CnucbK Ha BCHYKH HUTUPAHUA

Ha npod. 11 Muiagen Cperoci1apos CaBoB 32 y4acTue B KOHKYPC 32 4IeH-KOPECIOH/IEeHT 1o 41.3 an1.3
oT ,,[IpaBuiIHUK 32 H30UpPaHe HA aKajleMUIU (JefiCTBUTETHU YJI€eHOBE) U YIeH-KOPEeCIOHIeHTH (A0NUuCHHU YIeHoBe) Ha BAH*

OOwmuaAT opoii nuTupanus e 360, ot kouto 241 ca B peneH3UpaHH cTaTHH,68 ca BKHHUTH M AUCEPTANH B Yy:KOHMHA
U 51 - B cratuu B apxuB. OT 241 nuTHpaHusa B peleH3MPaHU cTaTUH 221 ca B cTATHH ¢ HMOAKT (aKTOp.

WunexchT Ha XUpII HA CTATHATE, O€3 Jia ce BKIFOUBAT IIUTATH OT apxuBa, ¢ h=10.

1. Savov, M., Curve crossing for the reflected Lévy process at zero and infinity, ELECTRONIC JOURNAL OF PROBABILITY,
2008, Volume: 13, Pages: 157-172, DOI: 10.1214/EJP.v13-483, Published: JAN 2008, eISSN: 1083-6489, IF ( 1.131 -
2008), Quartile: Q2 (36/92 Statistics and Probability, JCR-W0S), hyperlink

Humupanua 6 oucepmayuu u Knuzu:
(1) Fan, Y A study in lightly trimmed Lévy processes, PhD thesis, Australian National University, 2015, hyperlink

2. Savov, M. Small time two-sided LIL behaviour for Levy processes at zero, PROBABILITY THEORY AND RELATED
FIELDS, 2009, Volume: 144, Pages: 79-98, DOI: 10.1007/s00440-008-0142-1, Published: MAR 2008, ISSN: 0178-8051,
elSSN: 1432-2064, IF (1.373 - 2009), Quartile: Q2 (29/100 Statistics and Probability, JCR-WoS), hyperlink

Humupanusn ¢ peyensupanu nayunu nyoaukayuu’
(1) Maller, R. A. Small-time versions of Strassen’s law for Lévy processes, PROCEEDINGS OF THE LONDON

MATHEMATICAL SOCIETY, 2009, Volume: 98, Pages: 531-558, DOI: 10.1112/plms/pdn041, Published:
OCT 2008, ISSN: 1460-244X, IF (1.049 - 2009), hyperlink

(2) Buchmann, B. and Maller, R. A. The small-time Chung-Wichura law for Lévy processes with non-vanishingBrownian
component, PROBABILITY THEORY AND RELATED FIELDS, 2011, Volume: 149, Pages: 303-330, DOI:
10.1007/s00440-009-0255-1, Published: DEC 2009, ISSN: 0178-8051, elSSN: 1432-2064, IF (1.533 - 2011), hyperlink

(3) Bottcher, B., Schilling, R. and Wang, J., Lévy -type processes: construction, approximation and sample path properties,
2013, LEVY MATTERS III: LECTURE NOTES IN MATHEMATICS, Volume 2099, 199 pages, DOI: 10.1007/978-3-
319-02684-8, ISBN: 978-3-319-02683-1, IF (0.627 - 2013), hyperlink

(4) Knopova, V. and Schilling, R., On the small-time behaviour of Lévy -type processes, 2014, STOCHASTIC
PROCESSES AND THEIR APPLICATIONS, Volume: 124, Pages: 2249—2265,
DOI: 10.1016/j.spa.2014.02.008, Published: JUN 2014, ISSN: 0304-4149, IF (1.056 - 2014), hyperlink

(5) Maller, R., Strong laws at zero for trimmed Lévy processes, ELECTRONIC JOURNAL OF PROBABILITY, 2015,
Volume: 20, Pages: 1-24, DOI: 10.1214/EJP.v20-3839, Published: AUG 2015, eISSN: 1083-6489, IF (0.852 - 2015),

hyperlink

(6) Kim, P., Kumagai, T. and Wang, J., Laws of the iterated logarithm for symmetric jump processes, 2017, BERNOULLI,
Volume: 23, Pages: 2330-2379, DOI: 10.3150/16-BEJ812, Published: MAY 2017, ISSN: 1350-7265, IF (1.377 - 2017),

hyperlink

(7) Dimitrova, D., Ignatov, Z. and Kaishev, V., Ruin and deficit under claim arrivals with the order statistics property,
METHODOLOGY AND COMPUTING IN APPLIED PROBABILITY, 2019, Volume: 21, Pages: 511-530, DOI:
10.1007/s11009-018-9669-5, Published: SEP 2018, ISSN: 1387-5841, elSSN: 1573-7713, IF (0.746 - 2018), hyperlink

(8) Einmahl.U, LIL type behavior of multivariate Lévy processes at zero, TRANSACTIONS OF THE AMERICAN
MATHEMATICAL SOCIETY, 2019, Volume: 372, Pages: 6437-6464, DOI: 10.1090/tran/7805, Published: MAR
2019, ISSN: 0002-9947, elSSN: 1088-6850, IF (1.318 - 2018), hyperlink


https://apps.webofknowledge.com/InboundService.do?product=WOS&Func=Frame&DestFail=https%3A%2F%2Fwww.webofknowledge.com&SrcApp=RRC&locale=en_US&SrcAuth=RRC&SID=F67VjGt3lvxOePkQ3XZ&customersID=RRC&mode=FullRecord&IsProductCode=Yes&Init=Yes&action=retrieve&UT=WOS%3A000252974000003
https://openresearch-repository.anu.edu.au/handle/1885/149793
https://link.springer.com/article/10.1007%2Fs00440-008-0142-1
https://londmathsoc.onlinelibrary.wiley.com/doi/abs/10.1112/plms/pdn041
https://link.springer.com/article/10.1007%2Fs00440-009-0255-1
https://www.springer.com/gp/book/9783319026831
http://www.sciencedirect.com/science/article/pii/S0304414914000441
https://projecteuclid.org/euclid.ejp/1465067194
https://projecteuclid.org/euclid.bj/1494316820
https://doi.org/10.1007/s11009-018-9669-5
https://www.ams.org/journals/tran/2019-372-09/S0002-9947-2019-07805-4/home.html

Humupanusn ¢ apxue: 4

Humupanusa 6 oucepmayuu u KHuzu:
(1) Fan,Y A study in lightly trimmed Lévy processes, PhD thesis, Australian National University, 2015, hyperlink

(2) Reker, J Distributional properties of killed exponential functionals and short-time behaviour of Lévy-driven stochastic
differential equations, PhD thesis, University of Ulm, Germany, 2021, hyperlink

(3) Tan, S. Boundary—crossing probabilities for stochastic processes and their applications, PhD thesis, University of
London, 2019, hyperlink

3. Doney, R., Maller, R. and Savov, M., Renewal theorems and stability for the reflected process, STOCHASTIC PROCESSES
AND THEIR APPLICATIONS, 2009, Volume: 119, Pages: 1270-1297, DOI: 10.1016/j.spa.2008.06. Published: APR 2009,
ISSN: 0304-4149, IF (1.543 - 2009), Quartile: Q2 (26/100 Statistics and Probability, JCR- W0S), hyperlink

l[umupamm 6 PeUCH3UPAHU HAYUHU nyéﬂmcauuu:

(1) Banerjee, T. and Sharma, V., Generalized analysis of a distributed energy efficient algorithm for change detection,
IEEE TRANSACTIONS ON WIRELESS COMMUNICATION, 2011, Volume: 10, Pages: 91- 101, DOI:
10.1109/TWC.2010.110510.091177, Published: NOV 2010, ISSN: 1536-1276, elSSN: 1558-2248, IF (2.586 - 2011),
hyperlink

(2) vatamidou, E., Adan, 1J.B.F., Vlasiou, M. and Zwart, A.P., Asymptotic error bounds for truncated buffer
approximations of a 2-node tandem queue, 2016, NINTH INTERNATIONAL CONFERENCE ON MATRIX-ANALYTIC
METHODS IN STOCHASTIC MODELS, June 2016, hyperlink

Humupanus ¢ apxue:1

Humupanusa ¢ oucepmayuu u Knuzu:

(1) Casati, A. and Tabachnik, S., The Statistics of the Maximum Drawdown in Financial Time Series, 2013, IN:Batten JA.,
Maccay P., Wagner N. (eds) ADVANCES IN FINANCIAL RISK MANAGEMENT, 2013, Pages: 347-363, DOI:
10.1057/9781137025098_15, ISBN: 978-1-349-43874-7, elSBN: 978-1-137-02509-8, hyperlink

(2) Vatamidou, E. Error analysis of structured Markov chains, PhD thesis, Eindhoven University of Technology, 2015,
hyperlink

4. Doney, R. and Savov, M., The asymptotic behaviour of densities related to the supremum of a stable process, ANNALS OF
PROBABILITY, 2010, Volume: 38, Pages: 316—326, DOI: doi:10.1214/09-A0P479, Published: JAN 2010, ISSN: 0091-
1798, elSSN: 2168-894X, IF (1.470 - 2010), Quartile: Q2 (28/110 Statistics and Probability, JCR- WoS), hyperlink

Humupanus 6 peyenzupanu nayunu nyoauKayuu’

(1) Yano, K., Yano, Y. and Yor, M., Penalisation of a stable Lévy process involving its one-sided supremum, ANNALS
DE L’INSTITUT HENRI POINCARE, PROBABILITES ET STATISTIQUES, 2010, Volume:46, Pages: 895—
1194, DOI: 10.1214/09-AIHP339, Published: 2010, ISSN: 0246-0203, eISSN: 1778-7017, IF (0.759 - 2010), hyperlink

(2) Hubalek, F. and Kuznetsov, A., A convergent series representation for the density of the supremum of a stable process,
ELECTRONIC COMMUNICATIONS IN PROBABILITY, 2011, Volume: 16, Pages: 84-95,
DOI: 10.1214/ECP.v16-1601, Published: 2011, eISSN: 1083-589X, IF (0.527 - 2011), hyperlink

(3) Kuznetsov, A., On extrema of stable processes, ANNALS OF PROBABILITY, 2011, Volume: 39, Pages: 1027—
1060, DOI: 10.1214/10-A0P577, Published: MAR 2011, ISSN: 0091-1798, elSSN: 2168-894X, IF (1.789 - 2011),

hyperlink


https://openresearch-repository.anu.edu.au/handle/1885/149793
https://oparu.uni-ulm.de/xmlui/handle/123456789/35412
https://openaccess.city.ac.uk/id/eprint/25172/1/Tan%2C%20Senren_Redacted.pdf
https://www.sciencedirect.com/science/article/pii/S0304414908001063
https://ieeexplore.ieee.org/abstract/document/5635473
https://pure.tue.nl/ws/portalfiles/portal/53836651/vatamidou.pdf
https://link.springer.com/chapter/10.1057/9781137025098_15
https://research.tue.nl/en/publications/error-analysis-of-structured-markov-chains
https://projecteuclid.org/euclid.aop/1264434000
http://www.numdam.org/item/AIHPB_2010__46_4_1042_0/
https://projecteuclid.org/euclid.ecp/1465261964#abstract
https://projecteuclid.org/euclid.aop/1300281731#abstract

(4) Kwasnicki, M., Spectral analysis of subordinate Brownian motions in half-line, STUDIA MATHEMATICA, 2011
Volume: 206, Pages: 211-271, DOI: 10.4064/sm206-3-2, Published: 2011, ISSN: 0039-3223, elSSN: 1730-6337, IF
(0.600 - 2011), hyperlink

(5) Simon, T., Hitting densities for spectrally positive stable processes, STOCHASTICS AN INTERNATIONALJOURNAL
OF PROBABILITY AND STOCHASTIC REPORTS, 2011, Volume: 83, Pages: 203-214, DOI:
10.1080/17442508.2010.549232, Published: FEB 2011, ISSN: 1744-2508, elSSN: 1744-2516, IF (0.483 - 2011), hyperlink

(6) Wachtel, V., Local limit theorem for the maximum of asymptotically stable random walks, PROBABILITY
THEORY AND RELATED FIELDS, 2012, Volume: 152, Pages: 407-424, DOI: 10.1007/s00440-010-0326-3,
Published: OCT 2010, ISSN: 0178-8051, elSSN: 1432-2064, IF (1.394 - 2012), hyperlink

(7) Caravenna, F. and Chaumont , L., An invariance principle for random walk bridges conditioned to staypositive,
ELECTRONIC JOURNAL OF PROBABILITY, 2013, Volume: 18, Pages: 1-32, DOI: 10.1214/EJP.v18-2362, Published:
JUN 2013, elSSN: 1083-6489, IF (0.774 - 2013), hyperlink

(8) Chaumont, L., On the law of the supremum of Lévy processes, ANNALS OF PROBABILITY, 2013, Volume: 41,
Pages: 1191-1217, DOI: 10.1214/11-A0P708, Published: APR 2013, ISSN: 0091-1798, elSSN: 2168-894X, IF
(1.431 - 2013), hyperlink

(9) Kuznetsov, A., On the density of the supremum of a stable process, STOCHASTIC PROCESSES AND THEIR
APPLICATIONS, 2013, Volume: 123, Pages: 986-1003, DOI: 10.1016/j.spa.2012.11.001, Published: NOV 2012,
ISSN: 0304-4149, IF (1.046 - 2013), hyperlink

(10) Kwasnicki, M., Malecki, J. and Ryznar, M., First passage times for subordinate Brownian motions, STOCHASTIC
PROCESSES AND THEIR APPLICATIONS, 2013, Volume: 123, Pages: 1820-1850, DOI:
10.1016/j.spa.2013.01.011, Published: JAN 2013, ISSN: 0178-8051, elSSN: 1432-2064, IF (1.046 - 2013),hyperlink

(11) Chaumont, L. and Malecki, J., The asymptotic behaviour of the density of the supremum of Lévy processes, ANNALS
DE L’INSTITUT HENRI POINCARE, PROBABILITES ET STATISTIQUES, 2016, Volume: 52, Pages: 1178—
1195, DOI: 10.1214/15-AIHP674, Published: JUL 2016, ISSN: 0246-0203, elSSN: 1778- 7017, IF (1.080 - 2016),

hyperlink

(12) Cordero, F., The first passage time of a stable process conditioned to not overshoot, JOURNAL OF THE- ORETICAL
PROBABILITY, 2016, Volume: 29, Pages: 776-796, DOI: 10.1007/s10959-014-0592-6, Published: JAN 2015, ISSN:
0894-9840, elSSN: 1572-9230, IF (0.466 - 2015), hyperlink

(13) Valvedre, L., On the one-dimensional spectral heat content for stable processes, JOURNAL OF MATHE-MATICAL
ANALYSIS AND APPLICATIONS, 2016, Volume: 144, Pages: 11-24, DOI: 10.1016/j.jmaa.2016.03.086,
Published: APR 2016, ISSN: 0022-247X, IF (1.064 - 2016), hyperlink

(14) Budd, T., Curien, N. and Marzouk, C., Infinite random planar maps related to Cauchy processes, JOURNAL CE
L’ECOLE POLYTECHNIQUE, 2018, Volume: 5, Pages: 749791, DOI: 10.5802/jep.82, Published:
OCT 2018, ISSN: 2429-7100, elSSN: 2270-518X, IF (0.83 - 2019) hyperlink

(15) Kuznetsov, A. and Kwasnicki, M., Spectral analysis of stable processes on the positive half-line, ELEC- TRONIC
JOURNAL OF PROBABILITY, 2018, Volume: 23, Pages: 1-30, DOI: 10.1214/18-EJP134,
Published: FEB 2018, elSSN: 1083-6489, IF (0.993 - 2018), hyperlink

(16) Profeta, C. On the supremum of products of symmetric stable processes, ELECTRONIC COMMUNICA- TIONS IN
PROBABILITY, 2018, Volume: 23, Pages: 1-13, DOI: 10.1214/18-ECP193, Published: DEC 2018, elSSN: 1083-
589X, IF (0.623 - 2018), hyperlink

(17) Kwasnicki, M. Fluctuation theory for Lévy processes with completely monotone jumps, ELECTRONIC JOURNAL
OF PROBABILITY, 2019, Volume: 24, Pages: 1-40, DOI: 10.1214/19-EJP300, Published:
MAR 2019, elSSN: 1083-648, IF (0.994 - 2018), hyperlink


https://www.impan.pl/en/publishing-house/journals-and-series/studia-mathematica/all/206/3/90201/spectral-analysis-of-subordinate-brownian-motions-on-the-half-line
https://www.tandfonline.com/doi/abs/10.1080/17442508.2010.549232
https://link.springer.com/article/10.1007/s00440-010-0326-3
https://projecteuclid.org/euclid.ejp/1465064285#abstract
https://projecteuclid.org/euclid.aop/1367241498
https://www.sciencedirect.com/science/article/pii/S0304414912002414
https://www.sciencedirect.com/science/article/pii/S0304414913000203
https://projecteuclid.org/euclid.aihp/1469723516
https://link.springer.com/article/10.1007/s10959-014-0592-6
https://jep.centre-mersenne.org/item/JEP_2018__5__749_0/
https://projecteuclid.org/euclid.ejp/1518426058
https://projecteuclid.org/euclid.ecp/1545102493
https://projecteuclid.org/euclid.ejp/1555034439

(18) Uchiyama, K., Asymptotically stable random walks of index 1 < a < 2 killed on a finite set, STO- CHASTIC
PROCESSES AND THEIR APPLICATIONS, 2019, Volume: 129, Pages: 5151-5199, DOI: 10.1016/j.spa.2019.02.006,
Published: DEC 2019, ISSN: 0304-4149, IF (1.342 - 2018), hyperlink

(19) Bisewski, K. and Ivanovs, J. Zooming-in on Lévy process: Failure to observe threshold exceedance over a dense grid.
ELECTRONIC JOURNAL OF PROBABILITY, 2020, Volume 25, Pages 1-33, DOI: 10.1214/20-EJS13, Published:
SEPT 2020, elSSN: 1083-648, IF (0.994 - 2018), hyperlink

(20) Casares, J.1.G, Mijatovic, A. and Bravo, G.U. &strong simulation of the convex minorants of stable processes and
meanders. ELECTRONIC JOURNAL OF PROBABILITY, 2020, Volume 25, Pages 1-33, DOI: 10.1214/20-EJP503,
Published: AUG 2020, elSSN: 1083-648, IF (0.994 - 2018), hyperlink

(21) Chaumont, L. and Malecki, J. Density behaviour related to Lévy processes. TRANSACTIONS OF THE AMERICAN
MATHEMATICAL SOCIETY, 2021, Volume 374, Issue 3, Pages 1919-1945, DOI: https://doi.org/10.1090/tran/8268,
Published: DEC 2020 (online), IF (1.318 - 2018), hyperlink

Humupanusn ¢ apxue: 6

Humupanua é oucepmayuu u Knuzu:
(1) Jones, E. Large Deviations of Random Walks and Levy Processes, PhD thesis, University of Manchester, 2008, hyperlink

(2) Kiihn, J., Limit theorems for random excursions, PhD thesis, University of Freiburgh, 2013, hyperlink

(3) Kyprianou, A., Fluctuations of Lévy processes with applications, 2014, DOI: 10.1007/978-3-642-37632-0_1, Published:
2014, ISBN: 978-3-642-37631-3, elSBN: 978-3-642-37632-0, hyperlink

(4) Bisewski, K. Rare Event Simulation and Time Discretization, PhD thesis, University of Amsterdam, 2019, hyperlink

(5) Wang, J. Continuous time skip-free Markov process and study of branching process with immigration, PhD thesis,
Cornell University, 2020, hyperlink

(6) Higa, A.K. Monte-Carlo simulations for jump processes, Graduate lectures by invitation, 2021, hyperlink

5. Doney, R. and Savov, M., Right inverses of Lévy processes, ANNALS OF PROBABILITY, 2010, Volume: 38, Pages:
1390-1400, DOI: 10.1214/09-A0P515, Published: JUL 2010, ISSN: 0091-1798, elSSN: 2168-894X, IF (1.470- 2010),
Quartile: Q2 (28/110 Statistics and Probability, JCR-Wo0S), hyperlink

6. Doering, L. and Savov, M., An application of renewal theorems to exponential moments of local times, ELECTRONIC
COMMUNICATIONS IN PROBABILITY, 2010, Volume: 38, Pages: 263-269, DOI: 10.1214/ECP.v15- 1558, Published:
JUN 2010, elSSN: 1083-589X, IF (0.559 - 2010), Quartile Q4 (88/110 Statistics and Probability, JCR-Wo0S), hyperlink

Humupanus ¢ peyenzupanu nayunu nyonukayuu:

