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Program in Applied and Computational Mathematics
> 2009-2019 ETH Zurich Zurich, Switzerland
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Chair of Department of Mathematics, Augnst 2017-Feb. 2019
Vice Chair, August 2015-July 2017

Senior Chair, Swiss Finance Institute

»  Sabanct University Istanbul, Turkiye
Isik Inselbag Professor
»  Kog University Istanbul, Turkiye

Professor of Mathematics and Finance
Dean College of Economics and Business Administration, 2002-2007

»  Princeton University Princeton, NJ, USA
Paul M. Whythes "55 Professor of Finance and Engineering

Department of Operations Research and Financial Engineering

Program in Applied and Computational Mathematics

»  Carnegie Mellon University Pittsburgh, PA
Professor of Mathematics
> Institute for Mathematics and App. Minneapolis, MN

Research Associate

EDUCATION
> Brown University Providence, RI
Ph.D., M.Sc, Applied Mathematics.
> Bogazici University Istanbul, Turkiye

B.Sc., Electrical Engineering, Mathematics.
> Ankara Fen Lisesi Ankara, Turkiye



AWARDS AND HONORS

Plenary Speaker, SIAM Meeting on Financial Eng., Miami, July 2025.

John Norman Sollenberger Professor, 2024.

Plenary Speaker, Bachelier Finance Society, Dublin 2018.

Invited Speaker, European Mathematical Congtress, 2016, Berlin.
Plenary Speaker, SIAM Conf. on Control, July 2015, Paris.

STIAM Fellow, Class of 2015.

Plenary Speaker, INFORMS, June 2015, Istanbul.

Alexander von Humbolt Foundation Research Award, 2014.
European Research Council Advanced Grant: Dec. 2008 - Nov. 2013.
Invited Speaker, European Mathematical Congress, 2008, Amsterdam.
Plenary Speaker, Bachelier Finance Society, Tokyo 2000.

Plenary Speaker, SIAM Meeting on Financial Engineering, and Topical
Speaker, SIAM Annual Meeting, June 2006, Boston, MA

Turkish Science and Technology Foundation Science Award, 2002.
Paul M. Whythes ’55 Professor of Finance and Eng, Princeton, 1998-2000.

SERVICE TO ACADEMIC COMMUNITY

» During 2011-2016, Soner has been the Executive Sectetary of the Bachelier Finance Society.
» Cutrently Soner is an editor for

SIAM Journal of Mathematical Finance (Editor-in-Chief),

Mathematics and Financial Economics (co-Editor),

Mathematics of Operations Research.

In the past he has served in the editorial boards of: Journal of European
Mathematical Society, Annals of Applied Probability, SIAM Journal on Control and
Optimization, SIAM Journal on Mathematical Analysis, Applied Mathematics and
Optimization, Mathematical Methods in Operations Research, and ESAIM: Control,
Optimisation and Calculus of Variations, Finance and Stochastics.

RESEARCH TEAM

Graduate Students:

= Erica Lai, ORFE, (joint with Misha Shkolnikov) continuing.

= Nicolas Garcia, ORFE, (joint with Ronnie Sircar) continuing.

= Qinxin Yan, (PACM), University of Califrnia, Berkeley.
Hoéfer, ORFE, (ORFE), University of Chicago.

= Felix

= Valentin Tissot-Daguette, (ORFE), Bloomberg research.

=  Vincenzo Ignazio, (ETH).

= Dr. Matti Kiiski, (ETH), University of Manheim.

= Dr. Max Reppen, (ETH), Boston University.

= Dr. Sebastian Herrmann (joint with Martin Schweizer), (ETH), Susquehanna, Dublin.
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https://orfe.princeton.edu/people/erica-lai
https://orfe.princeton.edu/people/nicolas-garcia
https://www.pacm.princeton.edu/people/qinxin-yan
https://orfe.princeton.edu/people/felix-hoefer
https://www.valentin.tissot-daguette.com/
https://www.wim.uni-mannheim.de/proemel/team/dr-matti-kiiski/
https://max.reppen.ch/
https://ie.linkedin.com/in/sebastianherrmann?original_referer=https%3A%2F%2Fwww.google.com%2F

Dr. Mario Sikic, (ETH), University of Zurich.

Dr. Albert Altarovici, (ETH), Facebook, CA, USA.

Dr. Mirjana Vukelja, (ETH), UBS, Zurich.

