted [BW23].
Adaptive [CCFLYZ24, CL21a, NV22].
Adjoint [PPR13]. Adjusted [BFZ21].
Adjustment [AC17]. Adjustments

[BPO18, CCFK20, CSS20, dRP22].
Advantageous [For20]. Affect [DJ23].
Affine [CLP18, CW12, EGG10, Fon23,
GG14, GPSS15, JMP21, JO23]. against
[BBP23]. Agency [MR18]. Agent
[BH16, FT22, HZ16, MR18, Zha23, CDW24].
Agents [Lon20]. Algorithm
[BFZ24, FJO21, HLLR16, LLP11, PPS18].
Algorithmic [CDJ17]. Algorithms
[BBH+21, BDL11, KMT24, SZH13].
Allocation [ACDP18, For20, PBH10].
Almgren [ANW23]. Almgren-Chriss
[ANW23]. Alpha [LLX19]. Alpha-Maxmin
[LLX19]. Alternative [Fon23, vSDF19].
Always [Zha23]. Ambiguity [PW22].
American [ATL12, BZ14, BHZ15, BL16,
CDP21, CPZ22, DK18, GL22, GHK21,
How12, HRW13, JSDN11, JV11, LT19,
Lel18, LHJ10, Liu15, PPS18, RW12, Zho21].
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Ameripean [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].
Anchor [GK22]. Anomalous [JT20].
Anticipated [CSS20]. Application
[CM12, EM21, HO11, SZH13, Shi17, War13].
Applications
[BZ14, CCL+11, FL13a, GGHZ23, GKR14,
HLLR16, KP16, Li22, Str14, WMH24].
Approach
[BCN23, BAGM20, BHY19, BK15, BBLL24,
BGO21, BDL11, CG20, CCY12, COW19,
COW22, CL21a, CK18, EJJ15, FMM11a,
FHS22, HS12, JKK24, LLP11, LLL21,
LMS22, MW13, PW22, Pun21, SZ21, VFL23].
Approaches [FKV12]. Approximating
[BEV14]. Approximation
[AE19, BDN15, BST10, BTW11, BGW24,
CFP10, FR14, GS12, GKS20, Guy22,
HRW13, KM23, KN18, Lev11, MPR21,
NZ13, PVW17, Yam22, ZL22].
Approximations [BDG18, CCL+11, GP15,
How12, HO11, JT11b, LS16, RBG21, VG22].
Arbitrage [BDG22, Bur16, CT15, GJMN16,
JT11a, Lep16, Mag23, MM22, NSY24,
NJZB23, Str14]. Arbitrage-Free
[GJMN16, NJZB23]. ArgMax [KHOL10].
Arising [DB20, FJO21, IR21]. Arithmetic
[Lev18]. Asian [FMM11b, How12, Kir16,
Kol15, Lev18, PZ16, ZO13]. Ask
[BBDR23, ZRA14]. Asset
[BMMB18, BMMB19, BMMBO23, Cha24,
DL11a, EV16, For20, JKP11, RBG21, RS12,
BDG22]. Assets [EGLO21, FT20, JV11,
Lep16, LPY21, LLCMA16]. Asymmetric
[GL22]. Asymptotic [ALMY23, Bic12,
CY21, GJRS18, Gul10, GV15, How12,
JT11b, KN18, LX15, Mon13b, SSZ16, TY12].
Asymptotics [AFLZ17, CC16, CCSW19,
CCL+11, EFGR19, FP15, FZ16, FZ17,
FHS22, JR15, FFF10]. At-the-Money

[EFGR19]. Autoencoders [NJZB23].
Automated [CDM24]. Average
[BTW11, CJ16, MPW24]. Averaging
[How12]. Averse [BE24, DV15, HZ16].
Aversion [DM22, FP15, LYZ24, MW20].
Aware [JPWT22]. Axiom [FLW23].
Axiomatization [BP22, FLW23].

Back [KHOL10, BE24]. Backward
[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
[ACN13, CO11, DL11b, FO11, Lev11, ZX19].
Based
[AJ15, BAGM20, BHU18, BMMBO23,
CGSF23, FO11, HK18, JS11, PR24, ZO13].
Basis [AKK13, BHSW15, CLP11, LR16].
Basket [FZ16, HSZ17]. Bayesian
[CK18, MP23]. Be [For20, VFL23, WBT15].
Beating [VFL23]. Behavior
[AJ15, GJRS18]. Behavioral
[CD12, PWX23]. Beliefs [MWZZ22].
Benchmark [VFL23, Wan22].
Benchmarking [AS18]. Benefit [HZK17].
Bequest [BPY16]. Bergomi [Guy22].
Bermudan
[BEST23, BDN15, BBC16, ECLL23, FO11,
FJJ20, FL13b, Rog10, SZH13]. Best [BP13].
Between [ARS21, JSDN11, NM13].
Beyond [CCC+21]. Bias [ATL12, GPS22].
Bid [BBDR23, ZRA14]. Bidding [BF14b].
Bilateral [LSZ20]. Binding [LMK13].
binomial [LHJ10]. Birth [Mag23]. Bitcoin
[BBLL24]. Bivariate [FZ16]. Black
[BHSW15, GS17, Käl20, Teh16]. Bond
[CL21b]. Book
[AJ15, AKU21, AS10, ASS12, CM21, HK17b,
HR17, JL18, KM23, PSS11, PWY24]. Books
[HN14, HX19]. Border [CFVS22].
Borrowing [BF19, JKK24]. boundaries
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[LHJ10]. Boundary [CL21b, JV11].
Bounded [CC16]. Bounds
[Ara11, BND20, FN18, NS21, Pap18, Teh16].
Bridge [JSDN11]. Brokerage [ANW23].
Brownian [AAM22, FÖ21, 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].

Càdlàg [Ara14, LR16]. Calculus
[ATL12, Mon13b]. Calibrated [CC12].
Calibration
[BLP16, BGW24, CDK10, CMR19, CGSF23,
DT13, GPSS15, GLOW22, Guy22]. Call
[FLGL18, Gul10, MS10]. Calls [Fei22]. Can
[WBT15]. Capital [BHY19, CSS20, LPY21,
MW20, NZ19, Zhi23]. Caplet [Fon23].
Capped [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]. Central
[AFM20, AC17]. Centrality [BBC+20].
Certain [JL13, KP10a]. Certainty
[VRT22, WMH24]. Chain [ZL22]. Chains
[DR18]. Chances [EE22]. Change
[HKMR20]. Changed [CLL21]. Changes
[LLCMA16]. Chaos [FÖ21, Lel18].
Characteristic [FL13a]. Characteristics
[JL20b]. Characterization
[BST10, CD13, JL20a, Qi23]. Chebyshev
[GKS20]. Chief [CS10]. Choice
[BGZ22, MZ10]. Chriss [ANW23]. CIR
[BZ20]. Claim [HX16]. Claims
[AM11, PP10]. Class
[BMZ11, CNP12, GR12]. Classes [NW21].
Classical [BGK24]. Clawback [SW22].
Clearing [AC17, FPR+18, Fei22, KV19].

