
Journal of Mathematical Finance, 2022, 12, 607-762 
https://www.scirp.org/journal/jmf 

ISSN Online: 2162-2442 
ISSN Print: 2162-2434 

 

 

 
 

Table of Contents 
Volume 12   Number 4                               November 2022 
 
Optimal Investment and Consumption Problem with Stochastic Environments 

S. Jere, E. R. Offen, O. Basmanebothe……………….……………………………..…………………………………607 

Averting Disaster: Leverage Limits for Single-Stock Leveraged ETFs 

M. S. Crouse…………………………..……………………………………………..…………………………………629 

The Impulse Response of Domestic and Foreign Interest Rate in Output, Price, Exchange  
Rate Model, a Deconstructed Derivation and Economic Calibration of Vector Error  
Correction Model 

L. K. Kong, Y. X. Chang………………...…………………………………………..…………………………………646 

Analytical Predictive Modeling: Impact of Financial and Economic Indicators on Stock 

J. K. Pokharel, E. Tetteh-Bator, C. P. Tsokos…………………………………………………………………………661 

A New Parallel Difference Method for Solving Time Fractional Black-Scholes Model 

X. B. Yang, L. F. Wu, Y. Zhang……………………………………………………..…………………………………683 

Beggar-Thy-Neighbor? The Spillover Effect of EMU Nominal Negative Interest Rate  
Policy on China’s Monetary Policy 

L. S. Zuo……………………………………………………………………………..…………………………………702 

A Game Theoretic Approach on an Optimal Investment-Consumption-Insurance Strategy 

G. S. Moagi, O. Doctor…………………………………….………………………..…………………………………722 

Using the Power Series Method to Evaluate Non-Linear Contingent Claim Partial  
Differential Equations 

G. W. Buetow Jr., J. Sochacki, B. Hanke…………..………………………………..…………………………………743 

 
 
 
 
 
 
 
 
 
 
 

 

https://www.scirp.org/journal/jmf
https://www.scirp.org/