Dr. Erding Akyildirim, (Swiss Finance Institute), Nothingham University.
Dr. Selim Goékay (ETH) UBS, Zurich.

Dr. Feyzullah Egriboyun (Carnegie Mellon).

Prof. Dmitry Golovaty (Carnegie Mellon) University of Akron, OH, USA.

Post-doctoral fellows:

Prof. Chen Yang, (ETH), The Chinese University of Hong Kong.

Dr. Matteo Burzoni, (ETH), USB.

Prof. Ibrahim Ekren (ETH), University of Michigan.

Prof. Ariel Neufeld (ETH), NTS, Singapore

Dr. Ludovic Moreau (ETH), AVIVA, Paris, France.

Prof. Anja Richter (ETH), Baruch College, New York, USA.

Dr. Marcus Wunsch (ETH), UBS, Zurich.

Prof. Yan Dolinsky (ETH), Dept of Statistics, Hebrew University, Israel.
Prof. Marcel Nutz (ETH), Dept of Statistics, Columbia University,, USA.

Dr. Gilles-Edouard Espinosa (ETH), ENPC (Cermics), Paris, France.

= Prof. Idris Kharroubi (ETH), University of Paris IX, Dauphine, France.
= Prof. Alexandre Roch (ETH), ESG UQAM, Montreal, Canada.
= Prof. Robert Jerrard (CMU), University of Toronto.

SELECTED PRESENTATIONS SINCE 2000

10/2025
3/2025
8/2024
06/2024
11/2023
11/2021
1/2021
4/2020
10/2019
12/2018
7/2018
9/2017
9/2017
7/2017
7/2017

6/2016
3/2016
6/2015
6/2015
4/2013
9/2012

Invited Talk, Eastern Conference in Mathematical Finance
Invited Talk, Symposium on Mean Field Games

Pleanary Speaker, Berlin Workshop on Math Finace

Invited Speaker, Riemann School of Mathematics

Van Eenam Lectures, University of Michigan

The Chinese Univ. of Hong-Kong, Distunguished Lectures
Invited Speaker, 10t Western Confernece on Math. Finance
SIAM Activity Group Inagurual Talk

Invited Speaker, 4% Eastern Conference on Math. Finance
Plenary Speaker, 6t Asian Quantitative Finance Conference
Plenary Speaker, 10t Bachelier Finance Society Meeting

2nd Tosun Terzioglu Memorial Talk, Turkish Math Society
Inagurial Talk, SFB 1288

Plenary Speaker, INAAM Workshop in honor of P. Cannarsa,
Plenary Speaker, Congress of Free Boundaries

Invited Speaker, 7th European Congress of Mathematics,
Invited talk, Workshop on Stochastic Systems,

Plenary Speaker, SIAM Con. on Control and Its App.,
Plenary Speaker, INFORMS App. Prob. Conf.,

Nomura Seminar

Invited Speaker, Workshop on Mathematical Finance

Pittsburgh, PA
Durham, UK
Betlin, Germany
Varese, Italy

Ann Arbor, M1
(virtual)

virtual

virtual

Boston, MA
Guangzhou, China
Dublin, Ireland
Istanbul, Turkey
Bielefeld, Germany
Rome, Italy
Shanghai, China

Betlin, Germany
Rio De Janerio, Brasil
Paris, France
Istanbul, Turkey
Oxford, England
Yerevan, Armenia


https://www.bf.uzh.ch/en/persons/sikic-mario
https://scholar.google.ch/citations?user=X-I1JTgAAAAJ&hl=en
https://www.nottingham.ac.uk/business/people/ppzea2.phtml
https://de.linkedin.com/in/dr-selim-g%C3%B6kay-59bab327
http://golovaty.akromath.org/~golovaty/
http://www.se.cuhk.edu.hk/people/academic-staff/prof-yang-chen/
https://www.maths.ox.ac.uk/people/matteo.burzoni
https://sites.google.com/site/ibrahimekren/
https://personal.ntu.edu.sg/ariel.neufeld/
https://fr.linkedin.com/in/ludovic-moreau-57a68a91
https://www.baruch.cuny.edu/wsas/academics/math/faculty.htm
https://ch.linkedin.com/in/dr-marcus-wunsch
https://sites.google.com/site/dolinskyyan/
http://www.math.columbia.edu/~mnutz/
http://cermics.enpc.fr/~espinosg/home.html
https://www.lpsm.paris/pageperso/kharroubii/
http://www.professeurs.uqam.ca/component/savrepertoireprofesseurs/ficheProfesseur?mId=XprZOUhPQTU_
https://www.math.utoronto.ca/rjerrard/