(1) Donati-Martin, C., Lejay, A. and Rouault, A., 45th seminar on probability. Including papers of the conference on
stochastic filtrations, SEMINAIRE DE PROBABILITES XLV, LECTURE NOTES IN MATHE- MATICS, 2011, Volume:
2078, Pages: 558 pages, DOI: 10.1007/978-3-319-00321-4, Published: JUN 2011,

ISSN: 0720-8766 0075-8434, Springer, hyperlink

(2) Carmona, P. and Hu, Y., The spread of a catalytic branching random walk, ANNALS DE L’INSTITUT HENRI
POINCARE, PROBABILITESET STATISTIQUES, 2014, Volume: 50, Pages: 327-351, DOI: 10.1214/12-AIHP529,
Published: MAR 2014, ISSN: 0246-0203, elSSN: 1778-7017, IF (1.059 - 2016), hyper-link

(3) Khoshnevisan, D. and Kim, K., Non-linear noise excitation of intermittent stochastic PDEs and the topology of LCA
groups, ANNALS OF PROBABILITY, 2015, Volume: 43, Pages: 1944-1991, DOI: 10.1214/14- AOP925, Published: FEB
2014, ISSN: 0091-1798, elSSN: 2168-894XL, IF (1.734- 2015), hyperlink


https://www.sciencedirect.com/science/article/pii/S0304414918301613?casa_token=vvU-gCS1KucAAAAA%3ANvx8nb4NV1jJURIVHBqq32CASn9n_DLKEPxUXXyrVctnTTJupPXwc_HSSk2dl3wS9COw77vf
https://www.scopus.com/record/display.uri?eid=2-s2.0-85091661814&citeCnt=2_DELIM_2_DELIM_CTODS_1322372329_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-77953675815&src=s&imp=t&sid=fe8101ec15f54662e4ae762018b2a538&sot=ctocbw&sdt=a&sl=15&s=PUBYEAR+IS+2020&relpos=0&citeCnt=1&searchTerm=
https://www.scopus.com/record/display.uri?eid=2-s2.0-85089661654&citeCnt=2_DELIM_2_DELIM_CTODS_1322372329_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-77953675815&src=s&imp=t&sid=fe8101ec15f54662e4ae762018b2a538&sot=ctocbw&sdt=a&sl=15&s=PUBYEAR+IS+2020&relpos=1&citeCnt=1&searchTerm=
https://www.scopus.com/record/display.uri?eid=2-s2.0-85101652082&citeCnt=1_DELIM_1_DELIM_CTODS_1322372329_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-77953675815&src=s&imp=t&sid=d1cb83f29e0e3156734d780834f8300b&sot=ctocbw&sdt=a&sl=15&s=PUBYEAR+IS+2021&relpos=0&citeCnt=0&searchTerm=
https://search.proquest.com/openview/a732bd094c39d35a147ef354cfeb30a3/1?pq-origsite=gscholar&cbl=2026366&diss=y
https://link.springer.com/book/10.1007/978-3-642-37632-0
https://core.ac.uk/download/pdf/301640363.pdf
https://www.proquest.com/openview/8537dfb202765b7e420e0e8b1d935c8a/1?cbl=44156&pq-origsite=gscholar
http://prac.im.pwr.edu.pl/~kwasnicki/seminar/files/arturo-kohatsu-higa.pdf
https://www.jstor.org/stable/20744121?seq=1&metadata_info_tab_contents
https://projecteuclid.org/euclid.ecp/1465243967#info
https://www.springer.com/series/4809
https://projecteuclid.org/euclid.aihp/1395856130#info
https://projecteuclid.org/euclid.aihp/1395856130#info
https://projecteuclid.org/euclid.aop/1433341324#info

7. Bertoin, J. and Savov, M., Some applications of duality for Lévy processes in a half-line, BULLETIN OF THE LONDON
MATHEMATICAL SOCIETY, 2010, Volume: 43, Pages: 97-111, DOI: 10.1112/blms/bdq084, Published: OCT 2010,
elSSN: 1469-2120, IF (0.63 - 2010), Quartile: Q2 (122/279 Mathematics, JCR-W0S), hyperlink

Humupanus ¢ peyenzupanu Hayunu nyoIuUKayuu:

(1) Barczy, M. and Doering, L., Jump type SDEs for self-similar processes, ELECTRONIC JOURNAL OF
PROBABILITY, 2012, Volume: 17, Pages: 1-39, DOI: 10.1214/EJP.v17-2402,
Published: OCT 2012, eISSN: 1083-6489, IF (0.785 - 2012), hyperlink

(2) Jacob, E., A Langevin process reflected at a partially elastic boundary:l, STOCHASTIC PROCESSES AND THEIR
APPLICATIONS, 2012, Volume: 122, Pages: 191-216, DOI: 10.1016/j.spa.2011.08.003, Published:
JAN 2012, ISSN: 0304-4149, IF (0.953 - 2012), hyperlink

(3) Barczy, M. and Doering, L., On entire moments of self-similar Markov processes, STOCHASTIC ANALYSIS AND
APPLICATIONS, 2013, Volume: 31, Pages: 191-198, DOI: 10.1080/07362994.2013.741397,
Published: FEB 2013, ISSN: 0736-2994. elSSN: 1532-9356, IF (0.664 - 2013), hyperlink

(4) Burdzy, K. and Scheutzow, M., Forward Brownian motion, PROBABILITY THEORY AND RELATED FIELDS,
2014, Volume: 160, Pages: 95-126, DOI: 10.1007/s00440-013-0524-x, Published: AUG 2013, ISSN: 0178-8051, elSSN:
1432-2064, IF (1.532 - 2014), hyperlink

(5) Berestycki, J., Doering, L., Mytnik, L and Zambotti, L., Hitting properties and non-uniqueness for SDE driven by
stable processes, STOCHASTIC PROCESSES AND THEIR APPLICATIONS, 2015, Volume: 125, Pages: 918-940,
DOI: 10.1016/j.spa.2014.10.012, Published: MAR 2015, ISSN: 0304-4149, IF (1.193 - 2015), hyperlink

(6) Doering, L., A jump-type SDE approach to real-valued self-similar Markov processes, TRANSACTIONS OF THE
AMERICAN MATHEMATICAL SOCIETY, 2015, Volume: 367, Pages: 7797—7836, DOI: 10.1090/ S0002-9947-
2015-06270-9, Published: FEB 2015, ISSN: 0002-9947, elSSN: 1088-6850, IF (1.196 - 2015), hyperlink

(7) Doering, L. and Kyprianou, A., Perpetual Integrals for Levy Processes, JOURNAL OF THEORETICAL
PROBABILITY, 2016, Volume: 28, Pages: 1192—1198, DOI: 10.1007/s10959-015-0607-y, Published: SEP 2016,
ISSN: 0894-9840, elSSN: 1572-9230, IF (0.854 - 2016), hyperlink

(8) Engelke, S. and lvanovs, J., 4 Lévy -derived process seen from its supremum and max-stable processes, ELECTRONIC
JOURNAL OF PROBABILITY, 2016, Volume: 21, Pages: 1-19, DOI: 10.1214/16-EJP1112,
Published: FEB 2016, elSSN: 1083-6489, IF (0.904 - 2016), hyperlink

(9) Griffin, P., Sample path behavior of a Lévy insurance risk process approaching ruin, under the Cramér-Lundbergand
convolution equivalent conditions, ANNALS OF APPLIED PROBABILITY, 2016, Volume: 26, Pages: 360-401, DOI:
10.1214/14-AAP1094, Published: JAN 2016, ISSN: 1050-5164, elSSN: 2168-8737, IF (1.506 - 2016), hyperlink

(10) Dereich, S., Doeing, L. and Kyprianou, A., Real self-similar processes started from the origin, ANNALS OF
PROBABILITY, 2017, Volume: 45, Pages: 1952-2003., DOI: 10.1214/16-A0P1105, Published: MAY 2017, ISSN:
0091-1798, elSSN: 2168-894X, IF (2.118 - 2015), hyperlink

(11) Kyprianou, A. and Vakeroudis, S., Stable windings at the origin, STOCHASTIC PROCESSES AND THEIR
APPLICATIONS, 2018, Volume: 128, Pages: 4309-4325, DOI: 10.1016/j.spa.2018.02.004, Published: FEB 2018,
ISSN: 0304-4149, IF (1.342 - 2018), hyperlink

(12) Doering, L., Watson, A. and Weissmann, P., Lévy processes with finite variance conditioned to avoid an interval,
ELECTRONIC JOURNAL OF PROBABILITY, 2019, Volume: 24, Pages: 1-32, DOI: 10.1214/19- EJP306,
Published: JUN 2019, elSSN: 1083-6489, IF (0.994 - 2018), hyperlink

(13) Kyprianou, A., Rivero, V., Sengul, B. and Yang, T., Entrance laws at the origin of self-similar Markov processes in
high dimensions, TRANSACTIONS OF THE AMERICAN MATHEMATICAL SOCIETY, 2020, Volume 373, Issue 9,
Pages 6227-6299, DOI: https://doi.org/10.1090/tran/8086, Published: SEP 2020, ISSN: 0002-9947, elSSN: 1088-6850,
IF (1.318 - 2018), hyperlink


https://londmathsoc.onlinelibrary.wiley.com/doi/abs/10.1112/blms/bdq084
https://projecteuclid.org/euclid.ejp/1465062416#info
https://www.sciencedirect.com/science/article/pii/S0304414911001864
https://www.tandfonline.com/doi/abs/10.1080/07362994.2013.741397
https://link.springer.com/article/10.1007/s00440-013-0524-x
https://www.sciencedirect.com/science/article/pii/S030441491400252X
https://www.ams.org/journals/tran/2015-367-11/S0002-9947-2015-06270-9/home.html
https://link.springer.com/article/10.1007/s10959-015-0607-y
https://projecteuclid.org/euclid.ejp/1456246245#abstract
https://projecteuclid.org/euclid.aoap/1452003242
https://projecteuclid.org/euclid.aop/1494835235#info
https://www.sciencedirect.com/science/article/abs/pii/S030441491830019X
https://projecteuclid.org/euclid.ejp/1559700305
https://www.scopus.com/record/display.uri?eid=2-s2.0-85092289428&citeCnt=4_DELIM_4_DELIM_CTODS_1322372329_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-79551561903&src=s&imp=t&sid=ebe0f233368bc69dab8ca6ccecac0a77&sot=ctocbw&sdt=a&sl=15&s=PUBYEAR+IS+2020&relpos=0&citeCnt=0&searchTerm=

(14) Gwynne, E. and Pfeffer, J., Connectivity properties of the adjacency graph of SLE_k bubbles for k between 4 and 8.
ANNALS OF PROBABILITY, 2020, Volume 48, Issue 3, Pages: 1495-1519, DOI: 10.1214/19-A0P1402, Published:
May 2020, ISSN: 0091-1798, elSSN: 2168-894X, IF (2.085- 2018), hyperlink

(15) Doering, L. and Kyprianou, A., Entrance and exit at infinity for stable jump diffusions. ANNALS OF PROBABILITY,
2020, Volume 48, Issue 3, Pages: 1220-1265, DOI: 10.1214/19-A0P1389, Published: May 2020, ISSN: 0091-1798,
elSSN: 2168-894X, IF (2.085- 2018), hyperlink

Humupanus ¢ apxue: 3

Humupanua é oucepmayuu u Knuzu.

(1) Kyprianou, A., Fluctuations of Lévy processes with applications, 2014, DOI: 10.1007/978-3-642-37632-0_1,
Published: 2014, ISBN: 978-3-642-37631-3, elSBN: 978-3-642-37632-0, hyperlink

(2) Weissmann, P. Lévy processes conditioned to avoid and hit intervals, PhD thesis, Universitdt Mannheim, 2018,
hyperlink

8. Savov, M., Small time one-sided LIL behaviour for Lévy processes at zero, JOURNAL OF THEORETICAL PROBABILITY,
2010, Volume: 23, Pages: 209-236, DOI: 10.1007/s10959-008-0202-6, Published: MAR 2010, ISSN: 0894-9840, elSSN:
1572-9230, IF (0.600 - 2010), Quartile: Q3 (81/110 Statistics and Probability), hyperlink

Humupanus 6 peyensupanu nayunu nyoauKayuu’

(1) Maller, R., Strong laws at zero for trimmed Lévy processes, ELECTRONIC JOURNAL OF PROBABILITY, 2015,
Volume: 20, Pages: 1-24, DOI: 10.1214/EJP.v20-3839, Published: MAY 2015, elSSN: 1083-6489, IF (0.852- 2015),
hyperlink

(2) Dimitrova, D., Ignatov, Z. and Kaishev, V., Ruin and Deficit Under Claim Arrivals with the Order Statistics Property,
METHODOLOGY AND COMPUTING IN APPLIED PROBABILITY, 2019, Volume: 21, Pages: 511-530, DOI:
10.1007/s11009-018-9669-5, Published: JUN 2019, ISSN: 1387-5841, elSSN: 1573- 7713, IF (0.746- 2018), hyperlink

Humupanusn 6 apxue: 1

Humupanua ¢ oucepmayuu u Knuzu:
(1) Reker, J Distributional properties of killed exponential functionals and short-time behaviour of Lévy-driven stochastic
differential equations, PhD thesis, University of Ulm, Germany, 2021, hyperlink

9. Savov, M. and Winkel, M., Right inverses of Lévy processes: the excursion measure in the general case, ELECTRONIC
COMMUNICATIONS IN PROBABILITY, 2010, Volume: 38, Pages: 572-584, DOI: 10.1214/ECP.v15- 1590, Published:
DEC 2010, elSSN: 1083-589X, IF (0.559 - 2010), Quartile Q4 (88/110 Statistics and Probability, JCR-WoS), hyperlink

Humupanusn 6 peyenzupanu nayunu nyoauKkayuu:.

(1) Griffin, P. and Maller, R., The time at which a Lévy process creeps, ELECTRONIC JOURNAL OF PROB- ABILITY,
2011, Volume: 16, Pages: 2182-2202, DOI: 10.1214/EJP.v16-945, Published: NOV 2011, elSSN: 1083-6489, IF
(0.713 - 2011), hyperlink

10.Chan, T., Kyprianou A. and Savov, M., Smoothness of scale functions for spectrally negative Lévy processes,PROBABILITY
THEORY AND RELATED FIELDS, 2011, Volume: 150, Pages: 691-708, DOI: 10.1007/s00440- 010-0289-4, Published:
APR 2010, ISSN: 0178-8051, elSSN: 1432-2064, IF (1.870 - 2011), Quartile: Q1 (25/116 Statistics and Probability, JCR-
WoS), hyperlink

Humupanus ¢ peyenzupanu Hayunu nyonuKayuu:

(1) Kadankova, T. and Veraverbeke, N., On several two-boundary problems for a particular class of Lévy processes,
JOURNAL OF THEORETICAL PROBABILITY, 2007, Volume: 20, Pages: 1073-1085, DOI: 10.1007/s10959-007-0088-
8, Published: MAY 2007, ISSN: 0894-9840, elSSN: 1572-9230, IF (0.489 - 2007), hyperlink


https://www.scopus.com/record/display.uri?eid=2-s2.0-85089215583&citeCnt=4_DELIM_4_DELIM_CTODS_1322372329_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-79551561903&src=s&imp=t&sid=ebe0f233368bc69dab8ca6ccecac0a77&sot=ctocbw&sdt=a&sl=15&s=PUBYEAR+IS+2020&relpos=2&citeCnt=1&searchTerm=
https://www.scopus.com/record/display.uri?eid=2-s2.0-85087292439&citeCnt=4_DELIM_4_DELIM_CTODS_1322372329_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-79551561903&src=s&imp=t&sid=ebe0f233368bc69dab8ca6ccecac0a77&sot=ctocbw&sdt=a&sl=15&s=PUBYEAR+IS+2020&relpos=3&citeCnt=2&searchTerm=
https://link.springer.com/book/10.1007/978-3-642-37632-0
https://madoc.bib.uni-mannheim.de/47135/
https://link.springer.com/article/10.1007/s10959-008-0202-6
https://projecteuclid.org/download/pdf_1/euclid.ejp/1465067194
https://link.springer.com/article/10.1007/s11009-018-9669-5
https://oparu.uni-ulm.de/xmlui/handle/123456789/35412
https://projecteuclid.org/euclid.ecp/1465243994
https://projecteuclid.org/euclid.ejp/1464820248
https://link.springer.com/article/10.1007%2Fs00440-010-0289-4
https://link.springer.com/article/10.1007/s10959-007-0088-8

(2) Renaud, JF. and Zhou, X., Distribution of the present value of dividend payments in a Lévy risk model, JOURNAL
OF APPLIED PROBABILITY, 2007, Volume: 44, Pages: 420-427, DOI: 10.1239/jap/1183667411, Published: JUN
2007, ISSN: 0021-9002, elSSN: 1475-6072, IF (0.529 - 2007), hyperlink

(3) Surya, BA., An approach for solving perpetual optimal stopping problems driven by Lévy processes, STOCHASTICS AN
INTERNATIONAL JOURNAL OF PROBABILITY AND STOCHASTIC REPORTS, 2007, Volume: 79, Pages: 337—
361, DOI: 10.1080/17442500601108508, Published: NOV 2008, ISSN: 1744-2508, elSSN: 1744-2516, hyperlink

(4) Krell, N., Multifractal spectra and precise rates of decay in homogeneous fragmentations, STOCHASTICPROCESSES
AND THEIR APPLICATIONS, 2008, Volume: 118, Pages: 897-916, DOI: 10.1016/ j.spa.2007.07.001, Published: JUL
2007, ISSN: 0304-4149, (1.068 - 2008), hyperlink

(5) Loeffen, R., On optimality of the barrier strategy in de Finetti’s dividend problem for spectrally negative Lévy processes,
ANNALS OF APPLIED PROBABILITY, 2008, Volume: 18, Pages: 1669-1680, DOI: 10.1214/07-AAP504, Published:
OCT 2008, ISSN: 1050-5164, elSSN: 2168-8737, IF (1.285 - 2008), hyperlink

(6) Albrecher, H., Renaud, JF. and Zhou, X., A Lévy insurance risk process with tax, JOURNAL OF APPLIED
PROBABILITY, 2008, Volume: 45, Pages: 363375, DOI: 10.1239/jap/1214950353, Published: JUN 2008,
ISSN: 0021-9002, elSSN: 1475-6072, IF (0.739 - 2008), hyperlink

(7) Surya, BA., Evaluating scale functions of spectrally negative Lévy processes, JOURNAL OF APPLIED
PROBABILITY, 2008, Volume: 45, Pages: 135-149, DOI: 10.1239/jap/1208358957, Published: MAR 2008, ISSN:
0021-9002, elSSN: 1475-6072, IF (0.739 - 2008), hyperlink

(8) Alvarez, LHR. and Rakkolainen, TA., On singular stochastic control and optimal stopping of spectrally negative jump
diffusions, STOCHASTICS AN INTERNATIONAL JOURNAL OF PROBABILITY ANDSTOCHASTIC REPORTS,
2009, Volume: 81, Pages: 55-78, DOI: 10.1080/17442500802215037, Published:

JAN 2009, ISSN: 1744-2508, elSSN: 1744-2516, hyperlink

(9) Alvarez, HR. and Rakkolainen, TA., Optimal payout policy in presence of downside risk, MATHEMATICAL
METHODS OF OPERATIONS RESEARCH, 2009, Volume: 69, Pages: 27-58, DOI: 10.1007/s00186-008- 0228-7,
Published: JUN 2008, ISSN: 1432-2994, elSSN: 1432-5217, IF (0.522 - 2009), hyperlink

(10) Loeffen, R., An optimal dividends problem with a terminal value for spectrally negative Lévy processes witha completely
monotone jump density, JOURNAL OF APPLIED PROBABILITY, 2009, Volume: 46, Pages: 85-98, DOI:
10.1239/jap/1238592118, Published: MAR 2009, ISSN: 0021-9002, elSSN: 1475-6072, IF (0.711 - 2009), hyperlink

(11) Biffis, E. and Morales, M., On a generalization of the Gerber—Shiu function to path-dependent penalties,
INSURANCE: MATHEMATICS AND ECONOMICS, 2010, Volume: 46, Pages: 92-97, DOI: 10.1016/
j.insmatheco.2009.08.011, Published: SEP 2009, ISSN: 0167-6687, IF (0.960 - 2009), hyperlink

(12) Loeffen,R. and Renaud, JF., De Finetti’s optimal dividends problem with an affine penalty function at ruin,
INSURANCE: MATHEMATICS AND ECONOMICS, 2010, Volume: 46, Pages: 98-108, DOI: 10.1016/
j.insmatheco.2009.09.006, Published: SEP 2009, ISSN: 0167-6687, IF (0.960 - 2009), hyperlink