Clients [ANW23]. Climate [BGH21].
Climate-Economic [BGH21]. Cliquet
[BL13]. Closed [CJ16, CCL+11].
Closed-Form [CJ16, CCL+11]. Clustering
[SS15]. Coefficient [LS16]. Coefficients
[CJM16, HSX23, ZL22]. Coherent [DR18].
Cointegration [CCW19].
Collateralization [BR15]. Collocation
[DB20]. Commoditie [GTW19].
Commodity
[CJQ16, CSS15, GTW19, HF10, JS11].
Common [GK10, MR18]. Communication
[AG20, ACEL23, BD21, BFN22, BCDD21,
BWZ22, BH23, BP22, BC22, BGH21,
BFZ21, CLYZ24, CCC+21, DP20, DFG24,
DM22, DZ23, EJM21, EE22, FS21, Fei22,
Fon23, FJO21, GHK21, JS24, Mag23, MR18,
PR24, Sap20, SZ22b, TD22, WXXY22,
Yam22, Zha23]. Compactness [VF16].
Comparisons [Pap18]. Competition
[AGZ22, HMKSY20, Lud11]. Complete
[BDH10, HKZ17, WX21]. Complexity
[BHU18]. Computation
[BST10, BPO18, HSX15].
Computationally [MGH18]. Computed
[CLYZ24]. Concerns [BLD17, DSZ24].
Conditional
[ACN13, BH16, DF21, FKV12, For20, FM11].
Conditionally [CJC23]. Conditioned
[DF18]. Conditioning [MPR14]. Cone
[SZ22b]. Cone-Constrained [SZ22b].
Conic [BCC15]. Connecting [JT20].
Connection [NM13]. Consistency
[DG24, Vig22]. Consistent
[AHJ15, BZZ19, BWYY14, CCW19, EMP12,
For20, RT17, vSDF19]. Constrained
[BCV14, DHL15, HSX23, MW13, PVW17,
SZ22b, ZRA14]. Constraint
[AS18, ABY22, ABY23, BMS16, Sek13].
Constraints [AI15, ABY19, BCX19,
CCC+21, CVS13, JL15, JL20a, JKK24,
LMK13, NZ19, TA15, WX21, WXXY22].
Construction [MS14, Shi17].
Constructions [CC12, JL20b]. Consuming
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[BPY16]. Consumption
[ABY22, ABY23, CD13, CCSW19, HZ16,
Käl20, LYZ24, PW22, dRP22].
Consumption-Investment [PW22].
Contagion [AMS15, CK18, DMBPR19,
FS21, GV16, HSZ17, JPZ19]. Contagious
[SZ22a]. Contests [Cot21, NZ22]. Context
[BEV14]. Contingent [AM11, FH23].
Continuity [DL11b]. Continuous
[Ben11, BWYY14, DXZ10, DR18, GKR14,
LPY21, MPR14, SS17]. Continuous-
[LPY21]. Continuous-Time
[DR18, MPR14, DXZ10]. Continuum
[Lep16]. Contract [NZ19]. Contracting
[CCY12, CF15]. Contracts
[ANW23, AF15, BCV14, BL13, BR15, CF15,
KR24, LSZ20, WYZ11]. Contributions
[Mag23]. Control [AMS15, BCV14, BH23,
BDL11, CVS13, CMR19, DJ24, HLLR16,
Mon13b, VRT22, War13, YZZ23].
Controlled [Xia24]. Controller [BZ14].
Controller-Stopper [BZ14]. Controlling
[ACE19]. Controls [AF15]. Convergence
[BCM10, BBH+21, BFN22, BW11, CJM16,
CMR18, FT22, GGHZ23, HSZ17, Lev11,
LHJ10]. Convertible [FH23]. Convex
[AG20, Ara14, CLYZ24, GKR14, PP10,
TA15, FM11]. Copula [BGR20].
Corporate [CL21b]. Correction
[DL11b, FL11, GS17, ZCLG16]. Correlated
[GKMT10]. Correlators [BL21]. Cosine
[ZO13]. Cost [CCFLYZ24, DJ23, KP10b].
Costs
[AKK13, BCDD21, Bic12, BS13b, BR15,
BMS16, CD13, CDW24, CMKS14, GO11a,
HF10, Lep16, LMK13, PP10, RX20, DXZ10].
Counterparty [CCFK20]. Coupled
[YZZ23]. Coupon [How12]. Covariance
[GK22, PO10]. Cox [JC16]. Crash [SS19].
Credit [BGR20, BHH+11, CL21b, CK11,
EGS13, EGG10, FK21, GK16, HSZ17].
Criteria [AGZ22, Käl20, MZ10, Sch15].
Criterion [LP21, PWX23]. Critical [BL16].
Cross [CFVS22, GS21, HN14, JS11].

Cross-Border [CFVS22].
Cross-Commodity [JS11].
Cryptocurrency [BHM20]. CSA [BGO21].
Cubature [CM12, FZ23]. Cumulative
[KP18]. Currency [GS21]. Curvature
[AL17, AFLZ17, FT15]. Curve
[GS21, JO23]. Curve-Dependent [JO23].
Curves [FT15, GPSS15]. CVA [HLLR16].

D [CCL+11]. Data [BAGM20, NSY24].
Data-Driven [NSY24]. Deal
[Ara11, BND20]. Debt [BMNP17, CVS13].
Decentralized [CDM24]. Decision
[BDH10, JKK24]. Decomposition [FJL11].
Deep
[BFZ24, BGW24, 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].
Delayed [BD21, JSDN11].
Delayed-Exercise [JSDN11]. Delivery
[Fei19, KYKLR20, PP10]. Delta
[BS23, BW11, Kol15]. Densities
[CFP10, GV15]. Density
[DL13, EJJ15, Mon13a]. Dependence
[AZ10, GV16]. Dependent
[BBC+20, BFZ24, BGM10, HKZ17, HK17b,
HSZ17, JO23, KQY22, KM23, Sap20, SZ21,
TW20, WMH24, ZX19]. Derivative [JS11].
Derivatives [AGLG22, BK15, CK11,
DMSS20, Sab23, Sap20, ZX19]. Descent
[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].
Different [CL21b, GMBB20]. Differential
[CM21, CSS20, CM12, DB20, Hep10, SZ21,
IR21]. Diffusion



5

[BAGM20, BJ12, BS23, BL16, CM17,
CLZ18, CFP10, DL11a, DL11b, Hep10,
JLS20, KM23, QC19, SZ22b, ZL22, LHJ10].
Diffusions
[BDG18, BWZ22, CN11, DF18, JT20].
Diffusivity [HR17]. Dimension
[ACLP14, Pap13]. Dimensional
[BEST23, BWZ22, BCN23, BK15, BTW11,
CLP18, DFG24, El 13, RBG21]. Direct
[MSW21]. Directional [CFRT16].
Directions [EMW21]. Dirichlet [HR18].
Discontinuous [AN15, BCX19, DK18].
Discounting [BGO21, LLP23]. Discrete
[BZZ19, BH23, BWYY14, BC22, BF14b,
Cha24, CKT17, CMKS14, DZ23, EGS13,
Fri14, GKR14, How12, JV11, Pap13, Rás15,
RTY23, RT17]. Discrete-Time
[Rás15, RTY23]. Discretely [FMM11b].
Discretization [BFN22, CFRT16].
Dispersion [GPS22]. Displaced [BJ12].
Displaced-Diffusion [BJ12]. Distance
[BW23]. Distribution
[ABY19, KP18, vSDF21]. Distributions
[NPS17, RS12]. Diversification
[DV15, Qi23]. Dividend
[ABY19, CLZ18, CVS13, CY21, How12].
Dividend/Coupon [How12]. Dividends
[AAM22, CCY23, JV11]. Does [AG20].
Dominance [WX21, WXXY22]. Double
[CASB22, CO11]. Double-Execution
[CASB22]. Down [TY12]. Downgrade
[CL21b]. Drawdown
[AS18, ABY19, ALMY23, Sek13].
Drawdowns [CNP12]. Drift
[EV16, HKMR20]. Drifts [CM17]. Driven
[BGSS23, EGS13, FTT10, HX19, NSY24].
Driver [GP15]. Dual [Ben11, BBC16,
FM11, HLLR16, Lel18, Lev18, MT17,
Mon13b, PW22, RS14, Rog10, SZH13].
Duality [BD18, CKT17, CMKS14, HH10,
Kir15, TA15]. Due [GS17]. Duesenberry
[Lon20]. Duopolistic [Lud11]. Dupire
[ÖH23]. Duration [JT20]. Dynamic
[BL15, BCC15, BND20, CF15, COW19,

COW22, 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 [RW12]. Economic
[BBC+20, BGH21, EM21, LN22]. Editors
[CS10]. Editors-in-Chief [CS10]. Effect
[FT15, HRW13]. Effects [LPY21].
Efficiency [JL15, JL20a]. Efficient [BPO18,
DT13, GKMT10, Kir15, Kir16, ZO13].
Eigenportfolios [AHPP22]. Eisenberg
[FPR+18]. Elastic [HSX15]. Electricity
[CFVS22, KYKLR20]. Element [HR18].
Elicitable [CJC23]. ELMMs [BMMB18].
Emission [HS12]. Emissions [Lud11].
Empirical [GGM17]. Endogenous
[CW22b, LPY21, NZ19, Zhi23].
Endowments [BCMS22]. Energy
[BCV14, BCN23, BK15, Sab23, TT18].
Enhanced [CM10]. Enlargement [CG20].
Entropic [Xia24]. Entropy
[DJ24, MGH18, Qi23, Tia23]. Envelope
[DHOR11]. Environment [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, CDW24,
EM21, FT22, KHOL10, LLLY18, LX15,
LLX19, Lon20]. Equities [AHPP22].
Equity [GV16]. Equivalent [WMH24].
Equivalents [VRT22]. Ergodic [LZ17].
Ergodicity [HR17, ZRA14]. Erratum
[COW22, HK19]. Error
[Gas23, Gul10, RR10]. Escrow [SW22].
ESO [LW15]. Estimate [PO10]. Estimates
[Gul10]. Estimation
[BAGM20, FW18, KMT24, MP23, RS12].
ETF [AZ10]. ETFs [AHJ15, FLGL18].
Euler [CJM16, CMR18]. European



6

[GQS20, How12, JSDN11, MS14, ZO13].
European-Style [ZO13]. Event [GL22].
Eventual [FT15]. Evolution
[BHH+11, HK17a, HK19]. Exact
[FW18, GKMT10, NM13, VG22]. Examples
[GPSS15]. Exchange
[CJJ20, CSB21, CMR18, Kar15]. Execution
[AKU21, AS10, BL15, BDG22, CL23, CJ16,
CASB22, GR14, GZ15, HW14, KLA20,
KP10b, PSS11, Sch15]. Executive
[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].
Expectations [HO11]. Expected
[BMS16, DJ23, LLX19, WX21, KP10a].
Explain [BOL14]. Explicit [CC12, CJM16].
Exploratory [DJ24]. Exponential
[Ant14, CLYZ24, FLF12, FLGL18, LLP23,
RS14, ZO13, DZ23]. Extension [MS10].
Extensions [ÖH23]. Extreme
[Gul10, Pap18]. Extreme-Strike [Pap18].