7/2012

Summer School on Mathematical Finance

Lisbon, Portugal

8/2011 Summer School on Mathematical Finance Zurich, Switzerland
7/2010 Invited Talk, Workshop in honor of W. Schachermayer Vienna, Austria
6/2010 Invited Talk, Workshop in honor of S. Ustunel Paris, France
7/2008 Invited Talk, 5th European Congress of Mathematics Amsterdam, Holland
7/2007 Invited Talk, Workshop in honor of L. Tartar Paris, France
6/2007 Invited Talk, Giordana Indham Pisa, Italy

8/2006 Plenary Speaker, Bachelier Meeting Tokyo, Japan
7/2006 Plenary Speaker, SIAM Annual Meeting Boston, MA, USA
4/2003 Cattedra Gelileiana, Schuola Normale Pisa, Ttaly

9/2000 Plenary Talk, Ulusal Matematik Sempozyumu Istanbul, Turkey
7/2000 CIR-CIME Summer Course on Evolving Interfaces Madeira, Portugal
PUBLICATIONS

An up-to-date list can be found in the web page of Soner or in scholar google.

Books:

Controlled Markov Processes and Viscosity Solutions, 2nd edition, (with W.H. Fleming)
Springer-Verlag, (2005).

Stochastic Optimal Control in Finance, Cattedra Galileiana 2003, in Scuola Normale, Pisa.

Preprints:

119. Mean Field Games of Control and Cryptocurrency Mining (with Ronnie Sircar, Nicolas
Garcia), arXiv: 2504.15526 (2025),

118. Kuramoto Mean Field Game with Intrinsic Frequencies (with Rene Carmona, Questin
Cormier), arXiv: 2509.18000 (2025),

117. Relative arbitrage problem under eigenvalue lower bounds (with Erica Lai, Misha
Shkolnikov), arXiv: 2512.17702, (2025).

116. Iterative Schemes for Markov Perfect Equilibria (with Felix Hofer, Matheiu Lauriere,
Qinxin Yan), arXiv: 2507.20898, (2025).

115. Learning algorithms for mean field optimal control (with Josef Teichmann, Qinxin
Yan), arXiv: 2503.17869, (2025).

114. Controlled occupied processes and viscosity solutions (with Valentin Tissot-Daguette
and Jianfeng Zhang), arXiv:2411.12080v1, (2024),

113. Potential Mean-Field Games and Gradient Flows, (with Felix Héfer), arXiv:2408.00733,
(2024), Stochastic Processes and Applications, fortheoming.

112. Markov perfect equilibria in discrete finite-player and mean-field games, (with Felix
Hofer and Atilla Yilmaz), arXiv: 2507.04540, (2025), SIAM Journal on Control and
Optimization, forthcoming

Published Articles:

2025:
111. Synchronization Games, (with Felix Hofer), Mathematics of Operations Research,
(2025).



https://scholar.princeton.edu/soner
https://scholar.google.com/citations?user=7u-pd8gAAAAJ&hl=en&oi=ao
https://people.math.ethz.ch/~hmsoner/pdfs/BOOK-Soner-Fleming-Controlled_Markov_Processes.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/BOOK-Soner-Stochastic_optimal_control_in_finance.pdf
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=7u-pd8gAAAAJ&sortby=pubdate&citation_for_view=7u-pd8gAAAAJ:jgBuDB5drN8C
https://arxiv.org/abs/2509.18000
https://arxiv.org/abs/2512.17702
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=7u-pd8gAAAAJ&sortby=pubdate&citation_for_view=7u-pd8gAAAAJ:PaBasH6fAo0C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=7u-pd8gAAAAJ&sortby=pubdate&citation_for_view=7u-pd8gAAAAJ:ubry08Y2EpUC
https://arxiv.org/abs/2411.12080
https://arxiv.org/abs/2408.00733
https://arxiv.org/abs/2507.04540
https://arxiv.org/abs/2402.08842

110. Stopping Times of Boundaries: Relaxation and Continuity, (with Valentin
Tissot-Daguette), SIAM Journal on Control and Optimization, 63 (4), 2835-2855

(2025).
109. Neural Optimal Stopping, (with Max Reppen and Valentin Tissot-Daguette),
Mathematical Finance, 35(2), pp.441-469, (2025).