(13) Krell, N. and Rouault, A., Martingales and rates of presence in homogeneous fragmentations, STOCHASTIC
PROCESSES AND APPLICATIONS, 2011, Volume: 121, Pages: 135-154, DOI: 10.1016/j.spa.2010.09.005,
Published: OCT 2010 ISSN: 0304-4149, IF (1.01 - 2011), hyperlink

(14) Landriault, D., JF Renaud, JF. and Zhou, X., Occupation times of spectrally negative Lévy processes with
applications, STOCHASTIC PROCESSES AND THEIR APPLICATIONS, 2011, Volume: 11, Pages: 2629-2641,
DOI: 10.1016/j.spa.2011.07.008, Published: JUL 2011, ISSN: 0304-4149, IF (1.01 - 2011), hyperlink

(15) Yuen, KC. and Yin, C., On optimality of the barrier strategy for a general Lévy risk process, MATHEMAT-ICAL
AND COMPUTER MODELLING, 2011, Volume: 53, Pages: 1700-1707, DOI: 10.1016/ j.mcm.2010.12.042,
Published: DEC 2010, ISSN: 0895-7177, IF (1.346 - 2011), hyperlink


https://www.cambridge.org/core/journals/journal-of-applied-probability/article/distribution-of-the-present-value-of-dividend-payments-in-a-levy-risk-model/BF1CEB2EF7DA2B231643B9C977760FF9
https://www.tandfonline.com/doi/full/10.1080/17442500601108508
https://www.sciencedirect.com/science/article/pii/S0304414907001147
https://www.jstor.org/stable/25442687
https://www.cambridge.org/core/journals/journal-of-applied-probability/article/levy-insurance-risk-process-with-tax/ECFA2083B0316565CA500ED84373F0D9
https://www.cambridge.org/core/journals/journal-of-applied-probability/article/evaluating-scale-functions-of-spectrally-negative-levy-processes/AAF6B5F518E9A048853B2746E4F45987
https://www.tandfonline.com/doi/abs/10.1080/17442500802215037
https://link.springer.com/article/10.1007/s00186-008-0228-7
https://www.cambridge.org/core/journals/journal-of-applied-probability/article/an-optimal-dividends-problem-with-a-terminal-value-for-spectrally-negative-levy-processes-with-a-completely-monotone-jump-density/750DAE51BC127AE0C5AF9055FBE45E1A
https://www.sciencedirect.com/science/article/pii/S0167668709001000?casa_token=9US_u2TqJEwAAAAA%3AifGsVjs96-ZT5jT-GN5BtLJyA01FmSThdd2jzzASdVs-bdf3Tx7vBevhLlKZe6eGymIeqboq
https://www.sciencedirect.com/science/article/pii/S0167668709001231?casa_token=6Snh8FGZgAgAAAAA%3AmpDxi55DhLtkuOmGO0b0cq90AGoyShHjXEjrOVP9JBsj3Rb4InUjhQSIWgYcnf1ry2fkgABN
https://www.sciencedirect.com/science/article/pii/S0304414910002395
https://www.sciencedirect.com/science/article/pii/S0304414911001797
https://www.sciencedirect.com/science/article/pii/S0895717710006400

(16) Ciriffin, P., Maller, R. and Schaik, K., Asymptotic distributions of the overshoot and undershoots for the Lévy insurance
risk process in the Cramér and convolution equivalent cases, INSURANCE: MATHEMATICS AND ECONOMICS, 2012,
Volume: 51, Pages: 382-392, DOI: 10.1016/j.insmatheco.2012.06.005, Published: JUN 2012, ISSN: 0167-6687, IF
(1.095 - 2012), hyperlink

(17) Ivanovs, J. and Palmowski, Occupation densities in solving exit problems for Markov additive processes andtheir
reflections, STOCHASTIC PROCESSES AND THEIR APPLICATIONS, 2012, Volume: 9, Pages: 3342-3360, DOI:
10.1016/j.spa.2012.05.016, Published: JUN 2012, ISSN: 0304-4149, IF (0.953 - 2012), hyperlink

(18) Keller-Ressel, M. and Mijatovi¢, A., On the limit distributions of continuous-state branching processes with
immigration, STOCHASTIC PROCESSES AND THEIR APPLICATIONS, 2012, Volume: 122, Pages: 2329-2345,
DOI: 10.1016/j.spa.2012.03.012, Published: MAR 2012, ISSN: 0304-4149, IF (0.953 - 2012), hyperlink

(19) Mijatovi¢, A. and Pistorius, M., On the drawdown of completely asymmetric Lévy processes, STOCHASTIC
PROCESSES AND THEIR APPLICATIONS, 2012, Volume: 122, Pages: 3812—3836, DOI: 10.1016/
j.5pa.2012.06.012, Published: JUN 2012, ISSN: 0304-4149, IF (0.953 - 2012), hyperlink

(20) Egami, M., Leung, T. and Yamazaki, K., Default swap games driven by spectrally negative Lévy processes,
STOCHASTIC PROCESSES AND THEIR APPLICATIONS, 2013, Volume: 123, Pages: 347--384, DOI:
10.1016/j.5pa.2012.09.008, Published: OCT 2012, ISSN: 0304-4149, IF (1.046 - 2013), hyperlink

(21) Egami, M. and Yamazaki, K., Precautionary measures for credit risk management in jump models, STOCHAS- TICS AN
INTERNATIONAL JOURNAL OF PROBABILITY AND STOCHASTIC REPORTS, 2013, Volume: 85, Pages: 111
143, DOI: 10.1080/17442508.2011.653566, Published: APR 2012, ISSN: 1744-2508, elSSN: 1744-2516, IF (0.597 -

2013), hyperlink

(22) Leung, T. and Yamazaki, K., American Step-Up and Step-Down Credit Default Swaps under Lévy Models,
QUANTITATIVE FINANCE, 2013, Volume: 13, Pages: 137-157, DOI: 10.1080/14697688.2012.730624, Published:
NOV 2012, ISSN: 1469-7688, elSSN: 1469-7696, IF (0.754 - 2013), hyperlink

(23) Yin, C., Shen, Y. and Yuen, KC., Alternative approach to the optimality of the threshold strategy for spectrally
negative Lévy processes, ACTA MATHEMATICAE APPLICATAE SINICA, 2013, Volume: 29, Pages: 705-716, DOI:
10.1007/s10255-013-0248-9, Published: NOV 2013, ISSN: 0168-9673, elSSN: 1618-3932, IF(0.385 - 2013),

hyperlink

(24) Christensen, S. and Irle, A., American options with guarantee — A class of two-sided problems, STATISTICS AND
RISK MODELLING, 2013, Volume: 30, Pages: 237-254, DOI: 10.1524/strm.2013.1122, Published: Jun 2013, ISSN:
21931402, IF (0.8 — 2013), hyperlink

(25) Yin, C. and Wen, Y., Optimal dividend problem with a terminal value for spectrally positive Lévy processes,
INSURANCE: MATHEMATICS AND ECONOMICS, 2013, Volume: 53, Pages: 769-773, DOI:
10.1016/j.insmatheco.2013.09.019, Published: OCT 2013, ISSN: 0167-6687, IF (1.66 - 2013), hyperlink

(26) Egami, M. and Yamazaki, K., Phase-type fitting of scale functions for spectrally negative Lévy processes, JOURNAL
OF COMPUTATIONAL AND APPLIED MATHEMATICS, 2014, Volume: 264, Pages: 1-22, DOI: 10.1016/
j.cam.2013.12.044, Published: JAN 2014, ISSN: 0377-0427, IF (1.266 - 2014), hyperlink

(27) Egami, M. and Yamazaki, K., On the continuous and smooth fit principle for optimal stopping problemsin spectrally
negative Lévy models, ADVANCES IN APPLIED PROBABILITY, 2014, Volume: 46, Pages: 139-167, DOI:
10.1239/aap/1396360107, Published: MAR 2014, ISSN: 0001-8678, eISSN: 1475-6064, IF (0.709 - 2014), hyperlink

(28) Feng, R. and Shimizu, Y., Potential measures for spectrally negative Markov additive processes with ap- plications in
ruin theory, INSURANCE: MATHEMATICS AND ECONOMICS, 2014, Volume: 59, Pages: 11-26, DOI:
10.1016/j.insmatheco.2014.08.001, Published: AUG 2014, ISSN: 0167-6687, IF (1.128 - 2014), hyperlink

(29) Richard, M., Splitting trees with neutral mutations at birth, STOCHASTIC PROCESSES AND THEIR
APPLICATIONS, 2014, Volume: 124, Pages: 3206-3230, DOI: 10.1016/j.spa.2014.05.008, Published: MAY 2014,
ISSN: 0304-4149, IF (1.056 - 2014), hyperlink


https://www.sciencedirect.com/science/article/pii/S0167668712000728?casa_token=Rtuf3K8hz0IAAAAA%3AUj-cD4ADLsgh_gWaWb9_0fJ_yQsFXpo2l4bGt4FDoi3AFy31XzcazUh74XZdiQUNuuDzGBMA
https://www.sciencedirect.com/science/article/pii/S0304414912001214
https://www.sciencedirect.com/science/article/pii/S0304414912000452
https://www.sciencedirect.com/science/article/pii/S0304414912001408
https://www.sciencedirect.com/science/article/pii/S0304414912002013
https://www.tandfonline.com/doi/abs/10.1080/17442508.2011.653566
https://link.springer.com/article/10.1007/s10255-013-0248-9
https://www.degruyter.com/document/doi/10.1524/strm.2013.1122/html
https://www.sciencedirect.com/science/article/pii/S0167668713001522
https://www.sciencedirect.com/science/article/pii/S0377042713007176
https://www.cambridge.org/core/journals/advances-in-applied-probability/article/on-the-continuous-and-smooth-fit-principle-for-optimal-stopping-problems-in-spectrally-negative-levy-models/3B9053C7A9841808B5B8595E931412EE
https://www.sciencedirect.com/science/article/pii/S016766871400095X?casa_token=zQ8chNe1rvYAAAAA%3AiqVh4Y-0o_AiPvKIRIFQIw9YQC8QhWD63Lm_KxI5SMmvt35baShNG7mwvB7EyQXf1SArUqi2
https://www.sciencedirect.com/science/article/pii/S0304414914001185

(30) Surya, B. and Yamazaki, K., Optimal capital structure with scale effects under spectrally negative Lévy models,
INTERNATIONAL JOURNAL OF THEORETICAL AND APPLIED FINANCE, 2014, Volume: 16, Pages: 31, DOI:
10.1142/S0219024914500137, Published: MAR 2014, ISSN: 0219-0249, elSSN: 1793-6322, IF (0.3 - 2014), hyperlink

(31) Yamazaki, K., Cash Management and Control Band Policies for Spectrally One-sided Lévy Processes, RECENT
ADVANCES IN FINANCIAL ENGINEERING, 2014, Pages: 199-215, DOI: 10.1142/ 9789814730778 0009,
Published: NOV 2014, ISBN: 978-981-4730-76-1, elSBN: 978-981-4730-78-5, hyper-link

(32) Yin, C., Wen, Y. and Zhao, Y., On the optimal dividend problem for a spectrally positive Lévy process, ASTINBULLETIN:
THE JOURNAL OF THE IAA, 2014, Volume: 44, Pages: 635-651, DOI: 10.1017/ash.2014.12,
Published: APR 2014, ISSN: 0515-0361, elSSN: 1783-1350, IF (0.738 - 2014), hyperlink

(33) Baurdoux, E. and Yamazaki, K., Optimality of doubly reflected Levy processes in singular control, STOCHASTIC
PROCESSES AND THEIR APPLICATIONS, 2015, Volume: 126, Pages: 2727-2751, DOI:
10.1016/j.spa.2015.01.011, Published: FEB 2015, ISSN: 0304-4149, IF (1.193 - 2015), hyperlink

(34) Egami, M. and Oryu, T., An Excursion-Theoretic Approach to Regulator’s Bank Reorganization Problem,
OPERATIONS RESEARCH, 2015, Volume: 63, Pages: 527-539, DOI: 10.1287/opre.2015.1371, Published:
MAY 2015, ISSN: 0030-364X, elSSN: 1526-5463, IF (1.777 - 2015), hyperlink

(35) Hernandez-Hernandez, D. and Yamazaki, K., Games of singular control and stopping driven by spectrally one-sided
Lévy processes, STOCHASTIC PROCESSES AND THEIR APPLICATIONS, 2015, Volume: 125, Pages: 1-38, DOI:
10.1016/j.spa.2014.07.020, Published: AUG 2014, ISSN: 0304-4149, IF (1.193 - 2015), hyperlink

(36) Lambert, A. and Simatos, F., Asymptotic Behavior of Local Times of Compound Poisson Processes with Drift in the
Infinite Variance Case, JOURNAL OF THEORETICAL PROBABILITY, 2015, Volume: 28, Pages: 41-91, DOI:
10.1007/s10959-013-0492-1, Published: APR 2013, ISSN: 0894-9840, elSSN: 1572-9230,1F (0.466 - 2015), hyperlink

(37) Jiang, Z., Optimal dividend policy when cash reserves follow a jump-diffusion process under Markov- regime switching,
JOURNAL OF APPLIED PROBABILITY, 2015, Volume: 52, Pages: 209-223, DOI: 10.1239/jap/1429282616, Published:
MAR 2015, ISSN: 0021-9002, elSSN: 1475-6072, IF (0.665 - 2015), hyperlink

(38) Mijatovi¢, A., Vidmar, M. and Jacka, P., Markov chain approximations to scale functions of Lévy processes,
STOCHASTIC PROCESSES AND THEIR APPLICATIONS, 2015, Volume: 125, Pages: 3932-3957, DOI:
10.1016/j.spa.2015.05.012, Published: MAY 2015, ISSN: 0304-4149, IF (1.193 - 2015), hyperlink

(39) Paroissin, C. and Rabehasaina, L., First and last passage times of spectrally positive Lévy processes with application
to reliability, METHODOLOGY AND COMPUTING IN APPLIED PROBABILITY, 2015, Volume: 17, Pages: 351-372,
DOI: 10.1007/s11009-013-9360-9, Published: JUL 2013, ISSN: 1387-5841, elSSN: 1573-7713, IF (0.782 - 2015),

hyperlink

(40) Yamazaki, K., Contraction options and optimal multiple-stopping in spectrally negative Lévy models, APPLIED
MATHEMATICS AND OPTIMIZATION, 2015, Volume: 72, Pages: 147-185, DOI: 10.1007/s00245-014-9274-0,
Published: OCT 2014, ISSN: 0095-4616, elSSN: 1432-0606, IF (1.366 - 2015), hyperlink

(41) Zhao, Y., Wang, R., Yao, D. and Chen, P., Optimal Dividends and Capital Injections in the Dual Model with a Random
Time Horizon, JOURNAL OF OPTIMIZATION THEORY AND APPLICATIONS, 2015, Volume: 167, Pages: 272-295,
DOI: 10.1007/s10957-014-0653-0, Published: SEP 2014, ISSN: 0022-3239, elSSN: 1573-2878, IF (1.160 - 2015),

hyperlink

(42) Hernandez-Hernandez, D., Perez, J. L. and Yamazaki, K., Optimality of refraction strategies for spectrallynegative
Lévy Processes, SIAM JOURNAL ON CONTROL AND OPTIMIZATION, 2016, Volume: 54, Pages: 1126-11586,
DOI: 10.1137/15M1051208, Published: MAY 2016, ISSN: 0363-0129, elSSN: 1095-7138,

IF (1.450 - 2016), hyperlink

(43) Avanzi, B., Pérez, J.L., Wong, B. and Yamazaki, K., On optimal joint reflective and refractive dividend strategies
in spectrally positive Lévy Processes, INSURANCE: MATHEMATICS AND ECONOMICS, 2017,Volume: 72, Pages:
148-162, DOI: 10.1016/j.insmatheco.2016.10.010, Published: OCT 2016, ISSN: 0167- 6687, IF (1.265 - 2017),

hyperlink


https://www.worldscientific.com/doi/abs/10.1142/S0219024914500137
https://www.worldscientific.com/doi/abs/10.1142/9789814730778_0009
https://www.worldscientific.com/doi/abs/10.1142/9789814730778_0009
https://www.cambridge.org/core/journals/astin-bulletin-journal-of-the-iaa/article/on-the-optimal-dividend-problem-for-a-spectrally-positive-levy-process/2C355A3890FB5D9858CB4AD00DB39035
https://www.sciencedirect.com/science/article/pii/S0304414915000320
https://pubsonline.informs.org/doi/abs/10.1287/opre.2015.1371
https://www.sciencedirect.com/science/article/pii/S0304414914001793
https://link.springer.com/article/10.1007/s10959-013-0492-1
https://www.cambridge.org/core/journals/journal-of-applied-probability/article/optimal-dividend-policy-when-cash-reserves-follow-a-jumpdiffusion-process-under-markovregime-switching/AA8358D38D08515EA27E3FD0DA0D2BB8
https://www.sciencedirect.com/science/article/abs/pii/S0304414915001349
https://link.springer.com/article/10.1007/s11009-013-9360-9
https://link.springer.com/article/10.1007/s00245-014-9274-0
https://link.springer.com/article/10.1007/s10957-014-0653-0
https://epubs.siam.org/doi/abs/10.1137/15M1051208
https://www.sciencedirect.com/science/article/pii/S0167668716302888?casa_token=6kYCA2vZK84AAAAA%3A0se6JS8qA0sz_opZ2bQPtzFor2jORB2ZzpExGLrCfr63sdFug81nIBB8xnVewRLqxA2YMcZO

(44) Baurdoux, E., Palmowski, Z. and Pistorius, M., On Future Drawdowns of Lévy processes, STOCHASTIC
PROCESSES AND THEIR APPLICATIONS, 2017, Volume: 127, Pages: 2679-2698, DOIl: 10.1016/
j.5pa.2016.12.008, Published: JAN 2017, ISSN: 0304-4149, IF (1.051 - 2017), hyperlink

(45) Gajek, L. and Kucinski, L., Complete discounted cash flow valuation, INSURANCE: MATHEMATICS AND
ECONOMICS, 2017, Volume: 73, Pages: 1-19, DOI: 10.1016/j.insmathec0.2016.12.004, Published: DEC 2016,
ISSN: 0167-6687, IF (1.265 - 2017), hyperlink

(46) Pérez, J.L. and Yamazaki, K., Refraction-Reflection strategies in the dual model, ASTIN BULLETIN: THE
JOURNAL OF THE IAA, 2017, Volume: 47, Pages: 199-238, DOI: 10.1017/asbh.2016.28, Published: OCT 20186,
ISSN: 0515-0361, elSSN: 1783-1350, IF (0.906 - 2017), hyperlink

(47) Pérez, J.L. and Yamazaki, K., On the optimality of periodic barrier strategies for a spectrally positiveLévy
process, INSURANCE: MATHEMATICS AND ECONOMICS, 2017, Volume: 77, Pages: 1-13, DOI:
10.1016/j.insmathec0.2017.08.001, Published: AUG 2017, ISSN: 0167-6687, IF (1.265 - 2017), hyperlink

(48) Yamazaki, K., Inventory control for spectrally positive Lévy demand processes, MATHEMATICS OF OP-
ERATIONS RESEARCH, 2017, Volume: 42, Pages: 212-237, DOI: 10.1287/moor.2016.0801, Published: SEP 2016,
ISSN: 0364-765X, elSSN: 1526-5471, IF (2.263 - 2017), hyperlink

(49) Yamazaki, K., Phase-type Approximation of the Gerber-Shiu Function, JOURNAL OF OPERATIONS
RESEARCH SOCIETY OF JAPAN, 2017, Volume: 60, Pages: 337-352, DOI: 10.15807/jorsj.60.337, Pub- lished:
JUL 2017, ISSN: 0453-4514, elSSN: 2188-8299, hyperlink

(50) Zhao, Y., Chen, P. and Yang, H., Optimal periodic dividend and capital injection problem for spectrally positive Lévy
processes, INSURANCE: MATHEMATICS AND ECONOMICS, 2017, Volume: 74, Pages: 135-146, DOI:
10.1016/j.insmatheco0.2017.03.006, Published: MAR 2017, ISSN: 0167-6687, IF (1.265 - 2017), hyperlink

(51) Zhao, Y., Wang, R. and Yin, C., Optimal dividends and capital injections for a spectrally positive Lévy process,
JOURNAL OF INDUSTRIAL AND MANAGEMENT OPTIMIZATION, 2017, Volume: 13, Pages: 1-21,
DOI:10.3934/jim0.2016001, Published: JAN 2017, ISSN: 1547-5816, el SSN: 1553-166X, IF (0.004 - 2017), hyperlink

(52) Avram, F., Pérez, J.L. and Yamazaki, K., Spectrally negative Lévy processes with Parisian reflection below and
classical reflection above, STOCHASTIC PROCESSES AND THEIR APPLICATIONS, 2018, Volume: 128, Pages: 255-
290, DOI: 10.1016/j.5pa.2017.04.013, Published: MAY 2017, ISSN: 0304-4149, IF (1.342 - 2018), hyperlink