Factor [DL11a, DP20, DJ24, FHS22, LLL21,
LZ17, RX17]. Factors [BZ20, BK18]. Fast
[FL11, FJL11, FH18, GS20, Guy22, TD22,
FFF10, Kir15]. Fast-Varying [GS20]. Fee
[JLS20]. Feedback [CSS15]. Fees
[BPR21, Wan22]. Field
[BBP23, BBLL24, FT22, GPY13, GGR23].
Fill [CSB21]. Filtering
[BAGM20, EMW21, PO10].
Filtering-Based [BAGM20]. Filtration
[CG20]. Finance [BCC15, CD12, CDM24,
FJO21, GGM17, GR12, Li22]. Financial
[BCM10, BBC+20, BN15, BMMB19, CJM16,
CK18, DMBPR19, Fei19, FH23, FL13a, FT20,
Fri14, 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]. Flow [BL15, Jus21].
Flows [BMMB18]. Follow [GTW19].
Following [DZZ10]. Foreign
[CJJ20, CSB21, CMR18]. Forests [ECLL23].
Form [CJ16, CCL+11, FK21]. Formation
[ABY22, ABY23, BN15]. Formats
[BEST23]. Forms [HR18]. Formula
[CDK10, DF18, GS17, ÖH23, SSV18].
Formulas [CKT17, Gul10, Guy22].
Formulation [LT19]. Forward [AKK13,
Ant14, AGZ22, AS22, BBK12, GK10, JR13,
JR15, Käl20, LLL21, LZ17, SSZ16, dRP22].
Forwards [KYKLR20]. Fourier
[Kir15, BEV14, FO11, HZ10, ZO13].
Fourier-Based [FO11]. Fractional
[BD20, DB20, FH18, GS17, GNR19,
GJRS18, Gul18]. Frame [Kir15].
Framework [AHO20, CKN18, DZ23, FT20,
GK16, GS21, HR17, KYKLR20, LSZ20].
Free [CL21b, CD22, Fon23, GJMN16, NS21,
NJZB23, SSV18, LHJ10]. Frequency
[CJR14, FP15, HK18, HMKSY20, JP15,
SSZ17]. Frictions [Bur16]. Full [HKMR20].
Fully [BND20, DG24, HK17b, KM23].
Fully-Dynamic [BND20]. Functional
[CW22a, CLYZ24, SSV18]. Functionally
[Str14]. Functionals
[BKMMS21, KS10, TD22]. Functions
[BMZ11, FL13a, Gul10, MT17, Sch15,
WXXY22, YZZ23]. Fund [AGZ22, NZ19].
Fundamental [Cha24, DP20]. Funding
[BR15, CSS20]. Future [Guy22]. Futures
[AG20, BS13b, PBH10, WYZ11].

Gain [BP13]. Gain-Loss [BP13]. Galerkin
[GG18, SZ21]. Game [BBP23, BBLL24,
DQS17, GGR23, JKK24, LLL21, SSZ17].
Games [BDH10, Lud11, dRP22]. Gamma
[BW11]. Gas [War13]. Gaussian
[BGR20, DZ23, Yam22]. General
[BZ20, BD18, BKMMS21, BDL11, CC16,
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CLZ18, CKN18, DT13, HR17, PSS11].
Generalizations [Str14]. Generalized
[AN15, GJMN16, KP18, NW21, Sek13,
WMH24]. Generated [BFS11, RX20, Str14].
Generation [FÖ21, NJZB23]. Geometric
[Qi23]. Given [CC12]. Globally [Lev11].
Glosten [LX15]. GMxB [AF15]. Goal
[BPY16]. Good [Ara11, BND20]. Gradient
[SS17]. Growth [PWX23, QC19, Zhi23].
Guaranteed [GR14, HZK17].

Habit [ABY22, ABY23]. Habit-Formation
[ABY22, ABY23]. Harmonic [De 21].
Hawkes
[AJ15, BGSS23, HX19, PWY24, ZRA14].
Hearts [Ara14]. Heat [AFLZ17, FZ16].
Hedge [CGJ19]. Hedging
[AM11, AHO20, AKK13, BHZ15, BCR21,
BL13, BR15, BS23, BBC16, BMS16, BW11,
Bur16, CFRT16, CDP21, CN11, CCFK20,
CL21a, CW12, CKT17, CK11, CO11,
EGLO21, GS20, GS21, Kol15, MH24, PP10,
RR10, Rog10, TA15]. Heston
[AN15, BD20, BGM10, BHSW15, CPZ22,
DB20, FO11, FFF10, FJL12, FL11, GO11b,
GJRS18, JR13, JS19, LT19, MSW21, RTY23].
Heterogeneous
[DSZ24, FS21, Lon20, MWZZ22].
Hierarchical [BEST23]. High
[ACLP14, BEST23, BCN23, CJR14, DM22,
El 13, FP15, HK18, HMKSY20, JLS20, JP15,
Li22, RBG21, SSZ17]. High-Dimensional
[BEST23, BCN23, El 13, RBG21].
High-Frequency
[HK18, HMKSY20, SSZ17]. High-Order
[Li22]. High-Watermark [JLS20]. Higher
[BW11]. Hilbert [Hep10]. HJB [SSZ16].
HJM [DT13]. Homogeneous [CN11].
Homothetic [LLL21, LZ17]. Honest
[EE22]. Horizon
[DG24, GLZ20, LLLY18, LZ17]. Horizons
[KN18, LS21]. Hybrid [CMR18, CMR19].
Hyperbolic [FZ16, KP18].
Hypergeometric [CMP21].

Ill [SSZ16]. Ill-Posed [SSZ16]. Imbalance
[BL15]. Impact [BV19, DM22, FJS22,
GZ15, KP16, NV22, NPS17, RX20, SSZ17].
Imperfect [CCY12, DQS17, HMKSY20].
Implied [ARS21, BLP16, CMN17, CC12,
CDK10, DHJ17, De 21, EJM21, FJL12,
Gul10, GV15, JR15, JKR18, LS16,
LLCMA16, NPS17, NJZB23, Teh16].
Improving [CSB21]. Impulse [BDL11].
Inclusion [LDDD21]. Incoming [BF14b].
Incomplete
[AM11, BDH10, GQS20, NZ13, SSZ16, Tia23].
Inconsistency [HW21]. Inconsistent
[BWZ22, CLZ18, Sch15]. Independent
[Bur16, ZŽ10]. Indices [GV16, PR24].
Indifference
[BD21, BZ14, BND20, DM22, VG22].
Indirect [Mos21]. Individual [FPR+18].
Induced [Ara11, BMMB18]. Induction
[Lev18]. Inferring [Cot21]. Infinite
[BK15, LZ17]. Infinite-Dimensional
[BK15]. Inflation [DMSS20].
Inflation-Linked [DMSS20]. Information
[AHO20, ACE19, AMS15, BD21, BUV12,
DSZ24, GL22, HW14, HKMR20, JS24,
LSWY18, Pap13]. Informational
[JL15, JL20a]. Informed [BE24]. Ingersoll
[JC16]. Inhomogeneous
[DMBPR19, EGS13]. Initial [BGO21].
Initiation [HZK17]. Injections [NZ19].
Insider [CD12, EE22]. Insiders [CD22].
Instruments [DVW11, HS12]. Insurance
[BPY16, BS13a, CLYZ24]. Integrable
[SS19]. Integral [BCV14, FZ23].
Integrated [BGH21]. Integration
[AN15, GGM17]. Integro [Hep10, IR21].
Integro-Differential [Hep10, IR21].
Intensities [CDK10]. Interbank
[AMS15, FPR+18, FS21, FI13, KV19].
Interbanking [BC15]. Interest [BGSS23,
BHM20, GG14, GO11b, ÖH23, ZX19].
Interpolation [BJ12, GKS20].
Intertemporal [Vig22]. Intractable
[HX16]. Intraday [BAGM20, CSB21].
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Invariant [BKMMS21]. Inventories
[CL23]. Inventory [CCFLYZ24, HMKSY20].
Inverse [Käl20]. Inversion
[CDK10, MSW21, AG20]. Inverting
[FL13a]. Investment [ABY22, BV19, BK22,
BCMS22, BHY19, Bic12, CD13, CCSW19,
CVS13, GLZ20, JLS20, Käl20, LLLY18,
LLL21, MT17, NZ13, PW22, PVW17, Rás15,
RX17, Sek13, VG22, Xia24, dRP22, vSDF21].
Investment-Consumption [dRP22].
Investor [ACE19, BUV12, DV15].
Investors [GTW19]. Iteration [RW12].