2024:

108. Deep level-set method for Stefan problems. Journal of Computational Physics, (with Misha
Shkolnikov and Valentin Tissot-Daguette), 503, 1-23, (2024).

107. Viscosity Solutions of the Eikonal Equation on the Wasserstein Space, Applied
Mathematics & Optimization.90(1), (with Qinxin Yan), 90 (1), 1-16, (2024).

106. Viscosity Solutions of McKean-Vlasov control on a torus, (with Qinxin Yan), SLAM
Journal on Control and Optimization, 30; 62(2):903-23,(2024).

2023:

105. Synchronization in a Kuramoto Mean Field Game, (with Rene Carmona and Quentin
Cormier), Communication in Partial Differential Equations, 2;48(9):1214-44, (2023).

104. Deep Stochastic Optimization in Finance, (with Max Reppen and Valentin Tissot-
Daguette), Digital Finance, 5/1, 91—111, (2023).

103. Deep Empirical Risk Minimization: looking into future, (with Max Reppen),
Mathematical Finance, 33/1, 116—145, (2023).

102. Leveraged ETFs with Market Closure and Frictions, (with Min Dai, Steven Kou and
Chen Yang), Management Science, 69/2, 895—911, (2023).

2021:

101. Discrete dividend payments in continuous time, (with Jussi Keppo and Max Reppen),
arXiv:1805.05077v1, Mathematics of Operations Research, 46/3, 895-911, (2021).

100. Viability and arbitrage under Knightian uncertainty, (with Matteo Burzoni and Frank
Riedel), arXiv:1707.03335v1, Econometrica, 89/3, 1207-1234, (2021).

99. Martingale Optimal Transport Duality, (with Patrick Cheridito, Matti Kiiski and David
Proemel), Mathematische Annalen, 379 (3-4), 1685-1712, (2021).

2020:

98. Viscosity Solutions for controlled McKean-Vlasov jump-diffusions, (with Matteo
Burzoni, Vincenzo Ignazio and Max Reppen), SLAM Journal on Control and Optimization, 58/ 3,
1676-1699, (2020).

97. Conditional Davis prices, (with Kasper Larsen and Gordan Zitkovic), Finance &
Stochastics, 24/ 3, 565--599, (2020).

96. Optimal dividends policies with random profitability rate, (with Max Reppen and Jean-
Chatles Rochet), Mathematical Finance, 30/1, 228-259, (2020).

2019:

96. Second order stochastic target problems with generalized market impact, (with Bruno
Bouchard, Gregoire Loeper and Chao Zhou), arXiv:1806.08533v1, SLAM Journal on Control
and Optimization, 57 (0), 4125-4149, (2019).

95. Dividends with random profitability rate, (with Max Reppen and Jean-Charles Rochet),
Mathematical Finance, 1-32, (2019).


https://arxiv.org/pdf/2305.09766.pdf
https://arxiv.org/abs/2205.04595
https://www.sciencedirect.com/science/article/pii/S0021999124000779?casa_token=I9wNOcpE6HEAAAAA:KqOcICq2-iNiGYDMZAbRLx9aKRgXTwsgecQxKQkUaHcLWMmBw4nFgNyzWIKPjykDlhC3VqKnHQ
https://arxiv.org/pdf/2308.04097.pdf
https://arxiv.org/abs/2212.11053
https://arxiv.org/abs/2210.12912
https://soner.princeton.edu/sites/default/files/digital-finance-soner.pdf
https://doi.org/10.1111/mafi.12365
https://dx.doi.org/10.2139/ssrn.3856573
https://pubsonline.informs.org/doi/10.1287/moor.2020.1081
https://www.econometricsociety.org/publications/econometrica/2021/05/01/viability-and-arbitrage-under-knightian-uncertainty
https://link.springer.com/content/pdf/10.1007/s00208-019-01952-y.pdf?pdf=button
https://soner.princeton.edu/sites/default/files/soner/files/101-mcv.pdf
https://soner.princeton.edu/sites/default/files/soner/files/97_davis.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/96-dividends.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/97-impact.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/96-dividends.pdf

2018:
94. Constrained optimal transport, (with Ibrahim Ekren), arXiv:1610.02940v1, Archive for
Rational Mechanics, 227/3, 929-965, (2018).