(53) Chazal, M., Loeffen, R. and Patie, P., Option pricing in a one-dimensional affine term structure model via spectral
representations, SIAM JOURNAL ON FINANCIAL MATHEMATICS, 2018, Volume: 9, Pages: 634-664, DOI:
10.1137/16M1098267, Published: MAY 2018, elSSN: 1945-497X, IF (1.328 - 2018), hyperlink

(54) Czarna, 1., Pérez, J.L. and Yamazaki, K., Optimality of multi-refraction control strategies in the dual model,
INSURANCE: MATHEMATICS AND ECONOMICS, 2018, Volume: 83, Pages: 148-160, DOI:
10.1016/j.insmatheco.2018.09.008, Published: NOV 2018, ISSN: 0167-6687, IF (1.315 - 2018), hyperlink

(55) Li, B. and Palmowski, Z., Fluctuations of Omega-killed spectrally negative Lévy processes, STOCHASTIC
PROCESSES AND THEIR APPLICATIONS, 2018, Volume: 128, Pages: 3273-3299, DOI: 10.1016/
j.spa.2017.10.018, Published: NOV 2017, ISSN: 0304-4149, IF (1.342 - 2018), hyperlink

(56) Li, B. and Zhou, X., On weighted occupation times for refracted spectrally negative Lévy processes, JOURNAL OF
MATHEMATICAL ANALYSIS AND APPLICATIONS, 2018, Volume: 466, Pages: 215-237, DOI:
10.1016/j.jmaa.2018.05.077, Published: OCT 2018, ISSN: 0022-247X, IF (1.188 - 2018), hyperlink

(57) Noba, K., Pérez, J.L. Yamazaki, K. and Yano, K., On optimal periodic dividend strategies for Lévy risk processes,
INSURANCE: MATHEMATICS AND ECONOMICS, 2018, Volume: 80, Pages: 29-44, DOI: 10.1016/
j.insmatheco.2018.02.004, Published: JUN 2018, ISSN: 0021-9002, eISSN: 1475-6072, IF (0.55 - 2017),  hyperlink

(58) Pérez, J.L. and Yamazaki, K., Mixed Periodic-Classical Barrier Strategies for Lévy Risk Processes, RISKS, 2018,
Volume: 6, Pages: 1-33, DOI: 10.3390/risks6020033, Published: APR 2018, ISSN: 2227-9091, elSSN: 2227-9091,

hyperlink


https://www.sciencedirect.com/science/article/pii/S0304414916302411?casa_token=pej9E-oC5QoAAAAA%3AlZ68ihVvg573_YdhZac-9_Igq1NyrVEhIz7NgKWL7FGBGVwRfNrO--Nl47XhyhUB1LNjriWh
https://www.sciencedirect.com/science/article/pii/S0167668715303279?casa_token=EFHYzinr_LYAAAAA%3AWdG6hHlq8TGooubb9pflBvN0El8cYmf2T-gaFEyjDjxh-YpdNDycw3idXTeSlAbQgeW7VsAc
https://www.cambridge.org/core/journals/astin-bulletin-journal-of-the-iaa/article/refractionreflection-strategies-in-the-dual-model/FDC90378128B7BF2F0D688F2ADD34AAD
https://www.sciencedirect.com/science/article/pii/S0167668716305467?casa_token=1aI-_C9gejQAAAAA%3AHB2k5Er_Ki0FG-k_h_yH-cLS0W6wYW7kpcHft12i3IVN15o163LSWFCyZf-LEb6OwZqL27Nu
https://pubsonline.informs.org/doi/abs/10.1287/moor.2016.0801
https://www.jstage.jst.go.jp/article/jorsj/60/3/60_337/_article/-char/en
https://www.sciencedirect.com/science/article/pii/S0167668716302207?casa_token=DTbCOXgi998AAAAA%3AYvZY14J1fwEbcozkFVk5-6k7aAsYOMQ7yUk73KvUS0rQQl9HyMM3pOxhUGdxxcmhZYsFJCzk
https://www.aimsciences.org/article/id/36c39bb4-019e-44db-845d-9752cbdc2246
https://www.sciencedirect.com/science/article/pii/S030441491730128X?casa_token=dAMfQFaz2bEAAAAA%3AFU4b8UvoGG40ix8wdlDMWqRVXYYuyemWkfFqGLqEMBqZgX_Lbh3ueitiRD7nspvSNCyKZq6Y
https://epubs.siam.org/doi/10.1137/16M1098267
https://www.sciencedirect.com/science/article/abs/pii/S0167668718301045?casa_token=yISzh48hheAAAAAA%3APU4LVIEvxqOYPD3U7rZGf1rKpaWbKoFIVYRoRdnO_hyD87HoeBPil8CxwZrOHhmnCuIFNjBx
https://www.sciencedirect.com/science/article/pii/S030441491730279X?casa_token=XVaiidM8CVoAAAAA%3AK-xlTXWMlWwqc8qnnOmgeVv7rjefkwMx0rTyw8lctv9cl2Ybj5jX3SGZTathtqtYo89nGrWw
https://www.sciencedirect.com/science/article/abs/pii/S0022247X18304785?casa_token=2498BHwMOvEAAAAA%3AF4wwdhSpsK_SqNBKD5M1QSJPMIKzW9Accr_89LsdgMBNznun9IKlq40LIw6wYB4FNuoPp4wC
https://www.sciencedirect.com/science/article/pii/S016766871730375X?casa_token=5k-mY4Y77vwAAAAA%3ADRvwPLmJKYKwAJCjGsUR-laoxCl0IgeAleicbfImuJOR5_UxMt70sGhe6aBEkmo0g0jJJoSn
https://www.mdpi.com/2227-9091/6/2/33

(59) Pérez, J.L. and Yamazaki, K., On optimal periodic dividend strategies for Lévy risk processes, INSURANCE:
MATHEMATICS AND ECONOMICS, 2018, Volume: 80, Pages: 29-44, DOI: 10.1016/j.insmatheco. 2018.02.004,
Published: MAR 2018, ISSN: 0167-6687, IF (1.315 - 2018), hyperlink

(60) Pérez, J.L. and Yamazaki, K., Optimality of Hybrid Continuous and Periodic Barrier Strategies in the Dual Model,
APPLIED MATHEMATICS AND OPTIMIZATION, 2018, Volume: 80, Pages: 29-44, DOI: 10.1007/s00245-018-9494-9
Published: MAR 2018, ISSN: 0095-4616, elSSN: 1432-0606, IF (1.895 - 2018), hyperlink

(61) Wang, W. and Ming, W., Two-side exit problems for taxed Lévy risk process involving the general draw-down time,
STATISTICS AND PROBABILITY LETTERS, 2018, Volume: 138, Pages: 66-74, DOI: 10.1016/j.spl.2018.02.065,
Published: JUL 2018, ISSN: 0167-7152, IF (0.615 - 2018), hyperlink

(62) Avram, F. and Goreac, D., A Pontryaghin maximum principle approach for the optimization of divi- dends/consumption
of spectrally negative Markov processes, until a generalized draw-down time, SCANDINAVIAN ACTUARIAL JOURNAL,
2019, Volume: 2019, Pages: 799-823, DOI: 10.1080/03461238.2019. 1622592, Published: JUN 2019, ISSN 0346-1238,
IF (1.523- 2018), hyperlink

(63) Avram, F., Grahovac, D. and Vardar-Acar, C., The W, Z/, v, 6 Paradigm for the First Passage of Strong Markov Processes
without Positive Jumps, RISKS, 2019, Volume: 7, Pages: 1-15, DOI: 10.3390/risks7010018, Published: FEB 2019,
ISSN: 2227-9091, elSSN: 2227-9091, IF (0.85 - 2019), hyperlink

(64) Avram, F., Grahovac, D. and Vardar-Acar, C., The W, Z scale functions kit for first passage problems of spectrally negative
Leévy processes, and applications to control problems, ESAIM: PROBABILITY AND STATISTICS, 2019, DOI:
10.1051/ps/2019022, Published: NOV 2019, ISSN: 1292-8100, elISSN: 1262-3318, IF (0.652 - 2018), hyperlink

(65) Barker, A., Fractal-Dimensional Properties of Subordinators, JOURNAL OF THEORETICAL PROBA-BILITY,
2019, Volume: 32, Pages: 1202-1219, DOI: 10.1007/s10959-018-0813-5, Published: SEP 2019,
ISSN: 0894-9840, elSSN: 1572-9230, IF (0.689 - 2018), hyperlink

(66) Li, B., Vu, N.L. and Zhou, X., Exit problems for general draw-down times of spectrally negative Lévy processes,
JOURNAL OF APPLIED PROBABILITY, 2019, Volume: 56, Pages: 441-457, DOI: 10.1017/ jpr.2019.31,
Published: JUL 2019, ISSN: 0021-9002, elSSN: 1475-6072, IF (0.610 - 2018), hyperlink

(67) Jiang, Z., Optimal dividend policy when risk reserves follow a jump—diffusion process with a completely monotone jump
density under Markov-regime switching, INSURANCE: MATHEMATICS AND ECONOM-ICS, 2019, Volume: 86, Pages:
1-7, DOI: 10.1016/j.insmathec0.2019.01.011, Published: FEB 2019, ISSN: 0167-6687, IF (1.315 - 2018), hyperlink

(68) Junca, M., Moreno-Franco, H. and Pérez, J. L., Optimal Bail-Out Dividend Problem with TransactionCost and
Capital Injection Constraint, RISKS, 2019, Volume: 7, Pages: 1-13, DOI: 10.3390/risks7010013, Published: JAN 2019,
ISSN: 2227-9091, elSSN: 2227-9091, IF (0.85 - 2019), hyperlink

(69) Li, M. and Yin, G., Optimal threshold strategies with capital injections in a spectrally negative Levy risk model,
JOURNAL OF INDUSTRIAL AND MANAGEMENT OPTIMIZATION, 2019, Volume: 15, Pages: 517-535, DOI:
10.3934/jim0.2018055, Published: APR 2019, ISSN: 1547-5816, elSSN: 1553-166X, IF (1.025 - 2018), hyperlink

(70) Wang, W. and Zhou, X., Potential Densities for Taxed Spectrally Negative Lévy Risk Processes, RISKS, 2019,
Volume: 7, Pages: 1-11, DOI: 10.3390/risks7030085, Published: AUG 2019, ISSN: 2227-9091, elSSN:2227-9091, IF

(0.85 - 2019), hyperlink

(71) Noba, K., Pérez, J.L. and Yu, X., On the bailout dividend problem for spectrally negative Markov additive models,
SIAM JOURNAL ON CONTROL AND OPTIMIZATION, 2020, Volume: 58, Pages: 1049-1076, DOI:
10.1137/19M1298172, Published: APR 2020, ISSN: 0363-0129, elSSN: 1095-7138, IF (2.30 - 2019), hyperlink

(72) Wang, W. and Zhou, X., Draw-down Parisian ruin for spectrally negative Lévy processes, Advances in Applied
Probability, 2020, Volume 52, Issue 4, Pages: 1164-1196, DOI: https://doi.org/10.1017/apr.2020.36, Published: Dec
2020, ISSN: 0001-8678, elSSN: 1475-6064, IF (0.91 - 2019), hyperlink


https://www.sciencedirect.com/science/article/pii/S016766871730375X?casa_token=5k-mY4Y77vwAAAAA%3ADRvwPLmJKYKwAJCjGsUR-laoxCl0IgeAleicbfImuJOR5_UxMt70sGhe6aBEkmo0g0jJJoSn
https://link.springer.com/article/10.1007/s00245-018-9494-9
https://www.sciencedirect.com/science/article/pii/S016771521830110X?casa_token=M5hwomcmvlcAAAAA%3A9TGtkhkGtZmOIdf38YzcNGqgFoxK2HiGUE2_si-ahQDLbf01pJQ17znREx87pHmFNCIoSvh0
https://www.tandfonline.com/doi/abs/10.1080/03461238.2019.1622592
https://www.mdpi.com/2227-9091/7/1/18
https://www.scopus.com/record/display.uri?eid=2-s2.0-85092759426&citeCnt=6_DELIM_6_DELIM_CTODS_1329100499_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-79952833513&src=s&imp=t&sid=380b4c1112dc9c147afe67e4b6168b72&sot=ctocbw&sdt=a&sl=16&s=PUBYEAR+BEF+2023&relpos=0&citeCnt=1&searchTerm=
https://link.springer.com/article/10.1007/s10959-018-0813-5
https://www.cambridge.org/core/journals/journal-of-applied-probability/article/exit-problems-for-general-drawdown-times-of-spectrally-negative-levy-processes/448DA9A2E0C4A312E982CFB484B51466
https://www.sciencedirect.com/science/article/pii/S016766871830266X?casa_token=52x0PUapp1kAAAAA%3AF9rbW4OWXEvgnWPZ4jSMJo1pyuBHdLG9FdKQMpt60DBq6ifcDL-Rl9kfgcHTU9hgBzou7hGk
https://www.mdpi.com/2227-9091/7/1/13
https://www.mdpi.com/2227-9091/7/3/85
https://epubs.siam.org/doi/abs/10.1137/19M1298172
https://www.scopus.com/record/display.uri?eid=2-s2.0-85095310618&citeCnt=8_DELIM_8_DELIM_CTODS_1322372329_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-80051666798&src=s&imp=t&sid=6d82d08a7253284698ac1cc6f3d435aa&sot=ctocbw&sdt=a&sl=15&s=PUBYEAR+IS+2020&relpos=0&citeCnt=0&searchTerm=

(73) Perez, J.L. and Yamazaki, K., Optimal periodic replenishment policies for spectrally positive Lévy demand processes.
APPLIED MATHEMATICS AND OPTIMIZIATION, 2020, Volume 58, Issue 6, Pages: 3428-3456, DOI:
https://doi.org/10.1137/18M1196406, Published: SEP 2020, ISSN: 0363-0129, elSSN: 1095-7138, IF (2.30 - 2019),

hyperlink

(74) Eisenberg, J. and Palmowski, Z., Optimal dividends paid in a foreign currency for a Lévy insurance risk model. NORTH
AMERICAN ACTUARIAL JOURNAL, 2020, article in press, IF (1.06 — 2019), hyperlink

(75) Wang, W., Wu, X. and Chi, C., Optimal implementation delay of taxation with trade-off for spectrally negative Lévy
risk processes. EUROPEAN ACTUARIAL JOURNAL, 2020, article in press, IF (1.12-2019), hyperlink

(76) Liu, Z. and Chen, P., Dividend payments until draw-down time for risk models driven by spectrally negative Lévy
processes. COMMUNICATIONS IN STATISTICS: SIMULATION AND COMPUTATION, 2020, article in press,

hyperlink

(77) Avram, F., Grahovac, D. and Vardar-Acar, C. The W, Z scale functions kit for first passage problems of spectrally
negative Lévy processes, and applications to control problems. ESAIM — PROBABILITY AND STATISTICS, 2020,
Volume 24, Pages: 454 — 525, DOI: https://doi.org/10.1051/ps/2019022, Published: OCT 2020, ISSN: 1292-8100, elISSN:
1262-3318, IF (0.652 — 2018), hyperlink

(78) Avram, F. and Goreac, D., Do generalized draw-down times lead to better dividends? A Pontryagin principle-based
answer. IMA JOURNAL OF MATHEMATICAL CONTROL AND INFORMATION, 2021, Volume 38, Issue 1, 361 —

277, DOLI: https://doi.org/10.1093/imamci/dnaa036, Published: MAR 2021, ISSN: 1471-6887, IF (1.108 - 2019), hyperlink

(79) Li, B., Hua, Y. and Zhou, X., How long does the surplus stay close to its historical high. STOCHASTICS, 2021, Pages:
402 — 427, DOI: https://doi.org/10.1080/17442508.2020.1744603, IF (0.79 — 2019), hyperlink

(80) Yamazaki, K., Cash management and control band policies for spectrally one-sided Lévy processes. RECENT
ADVANCES IN FINANCIAL ENGINEERING 2014, 2016, Pages: 195-215, DOI:
https://doi.org/10.1142/9789814730778_0009, hyperlink

(81) Egami, M and Hosono, K., 4 model for Bank’s asset securization program, SSRN, 2016, 20 pages, DOI:
http://dx.doi.org/10.2139/ssrn.1593524, hyperlink

(82) Noba, K., Pérez, J.L. Yamazaki, K. and Yano, K. On optimal periodic dividend and capital injection strategies for
spectrally negative Lévy processes. JOURNAL OF APPLIED PROBABILITY, 2018, Volume: 55, Issue: 4, Pages: 1272-
1286, DOI: 10.1017/jpr.2018.85, Published: JUN 2018, ISSN: 0021-9002, IF (0.64 — 2018), hyperlink

(83) Pérez, J.L. Yamazaki, K. and Yu, X. On the bail-out optimal dividend problem. JOURNAL OF OPTIMIZATION
THEORY AND APPLICATIONS, 2018, Volume: 179, Pages: 553-568, DOI: 10.1007/s10957-018-1340-3, Published:
JUN 2018, ISSN: 0022-3239, elSSN: 1573-2878, IF (1.89 - 2018), hyperlink

(84) Wang, W. and Zhou, X., A drawdown reflected spectrally negative Lévy process, JOURNAL OF THEORETICAL
PROBABILITY, 2021, Volume: 34, Pages: 283-306, DOI: 10.1007/s10959-019-00971-4, Published: MAR 2021, ISSN:
1572- 9230, IF( 0.68 — 2019), hyperlink

Humupanus ¢ apxue: 9

Humupanus ¢ oucepmayuu u Knuzu:
(1) Bardoux, E. Fluctuation theory and stochastic games for spectrally negative Lévy processes, PhD thesis,
Universiteit Utrecht, 2007, hyperlink

(2) Dorobantu, D., Modélisation du risque de défaut en entreprise, PhD thesis, Université Paul Sabatier -
Toulouse 11, 2007, hyperlink

(3) Renauld, JF., Calcul de Malliavin, processus de Lévy et applications en finance: quelques contributions,
PhD Thesis, Université de Montréal, 2007, hyperlink

(4) Surya, BA., Optimal stopping problems driven by Lévy processes and pasting principles, PhD thesis, Universiteit Utrecht,
2007, hyperlink


https://www.scopus.com/record/display.uri?eid=2-s2.0-85097335095&citeCnt=8_DELIM_8_DELIM_CTODS_1322372329_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-80051666798&src=s&imp=t&sid=6d82d08a7253284698ac1cc6f3d435aa&sot=ctocbw&sdt=a&sl=15&s=PUBYEAR+IS+2020&relpos=2&citeCnt=0&searchTerm=
https://www.scopus.com/sourceid/19600157009?origin=recordpage
https://www.scopus.com/sourceid/19600157009?origin=recordpage
https://www.scopus.com/record/display.uri?eid=2-s2.0-85095780139&citeCnt=8_DELIM_8_DELIM_CTODS_1322372329_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-80051666798&src=s&imp=t&sid=6d82d08a7253284698ac1cc6f3d435aa&sot=ctocbw&sdt=a&sl=15&s=PUBYEAR+IS+2020&relpos=3&citeCnt=0&searchTerm=
https://www.scopus.com/record/display.uri?eid=2-s2.0-85090158554&citeCnt=8_DELIM_8_DELIM_CTODS_1322372329_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-80051666798&src=s&imp=t&sid=6d82d08a7253284698ac1cc6f3d435aa&sot=ctocbw&sdt=a&sl=15&s=PUBYEAR+IS+2020&relpos=5&citeCnt=0&searchTerm=
https://www.scopus.com/record/display.uri?eid=2-s2.0-85092387361&citeCnt=8_DELIM_8_DELIM_CTODS_1322372329_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-80051666798&src=s&imp=t&sid=6d82d08a7253284698ac1cc6f3d435aa&sot=ctocbw&sdt=a&sl=15&s=PUBYEAR+IS+2020&relpos=6&citeCnt=0&searchTerm=
https://www.scopus.com/record/display.uri?eid=2-s2.0-85092759426&citeCnt=8_DELIM_8_DELIM_CTODS_1322372329_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-80051666798&src=s&imp=t&sid=6d82d08a7253284698ac1cc6f3d435aa&sot=ctocbw&sdt=a&sl=15&s=PUBYEAR+IS+2020&relpos=7&citeCnt=1&searchTerm=
https://academic.oup.com/imamci/article-abstract/38/1/361/6032263
https://www.tandfonline.com/doi/abs/10.1080/17442508.2020.1744603
https://www.worldscientific.com/doi/abs/10.1142/9789814730778_0009
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=1593524
https://www.cambridge.org/core/journals/journal-of-applied-probability/article/abs/on-optimal-periodic-dividend-and-capital-injection-strategies-for-spectrally-negative-levy-models/26CE7B4C328CA1E7B9FD160FD07AE590
https://link.springer.com/article/10.1007/s10957-018-1340-3
https://link.springer.com/article/10.1007%2Fs10959-019-00971-4
https://dspace.library.uu.nl/handle/1874/22649
https://tel.archives-ouvertes.fr/tel-00257243/document
https://papyrus.bib.umontreal.ca/xmlui/bitstream/handle/1866/18144/Renaud_Jean-Francois_2007_these.pdf?sequence=1
https://dspace.library.uu.nl/handle/1874/19086