Job [LW15]. Joint [GLOW22, Guy22].
Jump [AFLZ17, BK22, BAGM20, BS23,
BL16, CM10, DL11a, DL11b, GK16, Hep10,
JLS20, KM23, NPS17, LHJ10].
Jump-Diffusion
[BAGM20, BS23, DL11a, DL11b, Hep10].
Jump-to-Default [AFLZ17]. Jumps
[AD24, BZ14, BCN23, LW15, LPY21].

Kelly [LP21]. Kernel [AFLZ17, FZ16].
Kind [Lep16]. Knightian [BD18].
Knowledge [QC19]. Kusuoka [Yam22].
Kyle [BE24, GMBB20, KHOL10].

Lag [HK18]. Lagrangian [War13]. Large
[AKT19, ACE19, BGR20, GPY13, Gul18,
HK17a, HK19, HK17b, JL18, SS15].
Large-Tick [JL18]. Last [CNP12].
Latency [CSB21]. Latent [DJ24]. Law
[BKMMS21, HK17b]. Law-Invariant
[BKMMS21]. Lead [CF15, HK18, LDDD21].
Lead-Lag [HK18]. Learning
[CCC+21, CL21a, CJC23, JPWT22, MP23,
Pun21, TW20]. Lending [FI13]. Level
[DK18, FT15, JL18, KP10a]. Level-I [JL18].
Level-Slope-Curvature [FT15]. Leverage
[LLM+23]. Leveraged
[AHJ15, AZ10, FLGL18]. Lévy
[BEV14, BPO18, CMN17, EGS13, FL13b,
FLF12, FLGL18, GG18, JL13, JS11, LLP23,
Lev18, LP21, PPR13, RS14, ZO13].

Lévy-Based [JS11]. Lévy-Type [JL13].
Liabilities [BS13a, FPR+18]. LIBOR
[BJ12, GPSS15]. Life [BPY16, BS13a].
Lifelong [HZK17]. Lifts [DJ23]. Limit
[AJ15, AS10, CGJ19, CdL13, CM21, FT22,
GLFT12, HN14, HK17b, HX19, JL18, KM23,
PSS11, SSZ17, SV17, ZCLG16, ZRA14].
Limit-Order [PSS11]. Linear
[CM17, DM22, FJO21]. Linearization
[DB20]. Linked [DMSS20]. Linking
[DHL15]. Lipschitz [CJM16]. Liquidation
[CCFLYZ24, EV16, GLFT12, JL18, KP10b].
Liquidity
[AKU21, Alm12, AKK13, BF14a, BMMB18,
BMMBO23, CDM24, JP15, LLP11]. Loans
[GHK21]. Local [AM11, AG20, AFLZ17,
BFS11, BPO18, CM10, CCC+21, CMR18,
CMR19, CKN18, DF18, FLGL18, JKR18,
KP16, LS16, ÖH23, PPR13, PZ16].
Local-Stochastic [AFLZ17, CMR19, LS16].
Locally [BL13]. Log [BHP21].
Log-Modulated [BHP21]. Long
[AJ15, AKT19, KYKLR20, RX17, Sek13].
Long-Term [KYKLR20, RX17, Sek13].
Long-Time [AJ15, AKT19]. Lookback
[GL22]. Looping [JPZ19]. Loss
[BP13, BMS16, CDM24, LYZ24]. Low
[CJR14, GKS20, RBG21].
Low-Dimensional [RBG21]. Low-Rank
[GKS20]. LSMC [FJJ20]. LT [ACN13].
Lunches [CD22].

Machine [CL21a]. Magic [GGM17]. Make
[BPR21]. Make-Take [BPR21]. Maker
[BPR21]. Makers [BDH10]. Making
[BBP23, CDM24, CCFLYZ24, Jus21].
Malliavin
[ATL12, AN15, Mon13b, Sap20, TY12].
Managed [Pun21]. Management [AGZ22,
BMNP17, DL11a, EMP12, HMKSY20].
Manager [NZ19]. Managing
[DMBPR19, WYZ11]. Manipulation
[ASS12]. Manipulations [AS10]. Many
[dRP22]. Maps [FM11]. Margin
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[BGO21, Fei22]. Market [ACE19, BPR21,
BBP23, BJ12, BFZ21, CGJ19, CDM24,
CT15, CCFLYZ24, CdL13, DQS17, Fri14,
GQS20, Jus21, LS21, LLCMA16, PBH10,
SSZ17, ZCLG16, Zhi23, dRP22, KP10a].
Market-Adjusted [BFZ21].
Market-Maker [BPR21]. Market-Making
[BBP23]. Markets [AM11, BCV14, BCN23,
BDH10, BEV14, BOL14, BK15, BN15,
Bur16, CJQ16, CSB21, CSS15, CMR18,
FHS22, HKZ17, HS12, Lud11, NZ13, Rás15,
SZ22a, SSZ16, SV17, Tia23, WX21].
Markov
[BH23, CLL21, DR18, FP15, MPR14, ZL22].
Markovian
[CdL13, HR17, PWY24, SV17, ZCLG16].
Markowitz
[Arm18, DXZ10, El 13, HX16, JMP21].
Martingale [DHL15, JKR18, LR16, SS19].
Martingales [CC12, SZH13]. Mass
[DHJ17]. Master [SSV18]. Matching
[BMMBO23]. Mathematical [Li22].
Matrix [GK22, PO10, RX17]. Maturities
[KV19]. Maturity [BL16, CC16, FLF12,
FMM11b, JR13, PZ16, ZŽ10, FFF10].
Maturity-Independent [ZŽ10]. Max
[KHOL10]. Maximization
[AD23, BCDD21, BMZ11, BCX19, BS13b,
CL21a, DZ23, FMM11a, LLX19, MW13,
VF16, WX21, Zho21]. Maximize
[AG20, CLYZ24]. Maximum
[FMM11a, LYZ24, MGH18, Qi23]. Maxmin
[LLX19]. May [VFL23, LDDD21]. Mean
[ALMY23, BBP23, BZZ19, BHY19, BBLL24,
CM17, CCW19, De 21, DVW11, For20, FL11,
FJL11, FH18, FT22, GPY13, GGR23, HSX15,
HX16, HSX23, LLLY18, Liu15, MS14, Sch15,
SZ22a, SZ22b, vSDF19, vSDF21, FFF10].
Mean-Field [BBP23]. Mean-Quadratic
[vSDF19]. Mean-Reverting [CM17,
DVW11, FL11, FJL11, FH18, Liu15, FFF10].
Mean-Self-Financing [MS14].
Mean-Standard [BZZ19]. Mean-Variance
[ALMY23, BHY19, CCW19, HSX15, HX16,

HSX23, LLLY18, Sch15, SZ22a, SZ22b,
vSDF19, vSDF21]. Measure
[BOL14, BP13, KMT24, WBT15].
Measurement [RL18]. Measures
[Ara14, BFZ21, CG20, CJC23, DR18, DG24,
DF21, DFG24, FRW17, FTT10, HH10,
Xia24, ZŽ10]. Merton
[BK22, BST10, PW16]. Message [CS10].
Metamodel [BGR20]. Method
[ACN13, ACLP14, CMR19, CM12, FO11,
FZ23, GGHZ23, Kir16, Li22, Mon13b, SZ21,
ZX19, HZ10]. Methods
[ATL12, BCM10, BDN15, BHU18, BEV14,
BHSW15, FJJ20, HK18, HR18].
Microcredit [LDDD21]. Microstructural
[RR10]. Mild [BGK24]. Milgrom [LX15].
Minimal [WXXY22]. Minimalist [FLW23].
Minimization [AM11, BS13a, Fri14].
Minimize [ALMY23]. Minimizing
[KP10a]. Minimum [BFS11]. Mining
[BBLL24]. Misspecified [JT11a]. Mixed
[GV15]. Mixing [FJJ20]. Mixture
[AS22, MPR21]. Model
[AKU21, AAM22, AKT19, AN15, ANW23,
BHZ15, BGM10, BJ12, BGH21, BE24, BS23,
BGR20, BL16, BMNP17, Bur16, CJQ16,
CDJ17, CCY23, CSS15, CLP18, CPZ22,
CMP21, CDK10, CM21, CMR18, CMR19,
DZZ10, DB20, DL11a, DMYT24, DJ23, FO11,
FP15, FJL12, FZ16, FL11, FI13, GMBB20,
GPY13, GG14, GGR23, GQS20, GO11b,
GJRS18, HK17b, HR18, HX16, JS19, JLS20,
JSDN11, JC16, KP16, KM23, LT19, LMS22,
LS21, Liu15, MSW21, NS21, QC19, RTY23,
SSV18, VF16, WMH24, DXZ10, FFF10].
Model-Free [NS21, SSV18].
Model-Independent [Bur16]. Modeling
[BBK12, BMMBO23, CCC+21, EJJ15,
GV16, GLOW22, PWY24, RL18, SV17].
Modelling [BHH+11, ZRA14]. Models
[AE19, AD23, AS10, AL17, Aly14, BLP16,
BCM10, BD20, BHP21, BFN22, BKX12,
BAGM20, BYY12, BGSS23, BGW24,
BPO18, BHSW15, CM17, CMN17, CFR13,



