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Phase-type fitting approximation of overshoot/undershoot distributions

for spectrally negative Lévy processes
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Quenched invariance principle for simple random walk on discrete point processes
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Large deviation principles for generalized Feynman-Kac functionals and its
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On gaugeability for generalized Feynman-Kac functionals and its applications
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Density of stochastic differential equations driven by gamma processes
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Stochastic ranking process with space-time dependent intensities
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