(5) Kadankova, T. Two-sided exit problems for several classes of stochastic processes, PhD thesis, Universiteit Hasselt,
2009, hyperlink

(6) Christensen, S. Contributions to the theory of optimal stopping, PhD thesis, Christian-Albrechts-Universitiatzu Kiel,
2010, hyperlink

(7) Liu, J. On the optimal stopping problem driven by spectrally negative Lévy processes, PhD thesis, Universityof Warwick,
2012, hyperlink

(8) Vidmar, M. Markov chain approximations to, and some fluctuation results for Lévy processes, PhD thesis, Universityof
Warwick, 2014, hyperlink

(9) Barker, A. Path Properties of Lévy Processes, PhD thesis, University of Reading, 2019, hyperlink

(10) Surya, B., Parisian Excursion Below a Fixed Level from the Last Record Maximum of Lévy Insurance RiskProcess,
MATRIX ANNALS, 2019, Pages: 311-326, DOI: 10.1007/978-3-030-04161-8_21, Published: MAR2019, ISBN: 978-
3-030-04160-1, elSBN: 978-3-030-04161-8, hyperlink

(11) Pinto, M.B.C., Optimal prediction problems in insurance, PhD thesis, University of Manchester, 2020, hyperlink

(12) Lau, H. K. W., Optimal hybrid dividend problems with fixed transaction costs, PhD thesis, University of New South
Wales Australia, 2020, hyperlink

11.Doering, L. and Savov, M., (Non) Differentiability and asymptotics for renewal densities of subordinators, ELECTRONIC
JOURNAL OF PROBABILITY, 2011, Volume: 16, Pages: 470-503, DOI: 10.1214/EJP.v16-860, Published: MAR 2011,
elSSN: 1083-6489, IF ( 0.713 - 2011), Quartile: Q3 (71/116 Statistics and Probability, JCR-W0S), hyperlink

Humupanus ¢ peyen3upanu HayuHu nYOIUKAUUU:

(1) Kuznetsov A. Kyprianou, A. and Rivero, V., The theory of scale functions for spectrally negative Lévy processes, LEVY
MATTERS II: LECTURE NOTES IN MATHEMATICS, 2012, Pages: 97-186, DOI: 10.1007/978-3-642-31407-02,
Published: JUL 2012, ISBN: 978-3-642-31406-3, IF (0.614 - 2012), hyperlink

(2) Clement, F. and Landy, R., High order expansions for renewal functions and applications to ruin theory, AN- NALS OF
APPLIED PROBABILITY, 2017, Volume: 27, Pages: 2342-2382, DOI: 10.1214/16-AAP1261,
Published: AUG 2017, ISSN: 1050-5164, elSSN: 2168-8737, IF (1.786 - 2017), hyperlink

(3) Barker, A., Fractal-Dimensional Properties of Subordinators, JOURNAL OF THEORETICAL PROBA- BILITY,
2019, Volume: 32, Pages: 1202-1219, DOI: 10.1007/s10959-018-0813-5, Published: SEP 2019, ISSN: 0894-9840,
elSSN: 1572-9230, IF (0.689 - 2018), hyperlink

(4) Avram, F., Grahovac, D. and Vardar-Acar, C., The W, Z scale functions kit for first passage problems of spectrally negative
Lévy processes, and applications to control problems, ESAIM: PROBABILITY AND STATISTICS, 2020, DOI:
10.1051/ps/2019022, Published: NOV 2019, ISSN: 1292-8100, elSSN: 1262-3318, IF (0.652 - 2018), hyperlink

(5) Avram, F. and Goreac, D., Do generalized draw-down times lead to better dividends? A Pontryagin principle-based
answer. IMA JOURNAL OF MATHEMATICAL CONTROL AND INFORMATION, 2021, Volume 38, Issue 1, 361 —

277, DOI: https://doi.org/10.1093/imamci/dnaa036, Published: MAR 2021, ISSN: 1471-6887, IF (1.108 — 2019), hyperlink

Humupanusn ¢ apxus: 1

Humupanus ¢ oucepmayuu u Knu2u:

(1) Barker, A. Path Properties of Lévy Processes, PhD thesis, University of Reading, 2019, hyperlink

12.Kuznetsov A., Pardo J.C. and Savov, M., Distributional properties of exponential functionals of Lévy processes,
ELECTRONIC JOURNAL OF PROBABILITY, 2012, Volume: 17, Pages: 1-35, DOI: 10.1214/EJP.v17- 1755, Published:
JAN 2012, elSSN: 1083-6489, IF (0.785 - 2012), Quartile Q3 (70/119 Statistics and Probability, JCR-WoS), hyperlink


https://ibiostat.be/publications/phd/tetyanakadankova.pdf
https://macau.uni-kiel.de/servlets/MCRFileNodeServlet/dissertation_derivate_00003269/soerenchristensendiss.pdf
http://wrap.warwick.ac.uk/56408/1/WRAP_thesis_Liu_2012.pdf
https://core.ac.uk/download/pdf/29192590.pdf
https://www.reading.ac.uk/web/files/maths/Thesis_Barker.pdf
https://link.springer.com/chapter/10.1007/978-3-030-04161-8_21
https://www.research.manchester.ac.uk/portal/files/188958219/FULL_TEXT.PDF
http://unsworks.unsw.edu.au/fapi/datastream/unsworks:72507/SOURCE02?view=true
https://projecteuclid.org/euclid.ejp/1464820186
https://link.springer.com/chapter/10.1007/978-3-642-31407-0_2
https://www.scopus.com/record/display.uri?eid=2-s2.0-85028727840&origin=resultslist&sort=plf-f&cite=2-s2.0-79952833513&src=s&imp=t&sid=6430777dc62fc7d9bad8e325b3890834&sot=cite&sdt=a&sl=0&relpos=2&citeCnt=1&searchTerm
https://link.springer.com/article/10.1007/s10959-018-0813-5
https://www.scopus.com/record/display.uri?eid=2-s2.0-85092759426&citeCnt=6_DELIM_6_DELIM_CTODS_1329100499_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-79952833513&src=s&imp=t&sid=380b4c1112dc9c147afe67e4b6168b72&sot=ctocbw&sdt=a&sl=16&s=PUBYEAR+BEF+2023&relpos=0&citeCnt=1&searchTerm=
https://academic.oup.com/imamci/article-abstract/38/1/361/6032263
https://projecteuclid.org/euclid.ejp/1465062330

Humupanusn 6 peyenzupanu HayuHu NYyOAUKAUUU.

(1) Dao, B. and Jeanblanc, M., Double-exponential jump-diffusion processes: a structural model of an endogenous default
barrier with a rollover debt structure, JOURNAL OF CREDIT RISK, 2012, Volume: 8, Pages: 21-43, Published: JUL 2012,
IF (0.091 - 2012), hyperlink

(2) Hirsch, F. and Yor, M., On temporally completely monotone functions for Markov processes, PROBABILITY SURVEYS,
2012, Volume: 9, Pages: 258-286, DOI: 10.1214/11-PS179, Published: MAY 2012, ISSN: 1549-5787, hyperlink

(3) Hirsch, F. and Yor, M., On the remarkable Lamperti representation of the inverse local time of a radial Ornstein-Uhlenbeck
process, BULLETIN OF THE BELGIAN MATHEMATICAL SOCIETY, 2013, Volume: 20, Pages: 435-449, DOI:
10.36045/bbms/1378314508, Published: SEP 2013, ISSN: 1370-1444, IF (0.357 - 2013), hyperlink

(4)Behme, A. and Lindner, A., On exponential functionals of Lévy processes, JOURNAL OF THEORETICAL
PROBABILITY, 2015, Volume: 28, Pages: 681-720, DOI: 10.1007/s10959-013-0507-y, Published: JUN 2015, ISSN:
0894-9840, elSSN: 1572-9230, IF (0.466 - 2015), hyperlink

(5) Behme, A., Exponential functionals of Lévy processes with jumps, LATIN AMERICAN JOURNAL OF PROBABILITY
AND MATHEMATICAL STATISTICS, 2015, Volume: 12, Pages: 375--397, DOI: 10.1007/ s10959-013-0507-y, Published:
JUN 2015, ISSN: 1980-0436, IF (0.550 - 2015), hyperlink

(6) Belomestny, D. and Panov, V., Statistical inference for generalized Ornstein-Uhlenbeck processes, ELECTRONIC
JOURNAL OF STATISTICS, 2015, Volume: 9, Pages: 1974-2006, DOI: 10.1214/15-EJS1063,
Published: AUG 2015, elSSN: 1935-7524, IF (0.736 - 2015), hyperlink

(7) Behme, A., Lindner, A and Maejima, M., On the range of exponential functionals of Lévy processes, SEMI- NAIRE DE
PROBABILITES XLVIII, LECTURE NOTES IN MATHEMATICS, 2016, Volume: 2168, Pages: 267-303, DOI:
10.1007/978-3-319-44465-9-10, Published: NOV 2016, ISSN: 0720-8766 0075-8434,

IF (0.294 - 2016), hyperlink

(8) Kevei, P., Ergodic properties of generalized Ornstein—Uhlenbeck processes, STOCHASTIC PROCESSES AND THEIR
APPLICATIONS, 2018, Volume: 128, Pages: 156181, DOI: 10.1016/j.spa.2017.04.010, Pub- lished: JAN 2018, ISSN:
0304-4149, IF (1.342 - 2018), hyperlink

(9) Salminen, P. and Vostrikova, L., On Exponential Functionals of Processes with Independent Increments, THEORY OF
PROBABILITY AND ITS APPLICATIONS, 2018, Volume: 63, Pages: 267-291, DOI: 10.1137/S0040585X97T989040,
Published: OCT 2018, ISSN: 0040-585X, elSSN: 1095-7219, IF (0.591 - 2018), hyperlink

(10) Bertoin, J., Ergodic aspects of some Ornstein—-Uhlenbeck type processes related to Lévy processes, STOCHASTIC
PROCESSES AND THEIR APPLICATIONS, 2019, Volume: 129, Pages: 1443-1454, DOI: 10.1016/j.spa.2018.05.007,
Published: APR 2019, ISSN: 0304-4149, IF (1.342 - 2018), hyperlink

(11) Behme, A. and Sideris, A. Exponential functionals of Markov additive processes, ELECTRONIC JOUR- NAL OF
PROBABILITY, 2020, Volume: 25, Pages: 1-25, DOI: 10.1214/20-EJP441, Published: MAR 2020, elSSN: 1083-6489,
IF (0.994 - 2018), hyperlink

(12) Vostrikova, L., On distributions of exponential functionals of the processes with independent increments. MODERN
STOCHASTICS: THEORY AND APPLICATIONS, 2020, Volume: 7, Issue: 3, Pages: 291-313, DOI:
https://doi.org/10.15559/20-VMSTA159, Published: SEP 2020, ISSN: 2351-6046, IF (0.31 — 2019), hyperlink

(13) Spielmann, J. and Vostrikova, L., On the ruin problem with investment when the risky asset is a semimartingale. THEORY
OF PROBABILITY AND ITS APPLICATIONS, 2020, Volume: 65, Issue: 2, Pages: 249-269, DOI:
https://doi.org/10.1137/S0040585X97T989933, Published: AUG 2020, ISSN: 0040-585X, IF (0.51 - 2019), hyperlink

(14) Boguslavskaya, E. and Vostrikova, L., Revisiting integral functionals of Brownian motion, STATISTICS AND
PROBABILITY LETTERS, 2020, Volume: 165, Pages: 66—74, DOI: https://doi.org/10.1016/j.spl.2020.108834, Published:
OCT 2020, ISSN: 0167-7152, IF (0.87 - 2019), hyperlink


https://search.proquest.com/openview/5c133b5e68cb2a62d83fdcd58e5d0f61/1?pq-origsite=gscholar&cbl=52736
https://www.projecteuclid.org/euclid.ps/1336658304
https://projecteuclid.org/euclid.bbms/1378314508
https://link.springer.com/article/10.1007/s10959-013-0507-y
http://alea.impa.br/articles/v12/12-15.pdf
https://projecteuclid.org/euclid.ejs/1441011499
https://link.springer.com/chapter/10.1007/978-3-319-44465-9_10
https://www.sciencedirect.com/science/article/pii/S0304414917301242?casa_token=V7-14dO1ktsAAAAA%3A5PulcdcEue3sz-sT9FpB2ZiRlVuIJi4fdqrOOc0kVGVwJnp-ds75SoXZO-jhaW9jw8jjvhLu
https://epubs.siam.org/doi/abs/10.1137/S0040585X97T989040
https://www.sciencedirect.com/science/article/pii/S0304414918301777?casa_token=p6KEzjeMj6AAAAAA%3AqTLtZ37WWl7oK9mDRO0iihh9uOFWcNZhpH0EscGYkEwRKSPBPmi44kHbJwjaB3vIkLHpF3Y5
https://projecteuclid.org/euclid.ejp/1585274716
https://www.vmsta.org/journal/VMSTA/article/187/text
https://epubs.siam.org/doi/abs/10.1137/S0040585X97T989933
https://www.sciencedirect.com/science/article/pii/S0167715220301371?casa_token=bStkFMjD-3kAAAAA:mhx968wdCoV6b9_er1oDh9xvnLB_OJIBx4_I_j6pC6C1wWhOMHgKTHjoO5kwPjwg0sPmOubGKVQ#!
https://www.sciencedirect.com/science/article/pii/S0167715220301371?casa_token=bStkFMjD-3kAAAAA:mhx968wdCoV6b9_er1oDh9xvnLB_OJIBx4_I_j6pC6C1wWhOMHgKTHjoO5kwPjwg0sPmOubGKVQ

(15) Behme, A., Lindner. and Reker, J., On the law of killed exponential functionals, ELECTRONIC JOURNAL OF
PROBABILITY, 2021, Volume: 26, Pages: 1-35, DOI: 10.1214/21-EJP616, Published: MAY 2021, elSSN: 1083-6489,
IF (1.27 - 2019), hyperlink

(16) Palau. S., Pardo, J.C. and Smadi, C., Asymptotic behaviour of exponential functionals of Lévy processes with applications
to random processes in random environments. LATIN AMERICAN JOURNAL OF PROBABILITY AND MATHEMATICAL
STATISTICS, 2016, Volume: 13, Pages: 1235-1238, DOI: 10.30757/ALEA.v13-44, Published: JUN 2016, ISSN: 1980-0436,
IF (0.59 - 2015), hyperlink

(17) Behme, A, Lindner, A., Reker, J., and Rivero, V., Continuity properties and the support of killed exponential functionals,
STOCHASTIC PROCESSES AND THEIR APPLICATIONS, 2021, DOI: https://doi.org/10.1016/j.spa.2021.06.002, 1SSN:
0304-4149, IF (1.342 - 2018), hyperlink

Humupanus ¢ apxue: 1

Humupanus ¢ oucepmayuu u Knuzu:

(1) Calderén, S. P. Generalisations of Continuous State Branching Processes, PhD thesis, Centro de Investigacion en
Matematicas, 2016, hyperlink

(2) Yang, F. On Guaranteed Minimum Maturity Benefits and First-to-Default Type Problems, PhD thesis, York University,
2017, hyperlink

(3) Reker, J. Distributional properties of killed exponential functionals and short-time behaviour of Lévy-driven stochastic
differential equations, PhD thesis, University of Ulm, Germany, 2021, hyperlink

(4) Spielmann, J., Generalized Ornstein-Uhlenbeck Processes in Ruin Theory, PhD thesis, University of Angers, 2019,
hyperlink

13.Pardo, J.C., Patie, P. and Savov, M., A Wiener-Hopf type of factorization for the exponential functional of Lévy processes,
JOURNAL OF THE LONDON MATHEMATICAL SOCIETY, 2012, Volume: 96, Pages: 930-956, DOI:
10.1112/jIms/jds028, Published: SEP 2012, ISSN: 0024-6107, elSSN: 1469-7750, IF (0.804 - 2012), Quartile: Q1 (69/296
Mathematics, JCR-Wo0S), hyperlink

Humupanusn 6 peyenzupanu Hayunu nyoauKauuu:

(1) Haas, B. and Rivero, V., Quasi-stationary distributions and Yaglom limits of self-similar Markov processes,
STOCHASTIC ANALYSIS AND APPLICATIONS, 2012, Volume: 122, Pages: 4054-4095, DOI:
10.1016/j.spa.2012.08.006, Published: AUG 2012, ISSN: 0736-2994, elSSN: 1532-9356, IF (0.303 - 2012), hyperlink

(2) Hirsch, F.and Yor, M., On temporally completely monotone functions for Markov processes, PROBABILITY SURVEYS,
2012, Volume: 9, Pages: 258-286, DOI: 10.1214/11-PS179, Published: MAY 2012, ISSN: 1549-5787, hyperlink

(3) Hackmann, D. and Kuznetsov, A., Asian options and meromorphic Lévy processes, FINANCE AND STOCHAS-TICS,
2014, Volume: 18, Pages: 835-844, DOI: 10.1007/s00780-014-0237-8, Published: JUN 2014, ISSN: 0949-2984, elSSN: 1432-
1122, IF (1.212 - 2014), hyperlink

(4) Behme, A., Exponential functionals of Lévy processes with jumps, LATIN AMERICAN JOURNAL OF PROBABILITY
AND MATHEMATICAL STATISTICS, 2015, Volume: 12, Pages: 375--397, DOI: 10.1007/ s10959-013-0507-y, Published:
JUN 2015, ISSN: 1980-0436, IF (0.550 - 2015), hyperlink

(5) Chaibbi, R., A note on a Poissonian functional and a q-deformed Dufresne identity, ELECTRONIC COM-
MUNICATIONS IN PROBABILITY, 2016, Volume: 35, Pages: 1-13, DOI: 10.1214/16-ECP4055., Pub- lished: APR
2016, elSSN: 1083-589X, IF (0.416 - 2016), hyperlink


https://projecteuclid.org/journals/electronic-journal-of-probability/volume-26/issue-none/On-the-law-of-killed-exponential-functionals/10.1214/21-EJP616.full
http://alea.impa.br/articles/v13/13-44.pdf
https://doi.org/10.1016/j.spa.2021.06.002
https://www.sciencedirect.com/science/article/pii/S0304414921000958
https://people.bath.ac.uk/ak257/thesis-Sandra.pdf
https://yorkspace.library.yorku.ca/xmlui/handle/10315/34554
https://oparu.uni-ulm.de/xmlui/handle/123456789/35412
https://www.theses.fr/2019ANGE0066
https://www.theses.fr/2019ANGE0066
https://londmathsoc.onlinelibrary.wiley.com/doi/abs/10.1112/jlms/jds028
https://www.sciencedirect.com/science/article/pii/S0304414912001731
https://www.projecteuclid.org/euclid.ps/1336658304
https://link.springer.com/article/10.1007/s00780-014-0237-8
http://alea.impa.br/articles/v12/12-15.pdf
https://projecteuclid.org/euclid.ecp/1461251163

(6) Behme, A. and Bondesson, L., A class of scale mixtures of gamma (k)-distributions that are generalized gamma
convolutions, BERNOULLLI, 2017, Volume: 23, Pages: 773-787, DOI: 10.3150/15-BEJ761, Pub- lished: MON 2017, ISSN:
1350-7265, IF (1.377 - 2017), hyperlink

(7) Dadoun, B., Asymptotics of self-similar growth-fragmentation processes, ELECTRONIC JOURNAL OF PROBABILITY,
2017, Volume: 22, Pages: 1-30, DOI: 10.1214/17-EJP45, Published: MAR 2017, elSSN: 1083-6489, IF (0.901 - 2017),

hyperlink

(8) Kevei, P., Ergodic properties of generalized Ornstein—Uhlenbeck processes, STOCHASTIC PROCESSES AND THEIR
APPLICATIONS, 2018, Volume: 128, Pages: 156-181, DOI: 10.1016/j.spa.2017.04.010, Pub- lished: JAN 2018, ISSN:
0304-4149, IF (1.342 - 2018), hyperlink

(9) Li, Z. and Xu, W., Asymptotic results for exponential functionals of Lévy processes, STOCHASTIC PROCESSES AND
THEIR APPLICATIONS, 2018, Volume: 128, Pages: 108-131, DOI: 10.1016/j.spa.2017.04.005,
Published: JAN 2018, ISSN: 0304-4149, IF (1.342 - 2018), hyperlink

(10) Véchambre, Gr. Exponential functionals of spectrally one-sided Lévy processes conditioned to stay positive, ANNALS DE
L’INSTITUT HENRI POINCARE, PROBABILITES ET STATISTIQUES, 2019, Volume:55, Pages: 620-660, DOI:
10.1214/18-AIHP892, Published: MAY 2019, ISSN: 0246-0203, elSSN: 1778-7017,

IF (1.152 - 2018), hyperlink

(11) Behme, A. and Sideris, A. Exponential functionals of Markov additive processes, ELECTRONIC JOURNAL OF
PROBABILITY, 2020, Volume: 25, Pages: 1-25, DOI: 10.1214/20-EJP441, Published: MAR 2020, elSSN: 1083-6489,
IF (0.994 - 2018), hyperlink

(12) Vostrikova, L., On distributions of exponential functionals of the processes with independent increments. MODERN
STOCHASTICS: THEORY AND APPLICATIONS, 2020, Volume: 7, |Issue: 3, Pages: 291-313, DOI:
https://doi.org/10.15559/20-VMSTA159, Published: SEP 2020, ISSN: 2351-6046, IF (0.31 — 2019), hyperlink

(13) Vidmar, M. A temporal factorization at the maximum for certain positive self-similar Markov processes. JOURNAL OF
APPLIED PROBABILITY, 2020, Volume: 57, Issue: 4, Pages: : 1045 -1069, DOI: 10.1239/jap/1238592118, Published: DEC
2020, ISSN: 0021-9002, elSSN: 1475-6072, IF (0.72 — 2019), hyperlink

Humupanusn ¢ apxue: 2

Humupanus ¢ oucepmayuu u Knucu.