10

CT15, CW12, CGSF23, CKN18, DMSS20,
DL11b, DP20, DJ24, DT13, EGS13,
EFGR19, FL13b, FLF12, FLGL18, FTT10,
Fon23, FZ17, FJL11, FN18, Fri14, FK21,
GG18, GS12, GPSS15, GV15, Gul18, Guy22,
HK17a, HLLR16, Hep10, HJT20, HR17,
JMP21, JL13, JKR18, JS11, JT11a, JT11b,
KHOL10, LLP23, Lev18, LLL21, LZ17,
LPY21, MPR21, MH24, MKPS12, NW21,
PPR13, PZ16, RBG21, RT17, RX17, Sap20,
SZ22b, Shi17, ZL22, HK19]. Modulated
[BHP21]. Monetary [KS10]. Money
[EFGR19]. Monitored [FMM11b].
Monotone [HSX23, MZ10, SZ22b]. Monte
[AN15, BHU18, GR12, MPR14, ZX19].
Mortality [BBK12]. Mortgage
[JC16, KR24]. Motion [GNR19]. Moving
[BTW11]. Multi [BPR21, BDG22, CDW24].
Multi-agent [CDW24]. Multi-asset
[BDG22]. Multiasset [AKT19, CD13].
Multicurrency [GG14].
Multidimensional [BFZ24, BE24, JLS20].
Multientrant [Cot21]. Multifactor
[AE19, GS12, KYKLR20]. Multilayered
[Fei19]. Multilevel
[AN15, BDN15, GR12, ZX19]. Multiperiod
[BW23, For20]. Multiple [AI15, ACLP14,
ANW23, Ben11, BC22, BK18, EGLO21,
GS21, GPSS15, GK22, KV19].
Multiplicative [GZ15]. Multiscale
[BCM10, FHS22, Sap20]. Multivariate
[AD23, ACDP18, GMBB20, JMP21, MS10,
MKPS12].

Nash [SSZ17]. Natural [War13]. Near
[BL16, Lev11]. Nested [BHU18]. Net
[HSX15]. Network
[BCN23, CK18, Fei19, SZ21]. Networks
[AFM20, BBC+20, BMMB19, BC15,
DMBPR19, KV19, LLM+23, NSY24].
Neural [BCN23, LLM+23, NSY24, SZ21].
Neutral [HS12, Mon13a]. No
[BND20, Lep16, MM22]. No-Good-Deal
[BND20]. Node [AFM20]. Noe [FPR+18].

Noise [CW22b]. Non [CJM16].
Non-Lipschitz [CJM16]. Nonconcave
[GLZ20, Rás15]. Nonlinear
[CM17, CF15, CM12, GQS20, NM13].
Nonparametric [ATL12]. Nonquadratic
[AM11]. Nonsmooth [ABRR21, BMZ11,
GP15, GLZ20, HRW13, ZL22].
Nonstationary [MGH18]. Nonuniformly
[SS19]. Normal [CFR13, Sab23]. Note
[BD21, BCDD21, ZCLG16]. Numbers
[HK17b]. Numerical
[ACLP14, BLP16, BCR21, CCL+11, Gas23,
Li22, PVW17, PBH10, VFL23]. Numerics
[EGLO21].

Obligations [Fei19, FH23]. Observable
[EM21]. Observation [LPY21].
Observations [CCY12]. Obstacle
[ABRR21]. ODEs [Yam22]. One [BWZ22,
CLP18, DFG24, FLW23, PSS11, Zha23].
One-Dimensional [BWZ22, CLP18].
One-Sided [PSS11]. Opportunities
[JT11a, PVW17]. Optimal
[AKU21, ACLP14, AAM22, AS10, Alm12,
ANW23, ABY19, ABY22, ABY23, Ant14,
ALMY23, AF15, BPR21, BF14a, BV19,
BK22, BCV14, BBH+21, BDG18, BCDD21,
BCN23, BL15, BCMS22, BDG22, Bic12,
BDL11, BMNP17, CFRT16, CDP21, CL23,
CFVS22, CDM24, CCY23, CT15,
CCFLYZ24, CD13, CLZ18, CCSW19, CVS13,
CMP21, CY21, DHL15, DVW11, DV15,
EV16, FH18, FJS22, GGHZ23, GS20, GL15,
GLZ20, GLFT12, GZ15, GLOW22, HZ16,
HZK17, JL18, JLS20, JC16, Jus21, KLA20,
KP10b, KS10, KN18, LLP23, LLP11, LL11,
LYZ24, LHJ10, LS21, LPY21, MWZZ22,
NZ13, NZ19, NV22, PSS11, PBH10, Rás15,
RX17, SZH13, Sch15, Sek13, TT18, VG22,
War13, Xia24, vSDF21, CLYZ24].
Optimality [Vig22]. Optimization
[ACE19, BW23, BD20, BHY19, BF19,
CW22a, FHS22, JPZ19, LS16, MP23, Pap13,
PWX23, PJ23, Vig22, vSDF19]. Optimized
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[VRT22, WMH24]. Option [ACN13,
AKT19, Aly14, BFS11, CGJ19, CLP18,
CCL+11, CLP11, DL13, DMYT24, FJL11,
FR14, GGM17, GG18, GKS20, GO11a,
HKMR20, Hep10, HF10, IR21, JT20, Kir15,
Kir16, LT19, MKPS12, NS21, RS12, HZ10].
Options [ATL12, ABRR21, AHJ15, BQY22,
BEST23, BZ14, BHZ15, BFZ24, BDN15,
Ben11, BDH10, BYY12, BL13, BTW11,
BK18, BBC16, BHSW15, CPZ22, CO11,
DHL15, DK18, DL11b, DQS17, ECLL23,
EGLO21, FO11, FJJ20, FL13b, FLGL18,
FZ16, FMM11b, GL22, GKR14, GQS20,
HJT20, How12, HRW13, JSDN11, JV11,
Kar15, Kol15, Lel18, LL11, Lev18, Liu15,
MS14, PPS18, Pap18, PZ16, RW12, 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 [AG20]. Orders
[CGJ19, GLFT12, LLP11]. Orlicz
[Ara14, LN22]. Ornstein [BDG22].
Orthogonalization [LR16].

Pairs [CCW19]. Pairs-Trading [CCW19].
Parabolic [CCL+11]. Parameter [DV15].
Parameters [AKU21]. Parametric
[DB20, GGM17, GKS20]. Parametrix
[CFP10]. Parareal [PPS18]. Parisian
[DL13]. Parities [Kar15]. Partial
[ACE19, AMS15, BUV12, CM21, DSZ24,
HKMR20, Hep10, LSWY18, MH24, Pap13,
SZ21, TA15]. Particle [CMR19]. Parts
[AN15]. Passage [CNP12]. Past [LYZ24].
Path
[AZ10, BFZ24, CASB22, DJ23, FÖ21, HSZ17,
KLA20, KQY22, QC19, Sap20, SZ21, ZX19].
Path-Dependence [AZ10].
Path-Dependent
[BFZ24, HSZ17, KQY22, Sap20, SZ21, ZX19].
Patterns [BF14a]. Payments [How12].
Payoffs [AN15, CGJ19, HRW13]. PDE

