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spectrally negative Lévy processes”, Probab. Theory and Related Fields 150, 691–708,
IF: 1.53;

[2] Doering, L. and Savov, M. (2010) “Application of renewal theorems to exponential
moments of local times”, Electron. Comm. in Probab. 38, No.15, 263–269, IF: 0.56;

[3] Doney, R. and Savov, M. (2010) “The asymptotic behavior of densities related to the
supremum of a stable process”, Ann. of Probab. 38, No.1, 316–326, IF: 1.47;

[4] Kuznetsov A., Pardo J.C. and Savov, M. (2012) “Distributional properties of exponential
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[11] Savov, M. (2009) “Small time two-sided LIL behavior for Levy processes at zero”, Probab.
Theory and Related Fields 144, No.1-2, 79–98, IF: 1.39;

[12] Savov, M. (2010) “Small time one-sided LIL behaviour for Lévy processes at zero”, J.
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Default Swaps under Lévy Models”, Quant. Financ. 13, No. 1, 137–157, IF: 0.73

38. Shen, Y., Yin, C. and Yuen, KC. (2013) “Alternative approach to the optimality of
the threshold strategy for spectrally negative Lévy processes”, Acta Math. Appl., 29,
No. 4, 705–716, IF: 0.29



5

39. Yin, C. and Wen, Y. (2013) “Optimal dividend problem with a terminal value for
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Bernoulli, 20, No. 1, 265–281, IF: 0.94

14. Cordero, F. (2016) “The first passage time of a stable process conditioned to not
overshoot”, J. Theoret. Probab., 29 No.3, 776—796, DOI: 10.1007/s10959-014-0592-6,
ISSN 0894-9840, IF: 0.86

15. Valvedre, L.(2016) “On the one–dimensional spectral heat content for stable processes”,
J. Math. Anal. Appl., 144, No. 1, 11–24, DOI: 10.1016/j.jmaa.2016.03.086, IF: 1.12

12. Kuznetsov A., Pardo J.C. and Savov, M. (2012) “Distributional properties of exponential
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Lévy processes with non-vanishing Brownian component”, Probab. Theory Related
Fields, 149, No. 1-2, 303–330, IF: 1.53
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Lecture Notes in Mathematics, Vol. 2099, 199 pages, DOI: 10.1007/978-3-319-
02684-8, ISBN: 978-3-319-02683-1

4. Knopova, V. and Schilling, R. (2014) “On the small-time behaviour of Lévy -type
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