(1) Bartholome, C. Self-similarity and exponential functionals of Lévy processes, PhD thesis, Université librede Bruxelles,
2014,

(2) Hackmann, D. Analytical methods for Lévy processes with applications to finance, PhD thesis, York University, 2015,
hyperlink

(3) Dadoun, B. Some Aspects of Growth-Fragmentation, PhD thesis, Department of Mathematical Sciences, University
of Bath and Institute of Mathematics, University of Zurich, 2019, hyperlink

14.Patie, P. and Savov, M., Extended factorizations of exponential functionals of Lévy processes, ELECTRONICJOURNAL OF
PROBABILITY, 2012, Volume: 17, Pages: 1-22, DOI: 10.1214/EJP.v17-2057, Published: MAY 2012, eISSN: 1083-
6489, IF (0.785 - 2012), Quartile: Q3 (67/117 Statistics and Probability, JCR-Wo0S), hyperlink

Lumupanusa ¢ peyenzupanu HaAyuHU RYOTUKAYUU

(1) Hackmann, D. and Kuznetsov, A., Asian options and meromorphic Lévy processes, FINANCE AND STOCHASTICS,
2014, Volume: 18, Pages: 835-844, DOI: 10.1007/s00780-014-0237-8, Published: JUN 2014, ISSN: 0949-2984, elSSN:
1432-1122, IF (1.212 - 2014), hyperlink


https://projecteuclid.org/euclid.bj/1475001374
https://projecteuclid.org/euclid.ejp/1490061797
https://www.sciencedirect.com/science/article/pii/S0304414917301242?casa_token=V7-14dO1ktsAAAAA%3A5PulcdcEue3sz-sT9FpB2ZiRlVuIJi4fdqrOOc0kVGVwJnp-ds75SoXZO-jhaW9jw8jjvhLu
https://www.sciencedirect.com/science/article/pii/S0304414917301072?casa_token=tnwaPmvmAAAAAAAA%3Ah5DLOPkNWF2hHtzpoc023LzaQLP5HXRHqXjPk9cawMccjV7tTmJWtZ7JIp5c1qpOY4SobfeR
https://projecteuclid.org/euclid.aihp/1557820826
https://projecteuclid.org/euclid.ejp/1585274716
https://www.vmsta.org/journal/VMSTA/article/187/text
https://www.cambridge.org/core/journals/journal-of-applied-probability/article/abs/temporal-factorization-at-the-maximum-for-certain-positive-selfsimilar-markov-processes/8A5011D6D2979E192A9B359EEBAA0833
https://yorkspace.library.yorku.ca/xmlui/bitstream/handle/10315/30132/Hackmann_Daniel_2015_PhD.pdf?sequence=2&isAllowed=y
https://tel.archives-ouvertes.fr/tel-02441561/
https://projecteuclid.org/euclid.ejp/1465062360
https://link.springer.com/article/10.1007/s00780-014-0237-8

(2) Chaibbi, R., A note on a Poissonian functional and a q-deformed Dufresne identity, ELECTRONIC COM-
MUNICATIONS IN PROBABILITY, 2016, Volume: 35, Pages: 1-13, DOI: 10.1214/16-ECP4055., Pub- lished: APR
2016, elSSN: 1083-589X, IF (0.416 - 2016), hyperlink

(3) Kevei, P., Ergodic properties of generalized Ornstein—Uhlenbeck processes, STOCHASTIC PROCESSES AND THEIR
APPLICATIONS, 2018, Volume: 128, Pages: 156-181, DOI: 10.1016/j.spa.2017.04.010, Published: JAN 2018, ISSN:
0304-4149, IF (1.342 - 2018), hyperlink

(4) Letemplier, J. and Simon, T., On the law of certain homogeneous stable functionals, ESAIM-PROBABILITY AND
STATISTICS, 2019, Volume: 23, Pages: 82 - 111, DOI: 10.1051/ps/2018028, Published: MAR 2019,
ISSN: 1292-8100, elSSN: 1262-3318, IF (0.652 - 2018), hyperlink

(5) Véchambre, Gr. Exponential functionals of spectrally one-sided Lévy processes conditioned to stay positive, ANNALS DE
L’INSTITUT HENRI POINCARE, PROBABILITES ET STATISTIQUES, 2019, Volume:55, Pages: 620-660, DOI:
10.1214/18-AIHP892, Published: MAY 2019, ISSN: 0246-0203, elSSN: 1778-7017,IF (1.152 - 2018), hyperlink

Humupanusn ¢ apxue: 2

Humupanus 6 ducepmayuu u KHUU:
(1) Bartholome, C. Self-similarity and exponential functionals of Lévy processes, PhD thesis, Université libre de Bruxelles,
2014

(2) Hackmann, D. Analytical methods for Lévy processes with applications to finance, PhD thesis, York Univer-sity, 2015,
hyperlink

(3) Srapionyan, A. Some spectral ideas applied to finance and to self-similar and long-range dependent processes,PhD thesis,
Cornell University, 2019, hyperlink

15.Kolb, M., Savov, M. and Wiibcker, A., (Non-) Ergodicity of a Degenerate Diffusion Modeling the Fiber Lay Down Process,
SIAM JOURNAL ON MATHEMATICAL ANALYSIS, 2013, Volume: 45, Pages: 1-13, DOI: 10.1137/120870724,
Published: JAN 2013, ISSN: 0036-1410, elSSN: 1095-7154, IF (1.396 - 2013), Quartile Q1 (44/251, JCR-Wo0S), hyperlink

LHumupanusa ¢ peyenzupanu Hayunu nyoaukayuu.

(1) Grothuas, M., Klar, A., Maringer, J., Stilgenbauer, P. and Wegener, R., Application of a three-dimensional fiber lay-
down model to non-woven production processes, JOURNAL OF MATHEMATICS IN INDUSTRY, 2014, DOI: 10.1186/2190-
5983-4-4, Published: JUN 2014, eISSN: 2190-5983, hyperlink

(2) Grothuas, M. and Stilgenbauer, P., Hypocoercivity for Kolmogorov backward evolution equations and applications,
JOURNAL OF FUNCTIONAL ANALYSIS, 2014, Volume: 267, Pages: 3515-3556, DOI: 10.1016/j.jfa.2014.08.019,
Published: NOV 2014, ISSN: 0022-1236, IF (1.322 - 2014), hyperlink

(3) Roth, A., Klar, A, Simeon, B. and Zharovsky, E., A Semi-Lagrangian Method for 3-D Fokker Planck Equations for
Stochastic Dynamical Systems on the Sphere, JOURNAL OF SCIENTIFIC COMPUTING, 2014, Volume: 61, Pages: 513—
532, DOI: 10.1007/s10915-014-9835-z, Published: DEC 2014, ISSN: 0885-7474, elSSN: 1573-7691, IF (1.700 - 2014),

hyperlink

(4) Wegener, R., Marheineke, N. and Hietel, D., Virtual Production of Filaments and Fleeces, CURRENTS IN
INDUSTRIAL MATHEMATICS, 2015, Pages: 103-162, DOI: 10.1007/978-3-662-48258-2_6, Published: MAY 2015,
ISBN: 978-3-662-48257-5, eISBN: 978-3-662-48258-2, hyperlink

(5) Gramsch, S., Klar, A., Leugering, G.and Marheineke, N., Aerodynamic web forming: process simula- tion and material
properties, JOURNAL OF MATHEMATICS IN INDUSTRY, 2016, Volume: 6, DOI: 10.1186/s13362-016-0034-4, Published:
DEC 2016, elSSN: 2190-5983, hyperlink

(6) Bouin,E., Klar, A., Hoffman, F., and Mouhot, C., Exponential decay to equilibrium for a fibre lay-down pro-cess on a
moving conveyor belt, SIAM JOURNAL ON MATHEMATICAL ANALYSIS, 2017, Volume: 49, Pages: 3233-3251, DOI:
10.1137/16M1077490, Published: AUG 2017, ISSN: 0036-1410, elSSN: 1095-7154, IF (1.528 - 2013), hyperlink


https://projecteuclid.org/euclid.ecp/1461251163
https://www.sciencedirect.com/science/article/pii/S0304414917301242?casa_token=V7-14dO1ktsAAAAA%3A5PulcdcEue3sz-sT9FpB2ZiRlVuIJi4fdqrOOc0kVGVwJnp-ds75SoXZO-jhaW9jw8jjvhLu
https://www.esaim-ps.org/articles/ps/abs/2019/01/ps170015/ps170015.html
https://projecteuclid.org/euclid.aihp/1557820826
https://yorkspace.library.yorku.ca/xmlui/bitstream/handle/10315/30132/Hackmann_Daniel_2015_PhD.pdf?sequence=2&isAllowed=y
https://ecommons.cornell.edu/handle/1813/67288
https://epubs.siam.org/doi/10.1137/120870724
https://link.springer.com/article/10.1186/2190-5983-4-4
https://www.sciencedirect.com/science/article/pii/S0022123614003462
https://link.springer.com/article/10.1007/s10915-014-9835-z
https://link.springer.com/chapter/10.1007/978-3-662-48258-2_6
https://link.springer.com/article/10.1186/s13362-016-0034-4
https://epubs.siam.org/doi/abs/10.1137/16M1077490

(7) Klar, A., Interacting fiber structures: Mathematical aspects and applications, RIVISTA DI MATEMATICA DELLA
UNIVERSITA DI PARMA, 2019, Volume: 10, Issue: 2, 199-268, ISSN: 0035:6298, , IF (0.86 - 2019), hyperlink

Humupanua é oucepmayuu u Knuzu.

(1) Hoffmann, F. K. O. Keller-Segel-Type Models and Kinetic Equations for Interacting Particles: Long-Time Asymptotic
Analysis, PhD thesis, University of Cambridge, 2017, hyperlink

16.Aurzada, F., Doering, L. and Savov, M., Small time Chung-type LIL for Lévy processes, BERNOULLI, 2013,Volume: 19,
Pages: 115-136, DOI: 10.3150/11-BEJ395, Published: JAN 2013, ISSN: 1350-7265, IF (1.296 - 2013), Quartile: Q2 (34/119
Statistics and Probability, JCR-Wo0S), hyperlink

Humupanus ¢ peyenzupanu Hayunu nyonuKayuu:

(1) Donati-Martin, C., Lejay, A. and Rouault, A., 45th seminar on probability. Including papers of the conference on stochastic
filtrations, SEMINAIRE DE PROBABILITES XLV, LECTURE NOTES IN MATHEMATICS, 2011, Volume: 2078, Pages:
558 pages, DOI: 10.1007/978-3-319-00321-4, Published: JUN 2011,

ISBN: 0720-8766 0075-8434, Springer, hyperlink

(2) Bottcher, B., Schilling, R. and Wang, J., Lévy -type processes: construction, approximation and sample path properties ,
2013, LEVY MATTERS III: LECTURE NOTES IN MATHEMATICS, Volume 2099, 199 pages, DOI: 10.1007/978-3-319-
02684-8, ISBN: 978-3-319-02683-1, IF (0.627 - 2013), hyperlink

(3) Doney, R. and Vakeroudis, S., Windings of planar stable processes, SEMINAIRE DE PROBABILITES XLV,
LECTURE NOTES IN MATHEMATICS, 2013, Volume: 351, Pages: 277-300, DOI: 10.1007/978- 3-319-00321-4_10,
Published: APR 2013, ISBN: 978-3-319-00320-7, elSBN: 978-3-319-00321-4, IF (0.627 -2013), hyperlink

(4) Knopova, V. and Schilling, R., On the small-time behaviour of Lévy -type processes, STOCHASTIC PRO-CESSES
AND THEIR APPLICATIONS, 2014, Volume: 124, Pages: 2249-2265, DOI: 10.1016/ j.spa.2014.02.008, Published:
JUN 2014, ISSN: 0304-4149, IF (1.056 - 2014), hyperlink

(5) Maller, R., Strong laws at zero for trimmed Lévy processes, ELECTRONIC JOURNAL OF PROBABILITY, 2015,
Volume: 20, Pages: 1-24, DOI: 10.1214/EJP.v20-3839, Published: AUG 2015, eISSN: 1083-6489, IF (0.852 - 2015),
hyperlink

(6) Maller, R., Conditions for a Lévy process to stay positive near 0, in probability, BERNOULLI, 2016, Vol- ume: 22, Pages:
1963-1978, DOI: 10.3150/15-BEJ716, Published: MAY 2016, ISSN: 1350-7265, IF (1.070 - 2017), hyperlink

(7) Grabchak, M., A Simple Condition for the Multivariate CLT and the Attraction to the Gaussian of Lévy Processes at Long
and Short Times, COMMUNICATIONS IN STATISTICS - THEORY AND METHODS, 2017, Volume: 46, Pages: 446-456,
DOI: 10.1080/03610926.2014.995826, Published: SEP 2017, ISSN: 0361- 0926, elSSN: 1532-415X, IF (0.353 - 2017),

hyperlink

(8) Kim, P., Kumagai, T. and Wang, J., Laws of the iterated logarithm for symmetric jump processes, BERNOULLI, 2017,
Volume: 23, Pages: 2330-2379, DOI: 10.3150/16-BEJ812, Published: MAY 2017, ISSN: 1350-7265, IF (1.377 - 2017),
hyperlink

(9) Richard, A., Some Singular Sample Path Properties of a Multiparameter Fractional Brownian Motion, JOURNAL OF
THEORETICAL PROBABILITY, 2017, Volume: 30, Pages: 285-1309, DOI: 10.1007/s10959-016-0694-4, Published:
DEC 2017, ISSN: 0894-9840, elSSN: 1572-9230, IF (0.883 - 2018), hyperlink

(20) Ivanovs, J., Zooming in on a Lévy process at its supremum, ANNALS OF APPLIED PROBABILITY, 2018, Volume: 28,
Pages: 912-940, DOI: 10.1214/17-AAP1320, Published: APR 2018, ISSN: 1050-5164, elSSN: 2168-8737, IF (1.703 -

2018), hyperlink

(11) Dimitrova, D., Ignatov, Z. and Kaishev, V., Ruin and deficit under claim arrivals with the order statistics property,
METHODOLOGY AND COMPUTING IN APPLIED PROBABILITY, 2019, Volume: 21, Pages: 511-530, DOI:
10.1007/s11009-018-9669-5, Published: SEP 2018, ISSN: 1387-5841, elSSN: 1573-7713, IF (0.746 - 2018), hyperlink


https://www.scopus.com/record/display.uri?eid=2-s2.0-85078022003&citeCnt=7_DELIM_7_DELIM_CTODS_1329100499_DELIM_1&origin=resultslist&sort=plf-f&refeid=2-s2.0-84876127891&src=s&imp=t&sid=4e98447358f16575230e86ec73a5b6c6&sot=ctocbw&sdt=a&sl=16&s=PUBYEAR+BEF+2023&relpos=0&citeCnt=0&searchTerm=
https://www.repository.cam.ac.uk/handle/1810/269646
https://projecteuclid.org/euclid.bj/1358531743
https://www.springer.com/series/4809
https://www.springer.com/gp/book/9783319026831
https://link.springer.com/chapter/10.1007/978-3-319-00321-4_10
https://www.sciencedirect.com/science/article/pii/S0304414914000441
https://projecteuclid.org/euclid.ejp/1465067194
https://projecteuclid.org/euclid.bj/1462297671
https://www.tandfonline.com/doi/abs/10.1080/03610926.2014.995826
https://projecteuclid.org/euclid.bj/1494316820
https://link.springer.com/article/10.1007/s10959-016-0694-4
https://projecteuclid.org/euclid.aoap/1523433628
https://doi.org/10.1007/s11009-018-9669-5

Humupanusn ¢ apxue: 3

Humupanus 6 oucepmayuu u Knuzu:
(1) Fan, Y A study in lightly trimmed Lévy processes, PhD thesis, Australian National University, 2015, hyperlink

17.Patie, P. and Savov, M., Exponential functional of Lévy processes: Generalized Weierstrass products and Wiener-Hopf
factorization, COMPTES RENDUS MATHEMATIQUE, 2013, Volume: 351, Pages: 393-396, DOI:
10.1016/j.crma.2013.04.023, Published: MAY 2013, ISSN: 1631-073X, IF (0.425 - 2013), Quartile Q3 (221/302
Mathematics, JCR-WoS), hyperlink

Humupanusn 6 peyenzupanu Hayunu nyoauKayuu:

(1) Alili, L., Jadidi, W. and Rivero, V., On exponential functionals, harmonic potential measures and undershoots of
subordinators, LATIN AMERICAN JOURNAL OF PROBABILITY AND MATHEMATICAL STATISTICS, 2014, Volume:
11, Pages: 711-735, Published: JUL 2014, ISSN: 1980-0436, IF (0.521 - 2015), hyperlink

(2) Hackmann, D. and Kuznetsov, A., Asian options and meromorphic Lévy processes, FINANCE AND STOCHASTICS,
2014, Volume: 18, Pages: 835-844, DOI: 10.1007/s00780-014-0237-8, Published: JUN 2014, ISSN: 0949-2984, elSSN:
1432-1122, IF (1.212 - 2014), hyperlink

(3) Pardo, JC. and Rivero, V., Self-similar Markov processes, BOLETIN DE LA SOCIEDAD MATEMATICA
MEXICANA, 2014, Volume: 19, Pages: 201—235, Published: MAY 2014, ISSN: 1405-213X, elSSN: 2296- 4495

(4) Chaibbi, R., A note on a Poissonian functional and a g-deformed Dufresne identity, ELECTRONIC COM-
MUNICATIONS IN PROBABILITY, 2016, Volume: 35, Pages: 1-13, DOI: 10.1214/16-ECP4055., Pub- lished: APR
2016, elSSN: 1083-589X, IF (0.416 - 2016), hyperlink

(5) Kevei, P., Ergodic properties of generalized Ornstein—Uhlenbeck processes, STOCHASTIC PROCESSES AND THEIR
APPLICATIONS, 2018, Volume: 128, Pages: 156-181, DOI: 10.1016/j.spa.2017.04.010, Published: JAN 2018, ISSN:
0304-4149, IF (1.342 - 2018), hyperlink

(6) Feng, R., Kuznetsov, A. and Yang, F., Exponential functionals of Levy processes and variable annuity guar-anteed benefits,
STOCHASTIC PROCESSES AND THEIR APPLICATIONS, 2019, Volume: 129, Pages: 604-625, DOI:
10.1016/j.spa.2018.03.011, Published: FEB 2019, ISSN: 0304-4149, IF (1.342 - 2018), hyperlink

(7) Letemplier, J. and Simon, T., On the law of certain homogeneous stable functionals, ESAIM-PROBABILITY AND
STATISTICS, 2019, Volume: 23, Pages: 82-111, DOI: 10.1051/ps/2018028, Published: MAR 2019,
ISSN: 1292-8100, elSSN: 1262-3318, IF (0.652 - 2018), hyperlink