[FJJ20, MT17, NM13]. PDEs
[FJO21, JO23]. Penalized [HSX15].
Penalty [CLZ18, HRW13]. Performance
[AGZ22, AS22, BP13, BLD17, LLL21, LZ17,
MZ10, SSZ16, Wan22]. Performances
[Ant14]. Period [KYKLR20]. Periodic
[LPY21]. Periodic-Observation [LPY21].
Perpetual [CDP21, GL22]. Perpetuals
[ACEL23]. Persistent [Jus21]. Person
[JKK24]. Perspective [CJR14].
Perspectives [LN22]. Phase [PBH10].
Physical [Fei19, PP10]. Players [dRP22].
Point [EGG10, GK22, HKMR20]. Points
[GGM17, KQY22]. Poisson [FTT10].
Policies [BYY12, TT18]. Policy [RW12].
Polynomial [BL21, FÖ21, KYKLR20].
Pools [LLP11, SS15]. Poor [BP13].
Portfolio [AI15, AS18, ASS12, ACE19,
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, Pap13, PO10,
PJ23, PW16, Pun21, PBH10, Qi23, RL18,
SSV18, SZ22a, SZ22b, TW20, vSDF19].
Portfolios [BCDD21, DVW11, EGS13,
El 13, HK17a, HK19, MP23, RX20, Str14].
Posed [SSZ16]. Posedness [NW21].
Positions [AKK13, CD22]. Positive
[ASS12, DHJ17, LPY21]. Positivity
[FTT10, FT15]. Possibility [CW12]. Power
[AS22, BEV14, BOL14]. Predictable
[CDM24, GKR14]. Preferences
[CLZ18, Vig22]. Premium
[ALMY23, BOL14, CLYZ24, GV16].
Prepayment [JC16]. Presence [DV15].
Price [AG20, AS10, ASS12, BV19,
BMMBO23, BL16, CJ16, CSB21, CdL13,
DM22, FJJ20, FJS22, GGR23, GV15, GZ15,
JS24, KP16, KM23, LW15, Lev11, NS21,
NV22, RBG21, SSZ17, ZCLG16]. Prices
[BC22, CMKS14, Fei22, FJL11, FR14,
GTW19, JT20, LT19, RS12, VG22, ZRA14,
Zhi23]. Pricing [ACN13, AHJ15, AHO20,
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AKT19, Aly14, Ant14, BD21, BQY22,
BEST23, BZ14, BDN15, Ben11, BOL14,
BK15, BL13, BTW11, BLD17, BND20,
BHSW15, CLL21, Cha24, CLP18, CL21b,
CCL+11, CW12, CKT17, CLP11, CM12,
DL13, DMYT24, DM22, ECLL23, EGLO21,
FL13b, Fon23, FMM11b, GGM17, GG18,
GS12, GKS20, Gul10, Hep10, HF10, HS12,
HO11, HSZ17, IR21, Kir15, Kir16, Lel18,
Lev18, MPR14, MKPS12, RW12, Sab23,
Sap20, Tia23, TD22, ZO13, HZ10]. Primal
[Ben11, MT17]. Primer [ACEL23].
Principal [AHPP22, BH16, MR18].
Principal-Agent [BH16, MR18]. Principle
[ALMY23, FMM11a, Gul18, MGH18, Tia23].
Principles [MW20]. Priors [BC22, DSZ24].
Probabilistic [ACLP14]. Probability
[ALMY23, Cot21]. Problem
[ABRR21, ASS12, BH16, BK22, BCV14,
BZZ19, BST10, BCR21, COW19, COW22,
CL21b, CVS13, CY21, DHL15, GLZ20,
HSX23, Käl20, LLLY18, MR18, MW13,
NZ13, PW16, TA15]. Problems
[ACLP14, BW23, BZ14, BCN23, BMZ11,
GGHZ23, GL15, HLLR16, LR16, MT17,
Mon13b, Vig22, War13, YZZ23]. Process
[AJ15, CLZ18, EM21, FL13b, MPR14,
Mos21]. Process-Based [AJ15]. Processes
[Ara14, AS22, BEV14, BL21, BGSS23,
CLL21, CNP12, EGS13, EGG10, FTT10,
HX19, LLL21, LZ17, LP21, RS14, Sab23,
SSZ16, ZO13, ZRA14]. Producer [TT18].
Products [SZH13]. Programming
[VFL23]. Progressive [CG20]. Prohibition
[BWYY14]. Projection [TD22].
Propagation [FK21]. Properties
[AGLG22, Liu15]. Proportional
[BCDD21, Lep16, RX20]. Prospect [KP18].
Provision [CDM24]. Purchase [LL11].
Purchasing [BPY16]. Push [TY12].
Push-Down [TY12]. Put
[BL16, CDP21, JV11, MS10]. Put-Call
[MS10].

Quadratic [CL23, CFR13, GS12, GKR14,
JMP21, KP16, Qi23, vSDF19]. Quadrature
[AN15]. Quantifying [AHO20]. Quantile
[BCR21, BBC16, WXXY22]. Quantiles
[BP22, FLW23]. Quantum [FJO21]. Quasi
[DB20, FM11, RS14]. Quasi-convex
[FM11]. Quasi-Linearization [DB20].
Queue [PWY24].

Radner [CW22b]. Random
[BKMMS21, BMMBO23, BF14b, ECLL23,
GGR23, HSX23, LLLY18, LP21, Yam22].
Random-Supply [GGR23].
Randomization [FMM11b, Lev11].
Randomized [BBH+21, JS19]. Range
[LSWY18]. Rank
[GKS20, HKZ17, WMH24].
Rank-Dependent [HKZ17, WMH24]. Rao
[Qi23]. Ratcheting [AAM22, ABY19].
Rate [BFN22, CJM16, GK10, PWX23,
ZX19, LHJ10]. Rates
[ABY19, BGSS23, BGW24, BHM20, CMR18,
CMR19, Fon23, Gas23, GG14, GO11b, ÖH23].
Rating [CL21b]. Ratio [AS18, BP13, LS16].
Rational [DMSS20]. Ratios [CSB21].
Reach [BPY16, KP10a]. Real
[ABRR21, BDH10, BYY12]. Realization
[KQY22]. Realized [El 13]. Recalibration
[RT17]. Recombining [BDG18].
Reconciling [AD24]. Recover [EM21].
Recovery [Mon13a, MPW24]. Recursive
[DL13, FMM11a]. Reduce [GO11a].
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[CMN17, GJMN16]. Surrogate [CCC+21].
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Tail [RL18, Vig22]. Take [BPR21]. Taking
[HKZ17, NZ22]. Tangent [CMN17]. Target
[CJ16]. Targeted [CDW24]. Taxes
[BST10]. Taylor [LS16]. Tempered
[Sab23]. Temporary [NV22]. Tenor
[EGS13]. Tensor [BEST23, GKS20]. Term
[BPY16, BGSS23, CLP18, EFGR19, FTT10,
FW18, FJL12, JT20, KYKLR20, RT17,
RX17, Sek13, WYZ11]. Term-Structure
[FW18]. Terminal [vSDF21]. Termination
[LW15]. Their [BBH+21, BZ14, CD22,
MT17, SZH13, SSZ16, LHJ10]. Them
[FLW23]. Theorems [Cha24]. Theoretical
[LLL21]. Theory
[BD18, BHM20, CW22a, CGSF23, GPSS15,
KP18, Mag23, RT17, SSV18]. Third [Shi17].
Third-Order [Shi17]. Threshold
[BYY12, GK16]. Threshold-Type
[BYY12]. Thresholds [CL21b]. Tick
[BBDR23, JL18]. Tikhonov [PO10]. Time
[AJ15, AKT19, AFLZ17, BZZ19, BWZ22,
BH23, BCMS22, Ben11, BGM10, BWYY14,
Bic12, BC22, CN11, CLL21, Cha24, CLZ18,
CCW19, CKT17, CMKS14, DL13, DR18,
DG24, DZ23, EGS13, EMP12, FLGL18,
FJL12, FZ16, For20, Fri14, GLZ20, HW21,
KN18, LS21, LLCMA16, MGH18, MPR14,
MZ10, Pap13, Rás15, RTY23, RT17, Sch15,
SS17, War13, vSDF19, DXZ10, KP10a].
Time-Changed [CLL21]. Time-Changes
[LLCMA16]. Time-Coherent [DR18].
Time-Consistency [DG24].
Time-Consistent

[BWYY14, CCW19, EMP12, vSDF19].
Time-Homogeneous [CN11].
Time-Inconsistency [HW21].
Time-Inconsistent
[BWZ22, CLZ18, Sch15].
Time-Inhomogeneous [EGS13].
Time-Varying [BCMS22]. Times
[CNP12, JL20b]. Timing [LL11]. Total
[FT15]. Touch [CO11]. Trackers [CW22b].
Tractable [CFR13, MGH18]. Trade
[AKU21, AS10, CDP21, JT20, Sch15].
Trader [BE24]. Traders [BBP23]. Trading
[Alm12, BCX19, BS13b, BDL11, CD12,
CJR14, CDJ17, CJJ20, CFVS22, CCW19,
CDW24, DZZ10, EE22, FP15, FJS22, FT20,
GNR19, HMKSY20, IR14, JP15, JL20a,
NZ19, NS21, NV22, TT18, HN14].
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Two
[BS13b, DK18, HN14, JKK24, NM13, NW21].
Two-Level [DK18]. Two-Person [JKK24].
Two-Sided [HN14]. Type
[BYY12, Gul18, JL13, MKPS12].

