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Turn of the Year' by Jay R. Ritter, Journal of Finance XLIII: 717-719. 
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J44 MacLean, L.C., Ziemba, W.T (1991) Growth-Security Profiles in Capital Accumulation Under Risk, 
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J59 Shaw, J., Thorp, E.O, Ziemba, W.T. (1995) Convergence to Efficiency of the Nikkei Put Warrant 
Market of 1989-90, Applied Mathematical Finance, 2, 243-271.  
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determined worst case risk measure in a risk-return framework for dynamic asset allocation, 
Mathematical Programming, Series B, 89 (2): 293-309. 
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investors and speculators, Journal of Portfolio Management, (Fall): 108-122. 
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J77 Zhao, Y., Ziemba, W.T. (2007) On Leland’s Option Pricing and Hedging Strategy with 
Transactions Costs, Finance Research Letters 4:49-58. 
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J104 Lleo, S. and Ziemba, W.T. (2015) Some historical perspectives on the bond-stock yield model for 
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