(8) Véchambre, Gr. Exponential functionals of spectrally one-sided Lévy processes conditioned to stay positive, ANNALS DE
L’INSTITUT HENRI POINCARE, PROBABILITES ET STATISTIQUES, 2019, Volume:55, Pages: 620-660, DOI:
10.1214/18-AIHP892, Published: MAY 2019, ISSN: 0246-0203, elSSN: 1778-7017, IF (1.152 - 2018), hyperlink

(9) Gourieroux, Ch., SIR Model with stochastic transition, SSRN, 2020, DOI: http://dx.doi.org/10.2139/ssrn.3730349,
hyperlink

Humupanusa 6 apxue: 1

LHumupanua ¢ oucepmayuu u KHU2U:
(1) Bartholome, C. Self-similarity and exponential functionals of Lévy processes, PhD thesis, Université libre
de Bruxelles, 2014

(2) Hackmann, D. Analytical methods for Lévy processes with applications to finance, PhD thesis, York Univer-sity, 2015,
hyperlink


https://openresearch-repository.anu.edu.au/handle/1885/149793
https://www.sciencedirect.com/science/article/pii/S1631073X13000903
http://alea.impa.br/articles/v11/11-33.pdf
https://link.springer.com/article/10.1007/s00780-014-0237-8
https://projecteuclid.org/euclid.ecp/1461251163
https://www.sciencedirect.com/science/article/pii/S0304414917301242?casa_token=V7-14dO1ktsAAAAA%3A5PulcdcEue3sz-sT9FpB2ZiRlVuIJi4fdqrOOc0kVGVwJnp-ds75SoXZO-jhaW9jw8jjvhLu
https://www.sciencedirect.com/science/article/pii/S0304414918300528?casa_token=8ZYwufhZk8oAAAAA%3A6QacbLve5wEcPqNXfRbBobwznwWGS5eyZ6425B43veuZ25ne6iXqFpkcpxgX7j41QYGM4aIi
https://www.sciencedirect.com/science/article/pii/S0304414918300528?casa_token=8ZYwufhZk8oAAAAA%3A6QacbLve5wEcPqNXfRbBobwznwWGS5eyZ6425B43veuZ25ne6iXqFpkcpxgX7j41QYGM4aIi
https://www.esaim-ps.org/articles/ps/abs/2019/01/ps170015/ps170015.html
https://projecteuclid.org/euclid.aihp/1557820826
https://dx.doi.org/10.2139/ssrn.3730349
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3730349
https://yorkspace.library.yorku.ca/xmlui/bitstream/handle/10315/30132/Hackmann_Daniel_2015_PhD.pdf?sequence=2&isAllowed=y

(3) Yang, F. Thesis on Guaranteed Minimum Maturity Benefits and First-to-Default Type Problems, YorkUniversity, Uni,
2017, hyperlink

(4) Zhao, Y. Thesis Spectral expansions and excursion theory for non-self-adjoint Markov semigroups with ap-plications in
mathematical finance, PhD thesis, Cornell University, 2017, hyperlink

18.Kolb, M. and Savov, M., Exponential ergodicity of killed Lévy processes in a finite interval, ELECTRONIC
COMMUNICATIONS IN PROBABILITY, 2014, Volume: 14, Pages: 1-9, DOI: 10.1214/ECP.v19-3006, Published: MAY
2014, eISSN: 1083-589X, IF IF (0.619 - 2014), Quartile: Q3 (89/122 Statistics and Probability, JCR-Wo0S), hyperlink

19.Aurzada, F., Kramm, T., and Savov, M., First passage times of Lévy processes over a one-Sided moving boundary,
MARKOV PROCESSES AND RELATED FIELDS, 2015, Volume: 21, Pages: 1024-2953, Published: MAR 2015, ISSN:
1024-2953, IF (0.484 - 2015), Quartile Q4 (100/123 Statistics and Probability, JCR-Wo0S), hyperlink

Humupanus ¢ peyenzupanu HayuHu nyOIUKAUUU.

(1) Denisov, D. and Wachtel, V., An Exact Asymptotics for the Moment of Crossing a Curved Boundary byan Asymptotically
Stable Random Walk, THEORY OF PROBABILITY AND ITS APPLICATIONS, 2016, Volume: 60, Pages: 481-500, DOI:
10.1137/S0040585X97T987740, Published: JUN 2016, ISSN: 0040-585X, elSSN: 1095-7219, IF (0.479 - 2016), hyperlink

(2) Kaji, Sh., First Passage Problems over Increasing Boundaries for Lévy Processes with Exponentially Decayed Lévy
Measures, THEORY OF PROBABILITY AND ITS APPLICATIONS, 2017, Volume: 61, Pages: 140-151, DOI:
10.1137/S0040585X97T988071, Published: JUN 2017, ISSN: 0040-585X, elSSN: 1095-7219, IF (0.378 - 2017),

hyperlink

(3) Barker, A., Transience and recurrence of Markov processes with constrained local time, LATIN AMERICAN JOURNAL
OF PROBABILITY AND MATHEMATICAL STATISTICS, 2020, Volume: 17, Pages: 993-1045, DOI: 10.30757/ALEA.v17-
26, Published: JUN 2020, ISSN: 1980-0436, IF (0.58 — 2020), hyperlink

Humupanus ¢ oucepmayuu u Knuu:

(1) Baumgarten, C. Thesis Persistence of sums of independent random variables, iterated processes and fractional Brownian
motion, PhD thesis, TU-Berlin, 2014, hyperlink

(2) Barker, A. Path Properties of Lévy Processes, PhD thesis, University of Reading, 2019, hyperlink

20.Savov, M., On the range of subordinators, ELECTRONIC COMMUNICATIONS IN PROBABILITY, 2014,Volume: 19,
Pages: 1-10, DOI: 10.1214/ECP.v19-3629, Published: DEC 2014, elSSN: 1083-589X, IF (0.619 - 2014), Quartile: Q3
(89/122 Statistics and Probability, JCR-WoS), hyperlink

Humupanusa 6 peyenzupanu nayunu nyonuKayuu’

(1) Barker, A., Fractal-Dimensional Properties of Subordinators, JOURNAL OF THEORETICAL PROBABILITY, 2019,
Volume: 32, Pages: 1202-1219, DOI: 10.1007/s10959-018-0813-5, Published: SEP 2019, ISSN: 0894-9840, elSSN:
1572-9230, IF (0.689 - 2018), hyperlink

(2) Bartholome, C. and Patie, P., Turan inequalities and complete monotonicity for a class of entire functions, ANALYSIS
MATHEMATICA, 2021, DOI: https://doi.org/10.1007/s10476-021-0088-4, ISSN: 0133-3852, IF(0.527 - 2019), hyperlink

Humupanusn ¢ apxue: 0

Humupanus ¢ oucepmayuu u KHu2u:

(1) Barker, A. Path Properties of Lévy Processes, PhD thesis, University of Reading, 2019, hyperlink


https://yorkspace.library.yorku.ca/xmlui/handle/10315/34554
https://ecommons.cornell.edu/handle/1813/59059
https://projecteuclid.org/euclid.ecp/1465316733
http://math-mprf.org/journal/articles/id1355/
http://math-mprf.org/journal/articles/id1355/
https://epubs.siam.org/doi/abs/10.1137/S0040585X97T987740
https://epubs.siam.org/doi/abs/10.1137/S0040585X97T988071
http://alea.impa.br/articles/v17/17-36.pdf
https://depositonce.tu-berlin.de/handle/11303/3917
https://www.reading.ac.uk/web/files/maths/Thesis_Barker.pdf
https://projecteuclid.org/euclid.ecp/1465316786
https://link.springer.com/article/10.1007/s10959-018-0813-5
https://link.springer.com/article/10.1007/s10476-021-0088-4#citeas
https://www.reading.ac.uk/web/files/maths/Thesis_Barker.pdf

21.Savov, M. and Wang, S., Fluctuation limits of a locally regulated population and generalized Langevin equations, INFINITE
DIMENSIONAL ANALYSIS, QUANTUM PROBABILITY AND RELATED TOPICS, 2015, Volume: 18, Pages: 23, DOI:
10.1142/S0219025715500095, Published: JUN 2015, ISSN: 0219-0257, elSSN: 1793-6306, IF (0.682 - 2015), Quartile Q3
(78/123 Statistics and Probability, JCR-Wo0S), hyperlink

Humupanusa ¢ peyenzupanu HayuHu nyoauKayuu’

(1) Finkelshtein, D. Extinction threshold in the spatial stochastic logistic model: space homogeneous case, APPLICABLE
ANALYSIS, 2020, Volume 100, DOI: 10.1080/00036811.2020.1820996, Published: SEP 2020, ISSN: 10267360, elSSN:
00036811, IF (2.45 - 2020), hyperlink

Humupanusn ¢ apxus: 1

22.Kolb, M. and Savov, M., Transience and recurrence of a Brownian path with limited local time, ANNALS OF PROBABILITY,
2016, Volume: 44, Pages: 4083-4132, DOI: 10.1214/15-A0P1069, Published: NOV 2016, ISSN: 0091-1798, eISSN: 2168-
894X, IF (1.940- 2010), Quartile: Q1 (16/110 Statistics and Probability, JCR-Wo0S), hyperlink

Humupanusn ¢ peyenzupanu HayuHu nyoOIUKAUUU:

(1) Cetin, U., Path transformations for local times of one-dimensional diffusions, STOCHASTIC PROCESSESAND THEIR
APPLICATIONS, 2018, Volume: 128, Pages: 34393465, DOI: 10.1016/j.spa.2017.11.005, Published: OCT 2018, ISSN:
0304-4149, IF (1.342 - 2018), hyperlink

(2) Barker, A., Transience and recurrence of Markov processes with constrained local time, LATIN AMERICAN JOURNAL
OF PROBABILITY AND MATHEMATICAL STATISTICS, 2020, Volume: 17, Pages: 993-1045, DOI: 10.30757/ALEA.v17-
26, Published: JUN 2020, ISSN: 1980-0436, IF (0.58 — 2020), hyperlink

Humupanusn ¢ apxue: 3

Humupanusn é ducepmayuu u Knuzu.
(1) Mottram, E.J. The geometry of non-Markovian interacting systems, PhD thesis, University of Cambridge, 2014, hyperlink

(2) Barker, A. Path Properties of Lévy Processes, PhD thesis, University of Reading, 2019, hyperlink

23.Kolb, M and Savov, M., Conditional survival distributions of Brownian trajectories in a one dimensional Poissonian
environment in the critical case, ELECTRONIC JOURNAL OF PROBABILITY, 2017, Volume: 22, Pages: 1-22, DOI:
10.1214/17-EJP4468, Published: FEB 2017, elSSN: 1083-6489, IF (0.901 - 2017), Quartile: Q3 (69/123 Statistics and
Probability, JCR-Wo0S), hyperlink

Humupanusn 6 peyenzupanu Hayunu nyoauKauuu:

(1) Ding, J., Fukushima, R., Sun, R. and Xu, CH., Biased Random Walk Conditioned on Survival Among Bernoulli
Obstacles: Subcritical Phase, COMMUNICATIONS IN MATHEMATICAL PHYSICS, 2019, DOI: 10.1007/s00220-
019-03644-9, Published: DEC 2019, ISSN: 0010-3616, elSSN: 1432-0916, IF (2.239 - 2018), hyperlink

(2) Panzo, H., Scaled Penalization of Brownian Motion with Drift and the Brownian Ascent, SEMINAIRE DE
PROBABILITES L, LECTURE NOTES IN MATHEMATICS, 2019, Pages: 257-300, DOI: 10.1007/978- 3-030-28535-
7_12, Published: JUN 2019, ISBN: 978-3-030-28534-0, eISBN: 978-3-030-28535-7, IF (0.345 - 2019), hyperlink

(3) Barker, A., Transience and recurrence of Markov processes with constrained local time, LATIN AMERICAN
JOURNAL OF PROBABILITY AND MATHEMATICAL STATISTICS, 2020, Volume: 17, Pages: 993-1045, DOI:
10.30757/ALEA.v17-26, Published: JUN 2020, ISSN: 1980-0436, IF (0.58 — 2020), hyperlink

Humupanua é oucepmayuu u Knuzu:
(1) Barker, A. Path Properties of Lévy Processes, PhD thesis, University of Reading, 2019, hyperlink
(2) Changji, X. Random walk among Bernoulli obstacles, PhD thesis, The University of Chicago, 2020, hyperlink


https://www.worldscientific.com/doi/10.1142/S0219025715500095
https://doi.org/10.1080/00036811.2020.1820996
https://www.tandfonline.com/doi/full/10.1080/00036811.2020.1820996
https://projecteuclid.org/euclid.aop/1479114271
https://www.sciencedirect.com/science/article/pii/S0304414917302831?casa_token=Dlp5wmEdHUIAAAAA%3A-FeMSh8xPibued8IcVOuA46pPrH7ujnPtqPWkpeZqtL5ofN5_mdVFwsGFrA9ZKkChZdedYMM
http://alea.impa.br/articles/v17/17-36.pdf
https://core.ac.uk/download/pdf/42338186.pdf
https://www.reading.ac.uk/web/files/maths/Thesis_Barker.pdf
https://projecteuclid.org/euclid.ejp/1487127642
https://link.springer.com/article/10.1007/s00220-019-03644-9#citeas
https://link.springer.com/chapter/10.1007/978-3-030-28535-7_12
http://alea.impa.br/articles/v17/17-36.pdf
https://www.reading.ac.uk/web/files/maths/Thesis_Barker.pdf
https://www.proquest.com/openview/f66d3c9ca5b0e5a9b95b13345dc61a94/1?cbl=18750&diss=y&pq-origsite=gscholar

24.Patie, P. and Savov, M., Cauchy problem of the non-self-adjoint Gauss-Laguerre semigroups and uniform bounds of generalized
Laguerre polynomials, JOURNAL OF SPECTRAL THEORY, 2017, Volume: 7, Pages: 797— 846, DOI: 10.4171/JST/178,
Published: SEP 2017, ISSN: 1664-039X, elSSN: 1664-0403, IF (0.844 - 2017), Quartile:Q2 (108/302 Mathematics, JCR-

WoS), hyperlink

Humupanusn 6 peyenzupanu Hayunu nyoauKayuu:.

(1) Kwasnicki, M. Fluctuation theory for Lévy processes with completely monotone jumps, ELECTRONIC JOURNAL OF
PROBABILITY, 2019, Volume: 24, Pages: 1-40, DOI: 10.1214/19-EJP300, Published: MAR 2019, elSSN: 1083-
648, IF (0.994 - 2018), hyperlink

Humupanus ¢ ducepmayuu u Knuzu:

(1) Zhao, Y. Spectral expansions and excursion theory for non-self-adjoint Markov semigroups with ap- plications in
mathematical finance, PhD thesis, Cornell University, 2017, hyperlink

(2) Srapionyan, A. Some spectral ideas applied to finance and to self-similar and long-range dependent processes,PhD thesis,
Cornell University, 2019, hyperlink

25. Patie, P. and Savov, M., Bernstein-gamma functions and exponential functionals of Lévy processes, ELECTRONIC JOURNAL
OF PROBABILITY, 2018, Volume: 23, Pages: 1-101, DOI: 10.1214/18-EJP202, Published: JUL 2018, eISSN: 1083-6489,
IF (0.994 - 2018), Quartile: Q3 (66/123 Statistics and Probability, JCR-WoS), hyperlink

Humupanus ¢ peyenzupanu HayuHu nyoOIUKAYUU'

(1) Kevei, P., Ergodic properties of generalized Ornstein—Uhlenbeck processes, STOCHASTIC PROCESSES AND
THEIR APPLICATIONS, 2018, Volume: 128, Pages: 156181, DOI: 10.1016/j.spa.2017.04.010, Pub- lished: JAN
2018, ISSN: 0304-4149, IF (1.342 - 2018), hyperlink

(2) Salminen, P. and Vostrikova, L., On Exponential Functionals of Processes with Independent Increments, THEORY OF
PROBABILITY AND ITS APPLICATIONS, 2018, Volume: 63, Pages: 267-291, DOIl:
10.1137/S0040585X97T989040, Published: OCT 2018, ISSN: 0040-585X, elSSN: 1095-7219, IF (0.591 - 2018),

hyperlink

(3) Véchambre, Gr., Path decomposition of a spectrally negative Lévy process and local time of a diffusion in this environment,
MARKOV PROCESSES AND RELATED FIELDS, 2018, Volume: 24, Issue: 4, Pages: 563-668, Publsihed: JUN 2018 ISSN
1024-2953, IF (1.00 - 2018), hyperlink

(4) Doering, L., Watson, A. and Weissmann, P., Lévy processes with finite variance conditioned to avoid an interval,
ELECTRONIC JOURNAL OF PROBABILITY, 2019, Volume: 24, Pages: 1-32, DOI: 10.1214/19-
EJP306, Published: JUN 2019, eISSN: 1083-6489, IF (0.994 - 2018), hyperlink

(5) Feng, R., Kuznetsov, A. and Yang, F., Exponential functionals of Levy processes and variable annuity guar-anteed
benefits, STOCHASTIC PROCESSES AND THEIR APPLICATIONS, 2019, Volume: 129, Pages: 604-625, DOI:
10.1016/j.spa.2018.03.011, Published: FEB 2019, ISSN: 0304-4149, IF (1.342 - 2018), hyperlink

(6) Ged, F., Profile of a self-similar growth-fragmentation, ELECTRONIC JOURNAL OF PROBABILITY, 2019,
Volume: 24, Pages: 1-21, DOI: 10.1214/18-EJP253, Published: FEB 2019, elSSN: 1083-6489, IF (0.994 - 2018),

hyperlink

(7) Véchambre, Gr. Exponential functionals of spectrally one-sided Lévy processes conditioned to stay positive, ANNALS DE
L’INSTITUT HENRI POINCARE, PROBABILITES ET STATISTIQUES, 2019, Volume:55, Pages: 620-660,
DOI: 10.1214/18-AIHP892, Published: MAY 2019, ISSN: 0246-0203, elSSN: 1778-7017, IF (1.152 - 2018), hyperlink

(8) Vostrikova, L., On distributions of exponential functionals of the processes with independent increments. MODERN
STOCHASTICS: THEORY AND APPLICATIONS, 2020, Volume: 7, Issue: 3, Pages: 291-313, DOI:
https://doi.org/10.15559/20-VMSTA159, Published: SEP 2020, ISSN: 2351-6046, IF (0.31 — 2019), hyperlink


https://www.ems-ph.org/journals/show_abstract.php?issn=1664-039X&vol=7&iss=3&rank=6&srch=searchterm%7CSavov
https://projecteuclid.org/euclid.ejp/1555034439
https://ecommons.cornell.edu/handle/1813/59059
https://ecommons.cornell.edu/handle/1813/67288
https://projecteuclid.org/euclid.ejp/1532678638
https://projecteuclid.org/euclid.ejp/1532678638
https://www.sciencedirect.com/science/article/pii/S0304414917301242?casa_token=V7-14dO1ktsAAAAA%3A5PulcdcEue3sz-sT9FpB2ZiRlVuIJi4fdqrOOc0kVGVwJnp-ds75SoXZO-jhaW9jw8jjvhLu
https://epubs.siam.org/doi/abs/10.1137/S0040585X97T989040
http://math-mprf.org/journal/articles/id1517/
https://projecteuclid.org/euclid.ejp/1559700305
https://www.sciencedirect.com/science/article/pii/S0304414918300528?casa_token=76hdBy_K8oQAAAAA%3AuozTMSBfCrLI3x_FS3bEP92fCqnLZxtcgCvha9X3Ul61tO1_tLDiE6_FZ4n8gSdp5k0jBqk7
https://www.sciencedirect.com/science/article/pii/S0304414918300528?casa_token=76hdBy_K8oQAAAAA%3AuozTMSBfCrLI3x_FS3bEP92fCqnLZxtcgCvha9X3Ul61tO1_tLDiE6_FZ4n8gSdp5k0jBqk7
https://projecteuclid.org/euclid.ejp/1550199785
https://projecteuclid.org/euclid.aihp/1557820826
https://www.vmsta.org/journal/VMSTA/article/187/text

(9) Spielmann, J. and Vostrikova, L., On the ruin problem with investment when the risky asset is a semimartingale.
THEORY OF PROBABILITY AND ITS APPLICATIONS, 2020, Volume: 65, Issue: 2, Pages: 249-269, DOI:
https://doi.org/10.1137/S0040585X97T989933, Published: AUG 2020, ISSN: 0040-585X, IF (0.51 - 2019), hyperlink

(10) Boguslavskaya, E. and Vostrikova, L., Revisiting integral functionals of Brownian motion, STATISTICS AND
PROBABILITY LETTERS, 2020, Volume: 165, Pages: 66-74, DOI: https://doi.org/10.1016/j.spl.2020.108834,
Published: OCT 2020, ISSN: 0167-7152, IF (0.87 - 2019), hyperlink