U.S. [AHPP22]. Uhlenbeck [BDG22].
Uncertain [FR14, FN18, HLLR16].
Uncertainty [BHZ15, BD18, CJQ16,
CDJ17, CCY23, DV15, EV16, LMS22].
Underlying [MPR14]. Understanding
[AGLG22]. Underwater [KR24]. Unified
[BGO21]. Uniform [Teh16]. Uniqueness
[IR21]. Upgrade [CL21b]. Use [RW12].
Using [AN15, BAGM20, BYY12, CASB22,
CM12, DB20, ECLL23, Hep10, KMT24,
PO10, ZRA14]. Utilities [FMM11a, Rás15].
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Utility
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BS13b, CLYZ24, CL21a, DM22, DZ23, EM21,
GLZ20, HKZ17, KQY22, KS10, LLX19,
MWZZ22, MW13, Mos21, NM13, VF16,
WX21, WMH24, Zho21, dRP22, PR24].
Utility-Based [PR24]. Utilizing [PBH10].

Valuation [AC17, BKX12, BR15, BPO18,
CKN18, FO11, FT20, GS21, GHK21, JS11,
Kar15, LW15, Rog10, War13]. Value
[AHO20, BFS11, BMZ11, CCFK20, CSS20,
For20, LSWY18, MT17, MPW24, PVW17,
YZZ23]. Value-at-Risk [LSWY18]. Valued
[HH10, Hep10, RX17]. Vanillas [DHL15].
Vanna [ARS21]. Varadhan [DF18].
Variables [BKMMS21]. Variance
[ATL12, ALMY23, BFS11, BHY19, CLL21,
CCW19, GV16, GKR14, HSX15, HX16,
HSX23, LLLY18, LLCMA16, MPR14, NPS17,
Sch15, SZ22a, SZ22b, vSDF19, vSDF21].
Variate [CMR19]. Variation
[CL23, GKR14, vSDF19]. Variational
[BK18, CCY12, LT19, NJZB23]. Various
[BPO18]. Varying [BCMS22, GS20].
Vector [FPR+18]. Versus
[AKK13, LN22, EE22]. via
[BDN15, BEV14, BMMB18, BMMBO23,
BCC15, CMN17, CCC+21, CLP18, LZ17,
LLM+23, Mon13a, Qi23, Tia23]. Views
[CFRT16]. Viscosity [BCM10, IR21]. VIX
[AG20, AGLG22, DHL15, GLOW22, Guy22,
Pap18]. Vol [Aly14]. Vol-of-Vol [Aly14].
Volatilities [GV15]. Volatility
[AE19, AD24, AG20, AKT19, Alm12, AL17,
ARS21, AGLG22, Aly14, AFLZ17, BLP16,
BCM10, BHP21, BQY22, BFN22, BKX12,
BFS11, BGW24, BK18, BGK24, CMN17,
CM10, CC12, CFR13, CCC+21, CCSW19,
CMP21, CMR18, CMR19, CKN18, DHJ17,
DF18, De 21, DMYT24, DJ23, EJM21,
EFGR19, 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, MH24, MKPS12, NPS17,
NW21, NJZB23, ÖH23, PW22, PZ16, Pun21,
Sap20, Teh16, FFF10]. Volterra [AD23,
CPZ22, DMYT24, FZ23, Gul18, JMP21].
Volume [CJ16]. VWAP [GR14].

Wages [BGZ22]. Walk [LP21].
Wasserstein [BW23, PJ23]. Watermark
[JLS20]. Wavelet [HK18]. Wavelet-Based
[HK18]. Way [RW12]. Weak [BFN22,
CD12, Gas23, HK17b, HSZ17, KHOL10].
Wealth [DSZ24, vSDF21, KP10a].
Weighted [CJ16, HSX15, LLP23, Xia24].
Weights [TY12]. Well [NW21].
Well-Posedness [NW21]. while [BPY16].
Wiener [FTT10, Lel18]. Wind [TT18].
Winning [Cot21]. Wise [Zha23]. Wishart
[AKT19]. Withdrawal [HZK17].
Withdrawals [HZK17]. within [PJ23].
Without [MR18, VF16, Yam22]. Worst
[LSWY18]. Worst-Case [LSWY18].

XVA [BGK24, BGO21].

Yield [FT15].

Zero [ARS21, DHJ17, JKK24]. Zero-Sum
[JKK24].
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Crépey, Samuel Drapeau, and
Antonis Papapantoleon. Multi-
variate shortfall risk allocation
and systemic risk. SIAM Jour-
nal on Financial Mathematics, 9
(1):90–126, ???? 2018. CODEN
SJFMBJ. ISSN 1945-497X.

Altay:2019:POL

[ACE19] Sühan Altay, Katia Colaneri,
and Zehra Eksi. Portfolio
optimization for a large in-
vestor controlling market sen-
timent under partial informa-
tion. SIAM Journal on Finan-
cial Mathematics, 10(2):512–
546, ???? 2019. CODEN
SJFMBJ. ISSN 1945-497X.

Angeris:2023:SCP

[ACEL23] Guillermo Angeris, Tarun Chi-
tra, Alex Evans, and Matthew
Lorig. Short communica-
tion: A primer on perpetu-
als. SIAM Journal on Finan-
cial Mathematics, 14(1):SC17–



REFERENCES 18

SC30, March 2023. CODEN
SJFMBJ. ISSN 1945-497X.

Aid:2014:PNM
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samäı, and Mathieu Rosen-
baum. Optimal make-take fees
in a multi market-maker envi-
ronment. SIAM Journal on
Financial Mathematics, 12(1):
446–486, ???? 2021. CODEN
SJFMBJ. ISSN 1945-497X.

Bayraktar:2016:PTL

[BPY16] Erhan Bayraktar, S. David
Promislow, and Virginia R.
Young. Purchasing term life in-
surance to reach a bequest goal
while consuming. SIAM Journal
on Financial Mathematics, 7(1):
183–214, ???? 2016. CODEN
SJFMBJ. ISSN 1945-497X.

Bayer:2022:POU

[BQY22] Christian Bayer, Jinniao Qiu,
and Yao Yao. Pricing op-
tions under rough volatil-
ity with backward 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.

Bielecki:2015:VHC

[BR15] Tomasz R. Bielecki and Marek
Rutkowski. Valuation and hedg-
ing of contracts 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] Francesca Biagini and Irene
Schreiber. Risk-minimization
for life insurance liabilities.
SIAM Journal on Finan-
cial Mathematics, 4(1):243–264,
???? 2013. CODEN SJFMBJ.
ISSN 1945-497X.

Bichuch:2013:UMT

[BS13b] Maxim Bichuch and Steven
Shreve. Utility maximization
trading two futures with trans-
action costs. SIAM Journal
on Financial Mathematics, 4(1):
26–85, ???? 2013. CODEN
SJFMBJ. ISSN 1945-497X.

Bosserhoff:2023:RDH

[BS23] Frank Bosserhoff and Mitja
Stadje. Robustness of delta
hedging in a jump-diffusion
model. 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.

BenTahar:2010:MPT

[BST10] Imen Ben Tahar, H. Mete Soner,
and Nizar Touzi. Merton prob-
lem with taxes: Characteriza-



REFERENCES 33

tion, computation, and approx-
imation. SIAM Journal on Fi-
nancial Mathematics, 1(1):366–
395, ???? 2010. CODEN
SJFMBJ. ISSN 1945-497X.

Bernhart:2011:FDA

[BTW11] Marie Bernhart, Peter Tankov,
and Xavier Warin. A finite-
dimensional approximation for
pricing moving average 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 model-independent
markets with frictions. SIAM
Journal on Financial Math-
ematics, 7(1):812–844, ????
2016. CODEN SJFMBJ. ISSN
1945-497X.

Bauerle:2012:RIP
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Jump-diffusion risk-sensitive as-
set management I: Diffusion
factor model. 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
Lamberton. Continuity correc-
tion for barrier options in jump-
diffusion models. SIAM Jour-
nal on Financial Mathematics,



REFERENCES 45

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 Wei
Lim. Parisian option pricing: a
recursive solution for the den-
sity of the Parisian stopping
time. SIAM Journal on Finan-
cial Mathematics, 4(1):599–615,
???? 2013. CODEN SJFMBJ.
ISSN 1945-497X.

Dolinsky:2022:SCU

[DM22] Yan Dolinsky and Shir Moshe.
Short communication: Utility
indifference pricing with high
risk aversion 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 Meyer-
Brandis, Konstantinos Pana-
giotou, and Daniel Ritter. Man-
aging default contagion in inho-
mogeneous financial networks.
SIAM Journal on Financial
Mathematics, 10(2):578–614,
???? 2019. CODEN SJFMBJ.
ISSN 1945-497X.

Detering:2022:SFS

[DMBPR22] Nils Detering, Thilo Meyer-
Brandis, Konstantinos Pana-
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, David Skovmand, and
David Sloth. Rational mod-
els for inflation-linked deriva-
tives. SIAM Journal on Finan-
cial Mathematics, 11(4):974–
1006, ???? 2020. CODEN
SJFMBJ. ISSN 1945-497X.

