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He has numerous publications in the leading professional finance journals, including:  The 
Journal of Finance, The Journal of Financial and Quantitative Analysis, and Mathematical 
Finance.  He has been a consultant to several corporations, funds, and law firms.  His joint 
monograph in Financial Markets, Institutions & Instruments (Blackwell Publishers, May 
1994) with the mathematician R. Tyrrell Rockafellar, entitled Mathematics of Debt Instrument 
Taxation, is the leading research publication in that area. 