(11) Behme, A., Lindner. and Reker, J., On the law of killed exponential functionals, ELECTRONIC JOURNAL OF
PROBABILITY, 2021, Volume: 26, Pages: 1-35, DOI: 10.1214/21-EJP616, Published: MAY 2021, elSSN: 1083-
6489, IF (1.27 - 2019), hyperlink

(12) Behme, A., Lindner, A., Reker, J., and Rivero, V., Continuity properties and the support of killed exponential
functionals, STOCHASTIC PROCESSES AND THEIR APPLICATIONS, 2021, DOI:
https://doi.org/10.1016/j.5pa.2021.06.002, ISSN: 0304-4149, IF (1.342 - 2018), hyperlink

Humupanus ¢ apxue: 5

Humupanus ¢ ducepmayuu u KHu2U:

(1) Zhao, Y. Thesis Spectral expansions and excursion theory for non-self-adjoint Markov semigroups with ap-plications in
mathematical finance, PhD thesis, Cornell University, 2017, hyperlink

(2) Weissmann, P. Lévy processes conditioned to avoid and hit intervals, PhD thesis, Universitit Mannheim, 2018,
hyperlink

(3) Yang, F., On Guaranteed Minimum Maturity Benefits and First-to-Default Type Problems, PhD thesis,
York University, 2017, hyperlink

(4) Srapionyan, A. Some spectral ideas applied to finance and to self-similar and long-range dependent processes,PhD thesis,
Cornell University, 2019, hyperlink

(5) Woodford, D.L. Exponential Functionals of Markov Additive Processes, PhD thesis, University of Warwick,
2019, hyperlink

(6) Spielmann, J., Generalized Ornstein-Uhlenbeck Processes in Ruin Theory, PhD thesis, University of Angers, 2019,
hyperlink

(7) Reker, J. Distributional properties of killed exponential functionals and short-time behaviour of Lévy-driven stochastic
differential equations, PhD thesis, University of Ulm, Germany, 2021, hyperlink

26.Patie, P., Savov, M. and Zhao, Y., Intertwining, Excursion Theory and Krein Theory of Strings for Non-self- adjoint Markov
Semigroups, ANNALS OF PROBABILITY, 2019, Volume: 47, Pages: 3231-3277, DOI: 10.1214/19- AOP1338, Published: NOV
2019, ISSN: 0091-1798, elSSN: 2168-894X, IF (2.085- 2018), Quartile: Q1 (23/123 Statistics and Probability, JCR-Wo0S),

hyperlink

Humupanus ¢ peyenzupanu nayunu nyonukayuu:

(1) Kwasnicki, M. Fluctuation theory for Lévy processes with completely monotone jumps, ELECTRONIC JOURNAL OF
PROBABILITY, 2019, Volume: 24, Pages: 1-40, DOI: 10.1214/19-EJP300, Published: MAR 2019, elSSN: 1083-
648, IF (0.994 - 2018), hyperlink

Humupanus ¢ apxue: 1

Humupanus 6 oucepmayuu u Knuzu:

(1) Copros, G. Stationnarité forte sur des graphes discrets ou quantiques, PhD thesis, Institut de Mathématiques de
Toulouse, 2018, hyperlink


https://epubs.siam.org/doi/abs/10.1137/S0040585X97T989933
https://www.sciencedirect.com/science/article/pii/S0167715220301371?casa_token=bStkFMjD-3kAAAAA:mhx968wdCoV6b9_er1oDh9xvnLB_OJIBx4_I_j6pC6C1wWhOMHgKTHjoO5kwPjwg0sPmOubGKVQ#!
https://www.sciencedirect.com/science/article/pii/S0167715220301371?casa_token=bStkFMjD-3kAAAAA:mhx968wdCoV6b9_er1oDh9xvnLB_OJIBx4_I_j6pC6C1wWhOMHgKTHjoO5kwPjwg0sPmOubGKVQ
https://projecteuclid.org/journals/electronic-journal-of-probability/volume-26/issue-none/On-the-law-of-killed-exponential-functionals/10.1214/21-EJP616.full
https://www.sciencedirect.com/science/article/pii/S0304414921000958
https://ecommons.cornell.edu/handle/1813/59059
https://madoc.bib.uni-mannheim.de/47135/
https://yorkspace.library.yorku.ca/xmlui/handle/10315/34554
https://ecommons.cornell.edu/handle/1813/67288
http://wrap.warwick.ac.uk/151238/1/WRAP_Theses_Woodford_2019.pdf
https://www.theses.fr/2019ANGE0066
https://www.theses.fr/2019ANGE0066
https://oparu.uni-ulm.de/xmlui/handle/123456789/35412
https://projecteuclid.org/euclid.aop/1571731450
https://projecteuclid.org/euclid.ejp/1555034439
http://thesesups.ups-tlse.fr/3992/

(2) Srapionyan, A. Some spectral ideas applied to finance and to self-similar and long-range dependent processes,PhD thesis,
Cornell University, 2019, hyperlink

(3) Redig, F. and Sau, F., Stochastic duality and eigenfunctions, STOCHASTIC DYNAMICS OUT OF EQUILIBRIUM,
2017, Pages: 621-649, hyperlink

27.Loeffen, R., Patie, P. and Savov, M., Extinction Time of Non-Markovian Self-Similar Processes, Persistence, Annihilation of
Jumps and the Fréchet Distribution, JOURNAL OF STATISTICAL PHYSICS, 2019, Volume: 175, Pages: 1022-1041, DOI:
10.1007/s10955-019-02279-3, Published: MAR 2019, ISSN: 0022-4715, elSSN: 1572-9613, IF (1.513 - 2018), Quartile: Q2
(23/55 Physical, Mathematics, JCR-WoS), hyperlink

Humupanus ¢ peyensupanu nayunu nyonuKkayuu:

(1) Ascione, G., Pirozzi, E., Toaldo, B. On the exit time from open sets of some semi-Markov processes, ANNALS OF
APPLIED PROBABILITY, 2020, Volume: 30(3), Pages: 1130-1163, DOI: 10.1214/19-AAP1525, Published: JUN 2020,
ISSN: 1050-5164, elSSN: 2168-8737, IF (7.04 - 2020), hyperlink

Humupanusn ¢ apxus: 1

Humupanus ¢ ducepmayuu u Knuzu:

(1) Srapionyan, A. Some spectral ideas applied to finance and to self-similar and long-range dependent processes, PhD thesis,
Cornell University, 2019, hyperlink

28.Zaevski, T.S., Kounchev, O. and Savov, M., Two frameworks for pricing defaultable derivatives, CHAOS, SOLITONS AND
FRACTALS, 2019, Volume: 123, Pages: 309-319, DOI: 10.1016/j.chaos.2019.04.025, Published: APR 2019, ISSN: 0960-
0779, IF (3.064 - 2018), Quartile: Q1 (3/55 Physics, Mathematical, JCR-Wo0S), hyperlink

Humupanusa ¢ peyenzupanu nayuHu nyoauKkayuu’
(1) Caporale, M. and Kang, W., On the preference of CoCo Bond Buyers and Sellers, SSRN, 2020, hyperlink

(2) Fadugba, S.E. Homotopy analysis method and its applications in the valuation of European call options with time-
fractional Black-Scholes equation, CHAOS, SOLITONS AND FRACTALS, 2020, Volume: 141, DOI:
https://doi.org/10.1016/j.chaos.2020.110351, Published: DEC 2020, ISSN: 0960-0779, IF (4.23 - 2019), hyperlink

(3) Caporale, M. and Kang, W., On the preference of CoCo Bond Buyers and Sellers, JOURNAL OF INTERNATIONAL
FINANCIAL MARKETS, INSTITUTIONS AND MONEY, 2021, Volume 72, DOI:

https://doi.org/10.1016/j.intfin.2021.101314, Published: MAR 2021, ISSN: 1042 - 4431 IF (3.36 - 2019), hyperlink

29.Mutafchiev, L. and Savov,M., On the Maximal Multiplicity of Block Sizes in a Random Set Partition, RANDOM
STRUCTURES AND ALGORITHMS, 2020, Volume: 56, Pages: 867-891, DOI: 10.1002/rsa.20891, Published: MAY 2020,
elSSN: 1098-2418, IF (1.008 - 2018), Quartile: Q2 (90/214 Mathematics, JCR-W0S), hyperlink

30.Dimov, I. and Savov, M., Probabilistic analysis of the single particle Wigner Monte-Carlo method, MATHE-MATICS AND
COMPUTERS IN SIMULATION, 2020, Volume: 173, Pages: 32-50, DOI: 10.1016/j.matcom.2020.01

.008, Published: JAN 2020, ISSN: 0378-4754, IF (1.409 - 2018), Quartile: Q2 (87/254 Mathematics, Applied, JCR-
Wo0S), hyperlink

Humupanus é peyenzupanu HayuHu nyOIUKAUUU '

(1) Fadilah, F. H. and Devianto, D. The model of insurance premium rates of motorcycle payment futures contract by using
Monte Carlo simulation method and spot future Parity theorem, AIP Conference Proceedings, 2021, DOI:
https://doi.org/10.1063/5.0032180, hyperlink


https://ecommons.cornell.edu/handle/1813/67288
https://link.springer.com/chapter/10.1007/978-3-030-15096-9_25
https://link.springer.com/article/10.1007/s10955-019-02279-3
https://projecteuclid.org/journals/annals-of-applied-probability/volume-30/issue-3/On-the-exit-time-from-open-sets-of-some-semi/10.1214/19-AAP1525.short?tab=ArticleLink
https://ecommons.cornell.edu/handle/1813/67288
https://www.sciencedirect.com/science/article/abs/pii/S0960077919301365
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3357128
https://www.sciencedirect.com/science/article/pii/S0960077920307463?casa_token=TPOvhWjVUCIAAAAA:bb2dYslV7Hz3WyvhDYmzwotGP-SGpzRkyehLe5CUBcGa6AdsQDwn9gZUT-A6bsvShn9I92sR
https://www.sciencedirect.com/science/article/pii/S1042443121000330
https://onlinelibrary.wiley.com/doi/10.1002/rsa.20891
https://www.sciencedirect.com/science/article/abs/pii/S037847542030015X
https://aip.scitation.org/doi/abs/10.1063/5.0032180

31.Savov,M. and Toaldo, B., Semi-Markov processes, integro-differential equations and anomalous diffusion- aggregation,
ANNALES DE L’INSTITUT HENRI POINCARE, PROBABILITES ET STATISTIQUES, 2020, Volume: 56, Issue: 4, Pages:
2640-2671, ISSN: 0246- 0203, elSSN: 1778-7017, IF (1.25 - 2019), Quartile: Q2 ( 56/123 Statistics and Probability, JCR-WoS),
hyperlink

Humupanusa 6 peyenzupanu nayunu nyoaukayuu.

(1) Patie, P. and Srapionyan, A., Self-similar Cauchy problems and generalized Mittag-Leffler functions, FRACTIONAL
CALCULUS AND APPLIED ANALYSIS, DOI: https://doi.org/10.1515/fca-2021-0020, ISSN: 1311 — 0454, IF (3.46

- 2019), hyperlink

(2) Beghin, L., Macci, C. and Ricciuti, C., Random time-change with inverses of multivariate subordinators: Governing
equations and fractional dynamics, STOCHASTIC PROCESSES AND THEIR APPLICATIONS, 2020, Volume: 130,
Issue: 10, Pages: 6364 - 6387, DOI: https://doi.org/10.1016/j.spa.2020.05.014, Published: OCT 2020, ISSN: 0304-
4149, IF (1.46 - 2019), hyperlink

Humupanus ¢ apxue: 1

Humupanus ¢ oucepmayuu u Knuzu.

(1) Toniazzi, L. Time-nonlocal evolution equations, PhD thesis, University of Warwick, 2018, hyperlink

32.Kolb, M and Savov, M., 4 characterization of the finiteness of perpetual integrals of Lévy processes, BERNOULLI, 2020,
Volume: 26, Pages: 1453-1472, DOI: 10.3150/19-BEJ1167, Published: JAN 2020, ISSN: 1350-7265, IF (1.39 - 2018),
Quartile: Q2 (43/123 Statistics and Probability, JCR-Wo0S), hyperlink

Humupanusn ¢ apxue: 3

Humupanua é oucepmayuu u Knuzu:

(1) Baguley, S. P. Path integrals of standard Markov processes, PhD thesis, University of Manhaim, 2020, hyperlink

33.Barker, A. and Savov, M. Bivariate Bernstein-gamma functions and moments of exponential functionals of subordinators,
STOCHASTIC PROCESSES AND THEIR APPLICATIONS, 2021, Volume: 131, Pages: 454-497, DOI:
https://doi.org/10.1016/j.spa.2020.09.017, Published: JAN 2021, ISSN: 0304-4149, IF (1.46 - 2019), hyperlink

34.Patie, P. and Savov, M., Spectral expansions for generalized Laguerre semigroups, MEMOIRS OF THE AMERICAN
MATHEMATICAL SOCIETY, 2020+, Volume: Pages: 179 pages, IF (2.19 - 2019), Quartile: Q1 (Mathematics),
accepted!?

Humupanus 6 peyenzupanu nayuHu nyoIUKAUUU:

(1) Kuznetsov, A., Kwasnicki, M. Spectral analysis of stable processes on the positive half-line, ELECTRONIC JOURNAL
OF PROBABILITY, 2018, DOI: 10.1214/18-EJP134, Published: FEB 2018, elSSN: 1083-6489, IF (1.05 — 2018),
hyperlink

(2) Jedidi, W., Simon, T., Wang, M. Density solutions to a class of integro-differential equations, JOURNAL OF
MATHEMATICAL ANALYSIS AND APPLICATIONS, 2017, Volume: 458, Issue: 1, Pages: 134-152, DOI:
https://doi.org/10.1016/j.jmaa.2017.08.043, Published: FEB 2018, ISSN: 0022 — 247X, IF(1.17 - 2017), hyperlink

! Bmx HpI/IJ'IO)KeHI/Ie MOo-A0J1y, KOETO ChbAbpiKa o@nunanHaTa KOMYHHUKaIUA CbC CIIMCAHUCTO.


https://imstat.org/journals-and-publications/annales-de-linstitut-henri-poincare/annales-de-linstitut-henri-poincare-accepted-papers/
https://www.degruyter.com/document/doi/10.1515/fca-2021-0020/html
https://www.sciencedirect.com/science/article/pii/S0304414920302866?casa_token=aT9G1IVcPYsAAAAA:9t7L0BTl8lX5tX5Ya0Q3FbDBsMjhWYS_toan88uiz--YDqsFEBw9Tng9DI62OR-hhZQxjNNi
https://scholar.google.co.uk/citations?user=sfXvgJkAAAAJ&hl=bg&oi=sra
https://core.ac.uk/download/pdf/228159744.pdf
https://projecteuclid.org/euclid.bj/1580461586
https://madoc.bib.uni-mannheim.de/58156/
https://www.sciencedirect.com/science/article/abs/pii/S0304414920303896
https://projecteuclid.org/journals/electronic-journal-of-probability/volume-23/issue-none/Spectral-analysis-of-stable-processes-on-the-positive-half-line/10.1214/18-EJP134.full
https://doi.org/10.1016/j.jmaa.2017.08.043
https://www.sciencedirect.com/science/article/abs/pii/S0022247X17308004?casa_token=pF7Vowc_f2MAAAAA:1ofpm3L-K8G6_uhY3B7MJ9VozxtjbHCYFFdFeuq8_1KNu7ToBZkEGXeoqfZr4OLRqShEE_ol

(3) Kwasnicki, M., Fluctuation theory for Lévy processes with completely monotone jumps, ELECTRONIC JOURNAL OF
PROBABILITY, 2019, DOI: 10.1214/19-EJP300, Published: APR 2019, elSSN: 1083-6489, IF (1.27 — 2019),
hyperlink

(4) Vechambre, G. Exponential functionals of spectrally one-sided Lévy processes conditioned to stay positive, ANNALS DE
L’INSTITUT HENRI POINCARE, 2019, Volume: 55, Issue: 2, Pages: 620 - 660, DOI: https://doi.org/10.1214/18-
AIHP892, Published: MAY 2019, ISSN ISSN: 0246-0203, eISSN: 1778-7017, IF (1.25 - 2020), hyperlink

(5) Letemplier, J., Simon, T. On the law of homogeneous stable functionals, ESAIM: PROBABILITY AND STATISTICS,
2019, Volume: 23, Pages: 82 - 111, DOI: https://doi.org/10.1051/ps/2018028, Published: MAR 2019, ISSN: 1292-8100,
elSSN: 1262-3318, IF(1.38 - 2019), hyperlink

(6) Choi, M.C.H. Metropolis—Hastings reversiblizations of non-reversible Markov chains, STOCHASTIC PROCESSES
AND THEIR  APPLICATIONS, 2015, Volume: 130, Issue: 2, Pages: 1041-1073, DOL:
https://doi.org/10.1016/j.spa.2019.04.006, Published: FEB 2020, ISSN: 0304-4149, IF (1.23 - 2015), hyperlink

(7) Mucha, J. Spectral theory for one-dimensional (non-symmetric) stable processes Killed upon hitting the origin,
ELECTRONIC JOURNAL OF PROBABILITY, 2021, Volume: 26, Pages: 1-33, DOI: 10.1214/21-EJP594, Published:
MAR 2021, elSSN: 1083-6489, IF (1.27 — 2019), hyperlink

Humupanusa é apxue: 2

LHumupanua 6 oucepmayuu u Knuzu:

(1) Miclo, L On the Markovian similarityy LECTURE NOTES IN MATHEMATICS, SEMINAIRE DE
PROBABILITES BOOK SUB SERIES, 2018, Volume: 2215, Pages: 542, DOI: 10.1007/978-3-319-92420-5, Published:
2018, ISSN: 0720-8766, elSSN: 978-3-319-92420-5, hyperlink

(2) Choi, M.C.H. Analysis of non-reversible Markov chains, PhD thesis, Cornell University, 201, hyperlink

(3) Srapionyan, A. Some spectral ideas applied to finance and to self-similar and long-range dependent processes, PhD thesis,
Cornell University, 2019, hyperlink


https://projecteuclid.org/journals/electronic-journal-of-probability/volume-24/issue-none/Fluctuation-theory-for-Lévy-processes-with-completely-monotone-jumps/10.1214/19-EJP300.full
https://projecteuclid.org/journals/annales-de-linstitut-henri-poincare-probabilites-et-statistiques/volume-55/issue-2/Exponential-functionals-of-spectrally-one-sided-Lévy-processes-conditioned-to/10.1214/18-AIHP892.short
https://doi.org/10.1051/ps/2018028
https://www.esaim-ps.org/articles/ps/abs/2019/01/ps170015/ps170015.html
https://doi.org/10.1016/j.spa.2019.04.006
https://www.sciencedirect.com/science/article/pii/S0304414919302327?casa_token=reAJPI_kgCkAAAAA:THX0dC4mEexxX0BIA7EwfmHs3E7kR5NT10zkDqEz6zRQG95RLAYjlRtLqqZAPGFMfnJzd2vh
https://projecteuclid.org/journals/electronic-journal-of-probability/volume-26/issue-none/Spectral-theory-for-one-dimensional-non-symmetric-stable-processes-killed/10.1214/21-EJP594.full
https://link.springer.com/chapter/10.1007/978-3-319-92420-5_10
https://link.springer.com/bookseries/304
http://springer.com/series/4809
http://springer.com/series/4809
https://www.springer.com/gp/book/9783319924199
https://ecommons.cornell.edu/handle/1813/56730
https://ecommons.cornell.edu/bitstream/handle/1813/56730/Choi_cornellgrad_0058F_10321.pdf?sequence=1&isAllowed=y
https://ecommons.cornell.edu/handle/1813/67288

IMPUJIOKEHUE

IIncma 3a npuemMane Ha craTusi Homep 34

KOI'[I/IpaHI/I ca O(I)I/II_II/IaJ'IHI/I ImUucMa OT CJICKTPOHHATA MoIlla Ha KaHAuaaTa U ca NPUJI0KECHHU TYK.

Dear Prof. Patie,
| am pleased to inform you that your article

Spectral expansions of non-self-adjoint generalized Laguerre semigroups
by Pierre Patie and Mladen Savov

has been accepted by the editorial board for publication in
the Memoirs of the AMS.

Sincerely,

Alejandro Adem
Editor of Memoirs of the American Mathematical Society

Dear Dr. Patie,

My name is Michael Haggett and | am the production editor responsible for Memoirs. We have received your files
and they have been processed. As you might know, Memoirs has a significant backlog of about 2 and a half years.
Your memoir is about 29 in my queue, which places it in line for publication in about a year with the September
2021 volume. This might change slightly depending on the page counts and volume, but we typically publish 36-40
numbers per year, so I’'m confident of seeing your memoir in publication in the second-half of 2021.

If you have any questions regarding either the status or the production process, please let me know.

Regards,

Michael