DiNunno:2024:OPS

[DMYT24] Giulia Di Nunno, Yuliya
Mishura, and Anton Yurchenko-
Tytarenko. Option pricing in
sandwiched Volterra volatility
model. SIAM Journal on Finan-
cial Mathematics, 15(3):824–
882, ???? 2024. CODEN
SJFMBJ. ISSN 1945-497X.
URL https://epubs.siam.

org/doi/10.1137/22M1521328.

Dixon:2020:SCD

[DP20] Matthew Dixon and Nick Pol-
son. Short communication:
Deep fundamental factor mod-
els. SIAM Journal on Finan-
cial Mathematics, 11(3):SC–26–
SC–37, ???? 2020. CODEN
SJFMBJ. ISSN 1945-497X.

Dumitrescu:2017:GOI

[DQS17] Roxana Dumitrescu, Marie-
Claire Quenez, and Agnès
Sulem. Game options in
an imperfect market with de-
fault. SIAM Journal on Finan-
cial Mathematics, 8(1):532–559,



REFERENCES 46

???? 2017. CODEN SJFMBJ.
ISSN 1945-497X.

Dentcheva:2018:TCR

[DR18] Darinka Dentcheva and Andrzej
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Lévy models by backward 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 conver-
gence rate of the binomial tree
scheme for American options
with jump diffusion and their
free boundaries. SIAM Jour-
nal on Financial Mathematics, 1
(1):30–65, ???? 2010. CODEN
SJFMBJ. ISSN 1945-497X.

Li:2022:HON

[Li22] Yunzhang Li. A high-order
numerical method 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:PAV

[Liu15] Hsuan-Ku Liu. Properties of
American volatility options in

the mean-reverting 3/2 volatil-
ity model. SIAM Journal on Fi-
nancial Mathematics, 6(1):53–
65, ???? 2015. CODEN
SJFMBJ. ISSN 1945-497X.

Leung:2011:OTP

[LL11] Tim Leung and Mike Lud-
kovski. Optimal timing to pur-
chase options. SIAM Journal
on Financial Mathematics, 2
(1):768–793, ???? 2011. CO-
DEN SJFMBJ. ISSN 1945-
497X. URL http://epubs.

siam.org/sifin/resource/1/

sjfmbj/v2/i1/p768_s1.

Lorig:2016:VSD

[LLCMA16] Matthew Lorig, Oriol Lozano-
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and Stefan Weber. Robust port-
folio selection under recovery
average value at risk. SIAM
Journal on Financial Mathe-
matics, 15(1):295–314, March
2024. CODEN SJFMBJ. ISSN
1945-497X.

Mastrolia:2018:PAP

[MR18] Thibaut Mastrolia and Zhenjie
Ren. Principal-agent problem
with common agency without
communication. SIAM Journal
on Financial Mathematics, 9(2):
775–799, ???? 2018. CODEN
SJFMBJ. ISSN 1945-497X.

Molchanov:2010:MEP

[MS10] Ilya Molchanov and Michael
Schmutz. Multivariate exten-
sion of put-call symmetry. SIAM
Journal on Financial Math-
ematics, 1(1):396–426, ????
2010. CODEN SJFMBJ. ISSN
1945-497X.

Milstein:2014:CMS

[MS14] G. N. Milstein and V. Spokoiny.
Construction of mean-self-
financing strategies for Euro-
pean options under regime-
switching. 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 Anke Wiese. Series

expansions and direct inversion
for the Heston model. SIAM
Journal on Financial Math-
ematics, 12(1):487–549, ????
2021. CODEN SJFMBJ. ISSN
1945-497X.

Mania:2017:RPD

[MT17] Michael Mania and Revaz
Tevzadze. On regularity of pri-
mal and dual dynamic value
functions related to investment
problems and their represen-
tations as backward stochastic
PDE solutions. SIAM Journal
on Financial Mathematics, 8(1):
483–503, ???? 2017. CODEN
SJFMBJ. ISSN 1945-497X.

Mocha:2013:SCU

[MW13] Markus Mocha and Nicholas
Westray. The stability of the
constrained utility maximiza-
tion problem: a BSDE ap-
proach. SIAM Journal on Fi-
nancial Mathematics, 4(1):117–
150, ???? 2013. CODEN
SJFMBJ. ISSN 1945-497X.

Mao:2020:RAR

[MW20] Tiantian Mao and Ruodu Wang.
Risk aversion 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, Pengyu Wei, Wanlu
Zhang, and Sheng Chao Zhuang.
Optimal dynamic reinsurance
under heterogeneous beliefs and
CARA utility. SIAM Journal on
Financial Mathematics, 13(3):



REFERENCES 74

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. Zariphopoulou.
Portfolio choice under space-
time monotone performance 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
Jaimungal, Xiaorong Zhang,
and Maxime Bergeron. Arbitrage-
free implied volatility surface
generation with variational au-
toencoders. 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
between two solvable SDEs and
a nonlinear utility stochastic
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
volatility of variance. 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.
Model-free price bounds 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-
driven robust statistical arbi-
trage strategies with deep neu-
ral networks. SIAM Journal on
Financial Mathematics, 15(2):
436–472, May 2024. CODEN
SJFMBJ. ISSN 1945-497X.

Neuman:2022:OSA

[NV22] Eyal Neuman and Moritz Voß.
Optimal signal-adaptive trading
with temporary and transient
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 Wu. Well-
posedness and stability analy-
sis of two classes of general-
ized stochastic volatility mod-
els. SIAM Journal on Finan-
cial Mathematics, 12(1):79–109,
???? 2021. CODEN SJFMBJ.
ISSN 1945-497X.



REFERENCES 75

Nadtochiy:2013:ASS

[NZ13] Sergey Nadtochiy and Thaleia
Zariphopoulou. An approxi-
mation Scheme for solution to
the optimal investment problem
in incomplete markets. SIAM
Journal on Financial Math-
ematics, 4(1):494–538, ????
2013. CODEN SJFMBJ. ISSN
1945-497X.

Nadtochiy:2019:OCF

[NZ19] Sergey Nadtochiy and Thaleia
Zariphopoulou. Optimal con-
tract for a fund manager with
capital injections and endoge-
nous trading constraints. SIAM
Journal on Financial Math-
ematics, 10(3):698–722, ????
2019. CODEN SJFMBJ. ISSN
1945-497X.

Nutz:2022:RDR

[NZ22] Marcel Nutz and Yuchong
Zhang. Reward design in risk-
taking contests. 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

[ÖH23] Orcan Ögetbil and Bernhard
Hientzsch. Extensions of
dupire formula: Stochastic in-
terest rates and stochastic lo-
cal volatility. SIAM Journal on
Financial Mathematics, 14(2):
452–474, ???? 2023. CODEN
SJFMBJ. ISSN 1945-497X.
URL https://epubs.siam.

org/doi/10.1137/21M1390906.

Papanicolaou:2013:DRD

[Pap13] Andrew Papanicolaou. Dimen-
sion reduction in discrete time
portfolio optimization with par-
tial information. SIAM Journal
on Financial Mathematics, 4(1):
916–960, ???? 2013. CODEN
SJFMBJ. ISSN 1945-497X.

Papanicolaou:2018:ESC

[Pap18] A. Papanicolaou. Extreme-
strike comparisons and struc-
tural bounds for SPX and VIX
options. SIAM Journal on Fi-
nancial Mathematics, 9(2):401–
434, ???? 2018. CODEN
SJFMBJ. ISSN 1945-497X.

Putzig:2010:OAF

[PBH10] L. Putzig, D. Becherer, and
I. Horenko. Optimal allocation
of a futures portfolio utilizing
numerical market phase detec-
tion. SIAM Journal on Finan-
cial Mathematics, 1(1):752–779,
???? 2010. CODEN SJFMBJ.
ISSN 1945-497X.

Pesenti:2023:POW

[PJ23] Silvana M. Pesenti and Sebas-
tian Jaimungal. Portfolio op-
timization within a Wasserstein
ball. SIAM Journal on Finan-
cial Mathematics, 14(4):1175–
1214, November 2023. CODEN
SJFMBJ. ISSN 1945-497X.

Park:2010:PSU

[PO10] Sungwoo Park and Dianne P.
O’Leary. Portfolio selection
using Tikhonov filtering to
estimate the covariance ma-
trix. SIAM Journal on Fi-



REFERENCES 76

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.

Pennanen:2010:HCP

[PP10] Teemu Pennanen and Irina Pen-
ner. Hedging of claims with
physical delivery under convex
transaction costs. SIAM Jour-
nal on Financial Mathematics,
1(1):158–178, ???? 2010. CO-
DEN SJFMBJ. ISSN 1945-
497X.

Pagliarani:2013:AEL

[PPR13] Stefano Pagliarani, Andrea Pas-
cucci, and Candia Riga. Adjoint
expansions in local Lévy mod-
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