2017:

93. A primer on portfolio choice with small transaction costs, (with Johannes Muhle-Karbe
and Max Reppen), arXiv:1612.01302, Annual Rev. of Fin. Economics, 9, 301-331 (2017).

92. Optimal consumption and investment with fixed and proportional transaction costs,
(with Albert Altarovici and Max Reppen), arXiv:1610.03958, SIAM ]J. Control and
Optimization, 55,1673-1710, (2017).

91. Convex duality with transaction costs, (with Yan Dolinsky), arXiv:1502.01735,
Mathematics of Operations Reseatch, 42/2,448-471, (2017).

90. Trading with small impact, (with L. Moreau and J. Muhle-Karbe), arXiv:1402.5304,
Mathematical Finance, 27/2,350-400, (2017).

89. Hedging with temporary price impact, (with Peter Bank and Moritz Voss),
arXiv:1510.03223v1, Mathematics and Financial Economics, 11, 215-229,(2017).

2016:

88. Utility maximization in an illiquid market in continuous time, (with M. Vukelja),
Mathematical Methods in Operations Research, 84/2, 285-321,(2016).

87. Hedging under an expected loss constraint with small transaction costs, (with B.
Bouchard and L. Moreau), arXiv:1309.4916, SIAM Journal on Math. Fin., 7/1, 508
551,(2010).

86. Facelifting in utility maximization, (with K. Larsen and G. Zitkovic), arXiv:1404.2227,
Finance and Stochastics, 20/1, 99-121, (2016).

2015:

85. Martingale optimal transport in the Skorokhod space, (with Y. Dolinsky), Stochastic
Processes and Applications, 125/10, 3893-3931, (2015).

Erratum: Corrigendum to "Martingale optimal transport in the Skorokhod space"
84.Asymptotics with fixed transaction costs, (with A. Altarovici and J. Muhle-Karbe),

Finance and Stochastics, 19 (2), 363-414, (2015).

83. Homogenization and asymptotics for small transaction costs - the multi-dimensional
case, (with D. Possamai and N. Touzi), Communications in PDEs, (2015).

2014:

82. Robust hedging with proportional transaction costs, (with Y. Dolinsky), Finance and
Stochastics, 18 (2), 327-347, (2014).

81. Approximating stochastic volatility by recombinant trees, (with E. Akyildirim and Y.
Dolinsky), Annals of Applied Probability, 24/5, 21762205, (2014).

80. Optimal dividend policy with random interest rates, (with E. Akyildirim, I.E. Guney and
J.C. Rochet), Journal of Mathematical Economics, 51, 93—101, (2014).

79. Martingale optimal transport and robust hedging in continuous time, (with Y. Dolinsky),
Probability Theory and Related Fields, 160 (1-2), 391-427, (2014).

78. Hedging in an Illiquid Binomial Market, (with S. G6kay), Nonlinear Analysis. Real World
Applications, 16, 1-16, (2014).

2013:

77. Homogenization and asymptotics for small transaction costs, (with N. Touzi), SIAM
Journal on Control and Optimization, 51/4, 2893-2921, (2013).


https://people.math.ethz.ch/~hmsoner/pdfs/94-Ekren-Soner-COT.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/93-Transaction-Costs-Survey.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/92-Fixed-costs.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/91-robust-tc.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/90-Small-Impact.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/89-trading-with-impact.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/88-Soner-Vukelja.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/87-Soner-Expected-Loss.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/86-Larsen-Soner-Zitkovic.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/85-Dolinsky-Soner-cadlag.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/85-Dolinsky-Soner-cadlag-erratum.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/84-Soner-Fixed-Transactions.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/83-Soner-Touzi-Possamai-2013.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/83-Soner-Touzi-Possamai-2013.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/82-Soner-Dolinsky-transactions.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/81-Soner-stochastic-vol-tree.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/80-Soner-Dividends.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/79-Soner-Dolinsky-modelfree.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/78-Soner-Gokay-Barrier.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/77-Soner-Touzi-small-transactions.pdf

76. Resilient price impact of trading and the cost of illiquidity, (with A.F. Roch),
International Journal on Theoretical and Applied Finance, 16/6, (2013).

75. Udlity maximization in an illiquid market, (with M. Vukelja), Stochastics - special issue in
memory of M. Taksar, 85/4, 692706, (2013).

74. Dual Formulation of Second Order Target Problems, (with N. Touzi and J. Zhang),
Annals of Applied Probability, 23/1, 308-347, (2013).

73. Vortex density models for superconductivity and superfluidity, (with S. Baldo, R.L.
Jetrard, G. Otlandi), Communications in Mathematical Physics, 318/1, 131-171, (2013).

72. Duality and Convergence for Binomial Markets with Friction, (with Y. Dolinsky),
Finance and Stochastics, 17 (3), 447—475, (2013).

2012:

71. Convergence of Ginzburg-I.andau functionals in 3-d superconductivity, (with S. Baldo,
R.L. Jetrard, G. Orlandi), Archive for Rational Mechanics and Analysis, 205/3, 699-752.
70. Liquidity in a Binomial market, (with S. Gokay), Mathematical Finance, 22/2, 250-276,
(2012).

69. Large liquidity expansion for super-hedging costs, (with D. Possamai and N. Touzi),
Asymptotic Analysis, 79, Issue: 1-2, 45-64, (2012).

68. Superhedging and Dynamic Risk Measures under Volatility Uncertainty, (with M. Nutz),
SIAM Journal on Control and Optimization, 50/4, 20652089, (2012).

67. Wellposedness of Second Order Backward SDEs, (with N. Touzi and J. Zhang),
Probability Theory and Related Fields, 153, 149-190, (2012).

66. Weak Approximation of G-Expectations, (with Y. Dolinsky and M. Nutz), Stochastic
Processes and their Applications, 122 (2), 664-675, (2012).

2011:

65. Martingale Representation Theorem for the G-expectation, (with N. Touzi and .
Zhang), Stochastic Processes and their Applications, 121 (2), 265-287, (2011).

64. Quasi-sure stochastic analysis through ageregation, (with N. Touzi and J. Zhang),
Electronic Journal of Probability, (Article Number: 67), 16, 1844-1879, (2011).

2010:

63. Option hedging for small investors under liquidity costs, (with U. Cetin and N. Touzi),
Finance and Stochastics, 14 (3), 317-341, (2010).

62. Optimal investment strategies with a reallocation constraint, (with F. Egriboyun),
Mathematical Methods of Operations Research, 71(3), 551-585, (2010).

61. Merton problem with taxes: characterization, computation and approximation, (with I.
Ben-Tahar and N. Touzi), SIAM Journal on Financial Mathematics, 1, 366-395, (2010).

2009:

60. The dynamic programming equation for second order stochastic target problems, (with
N. Touzi), SIAM Journal on Control and Optimization, Vol. 48, No. 4, 2344-2365, (2009).

2007:

59. Stochastic representations for nonlinear parabolic PDEs, survey article, (2007).

58. The dynamic programming equation for the problem of optimal investment under
capital gains taxes, (with I. Ben-Tahar and N. Touzi), SIAM Journal on Control and

Optimization, 48(5), 1779-1801, (2007).
57. Second order backward stochastic differential equations and fully non-linear parabolic
PDEs, (with P. Cheridito, N. Touzi, and N. Victoir), Comm. on Pure and Applied Math., 60



https://people.math.ethz.ch/~hmsoner/pdfs/76-Soner-Roch.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/75-Soner-Vukelja.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/74-Soner-duality.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/73-Soner-BJOS-2013.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/72-Soner-Liquidity.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/71-Soner-BJOS-2011.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/70-Soner-MF-10.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/69-Soner-large-liquidity.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/68-Soner-Nutz-2012.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/67-Soner-2bsde-PTRF.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/66-Soner-DNS-2011.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/65-Soner-SPA-11.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/64-Soner-aggregation.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/63-Soner-FS-10.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/61-Soner-SIFMA-2010.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/60-Soner-SIAM-09.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/59-Soner-survey-07.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/58-Soner-Siam-07.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/58-Soner-Siam-07.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/57-Soner-CPAM-07.pdf
https://people.math.ethz.ch/~hmsoner/pdfs/57-Soner-CPAM-07.pdf

(7): 1081-1110 (2007).

56. Hedging under Gamma constraints by optimal stopping and face-lifting, (with N. Touzi),
Mathematical Finance, 17 (1): 59-79 (2007).

2005:

55. Small time path behavior of double stochastic integrals and applications to stochastic
control, (with P. Cheridito and N. Touzi), Annals of Appl.Prob, 15/4, 2472-2495, (2005).
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