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k Paper IF Citations

50 yrownianQMotionQandQStochasticQzalculuseQGraduateoTextsoinoMathematicscQ1988cQ 0.5 920

49 MethodsQofQMathematicalQFinanceQ1998cQ 695

48 OptimalQPortfolioQandQzonsumptionQDecisionsQforQaQâ��SmallQ—nvestorâ��QonQaQFiniteQ”orizoneQSIAMo
JournaloonoControloandoOptimizationcQ1987cQilcQhllndhlom 1.9 549

47 MartingaleQandQDualityQMethodsQforQUtilityQMaximizationQinQanQ—ncompleteQMarketeQSIAMoJournaloono
ControloandoOptimizationcQ1991cQipcQngidnjg 1.9 361

46 OptimalQ—nvestmentQandQzonsumptionQwithQTransactionQzostseQAnnalsoofoAppliedoProbabilitycQ1994cQ
kcQmgp 2 311

45 RobustnessQofQtheQylackQandQScholesQFormulaeQMathematicaloFinancecQ1998cQocQpjdhim 2.3 236

44 ExplicitQSolutionQofQaQ“eneralQzonsumptionf—nvestmentQProblemeQMathematicsoofoOperationso
ResearchcQ1986cQhhcQimhdipk 1.5 232

43 ThereQisQnoQNontrivialQ”edgingQPortfolioQforQOptionQPricingQwithQTransactionQzostseQAnnalsoofo
AppliedoProbabilitycQ1995cQlcQjin 2 149

42 OptimalQzonsumptionQforQ“eneralQDiffusionsQwithQxbsorbingQandQReflectingQyarrierseQSIAMoJournalo
onoControloandoOptimizationcQ1984cQiicQlldnl 1.9 139

41 zonnectionsQbetweenQOptimalQStoppingQandQSingularQStochasticQzontrolQ—eQMonotoneQFollowerQ
ProblemseQSIAMoJournaloonoControloandoOptimizationcQ1984cQiicQolmdonn 1.9 132

40 OptimalQExecutionQinQaQ“eneralQOnedSidedQLimitdOrderQyookeQSIAMoJournaloonoFinancialoMathematics
cQ2011cQicQhojdihi 1.4 119

39 xnQexplicitQformulaQforQtheQSkorokhodQmapQonQ[gcQa]eQAnnalsoofoProbabilitycQ2007cQjlcQhnkg 1.9 113

38 ExistenceQandQUniquenessQofQMultidxgentQEquilibriumQinQaQStochasticcQDynamicQ
zonsumptionf—nvestmentQModeleQMathematicsoofoOperationsoResearchcQ1990cQhlcQogdhio 1.5 103

37 xsymptoticQanalysisQforQoptimalQinvestmentQandQconsumptionQwithQtransactionQcostseQFinanceoando
StochasticscQ2004cQocQhohdigm 1.9 93

36 zonnectionsQyetweenQOptimalQStoppingQandQSingularQStochasticQzontrolQ——eQReflectedQFollowerQ
ProblemseQSIAMoJournaloonoControloandoOptimizationcQ1985cQijcQkjjdklh 1.9 74

35 RegularityQofQtheQValueQFunctionQforQaQTwodDimensionalQSingularQStochasticQzontrolQProblemeQSIAMo
JournaloonoControloandoOptimizationcQ1989cQincQonmdpgn 1.9 70

34 RealdtimeQqueuesQinQheavyQtrafficQwithQearliestddeadlinedfirstQqueueQdisciplineeQAnnalsoofoAppliedo
ProbabilitycQ2001cQhhcQjji 2 68
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33 xQ“ENERxLQFRxMEWORKQFORQPR—z—N“QzRED—TQR—SKeQMathematicaloFinancecQ2004cQhkcQjhndjlg 2.3 51

32 ”eavyQTrafficQzonvergenceQofQaQzontrolledcQMulticlassQQueueingQSystemeQSIAMoJournaloonoControlo
andoOptimizationcQ1996cQjkcQihjjdihnh 1.9 51

31 EquivalentQmodelsQforQfinitedfuelQstochasticQcontroleQStochasticscQ1986cQhocQikldinm 46

30 TrivariateQDensityQofQyrownianQMotioncQ—tsQLocalQandQOccupationQTimescQwithQxpplicationQtoQ
StochasticQzontroleQAnnalsoofoProbabilitycQ1984cQhicQohp 1.9 42

29 xQTwodPersonQ“ameQforQPricingQzonvertibleQyondseQSIAMoJournaloonoControloandoOptimizationcQ2006cQ
klcQhlgodhljp 1.9 40

28 MimickingQanQ—tˆ·QprocessQbyQaQsolutionQofQaQstochasticQdifferentialQequationeQAnnalsoofoAppliedo
ProbabilitycQ2013cQijcQ 2 39

27 OptimalQzonsumptionQandQ—nvestmentQPoliciesQxllowingQzonsumptionQzonstraintsQandQyankruptcyeQ
MathematicsoofoOperationsoResearchcQ1983cQocQmhjdmjm 1.5 38

26 ”eavyQtrafficQanalysisQforQEDFQqueuesQwithQrenegingeQAnnalsoofoAppliedoProbabilitycQ2011cQihcQ 2 34

25 EquilibriumQModelsQWithQSingularQxssetQPriceseQMathematicaloFinancecQ1991cQhcQhhdip 2.3 29

24 PerpetualQzonvertibleQyondseQSIAMoJournaloonoControloandoOptimizationcQ2004cQkjcQlodol 1.9 26

23 UtilityQMaximizationQTradingQTwoQFuturesQwithQTransactionQzostseQSIAMoJournaloonoFinancialo
MathematicscQ2013cQkcQimdol 1.4 25

22 xQfreeQboundaryQproblemQrelatedQtoQsingularQstochasticQcontrolqQtheQparabolicQcaseeQCommunicationso
inoPartialoDifferentialoEquationscQ1991cQhmcQjnjdkik 1.6 25

21 EarliestddeadlinedfirstQserviceQinQheavydtrafficQacyclicQnetworkseQAnnalsoofoAppliedoProbabilitycQ2004cQ
hkcQ 2 23

20 xlternativeQTheoreticalQFrameworksQforQFiniteQ”orizonQDiscretedTimeQStochasticQOptimalQzontroleQ
SIAMoJournaloonoControloandoOptimizationcQ1978cQhmcQpljdpno 1.9 21

19 StrongQconsistencyQofQaQmodifiedQmaximumQlikelihoodQestimatorQforQcontrolledQMarkovQchainseQ
JournaloofoAppliedoProbabilitycQ1980cQhncQnimdnjk 0.8 20

18 SatisfyingQconvexQriskQlimitsQbyQtradingeQFinanceoandoStochasticscQ2005cQpcQhnndhpl 1.9 17

17 FuturesQtradingQwithQtransactionQcostseQIllinoisoJournaloofoMathematicscQ2010cQlkcQ 0.9 14

16 ExistenceQofQoptimalQstationaryQpoliciesQinQdeterministicQoptimalQcontroleQJournaloofoMathematicalo
AnalysisoandoApplicationscQ1979cQmpcQmgndmig 1.1 10
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15 xccuracyQofQstateQspaceQcollapseQforQearliestddeadlinedfirstQqueueseQAnnalsoofoAppliedoProbabilitycQ
2006cQhmcQlhm 2 9

14 ValuationQofQexoticQoptionsQunderQshortsellingQconstraintseQFinanceoandoStochasticscQ2002cQmcQhkjdhni 1.9 9

13 xQdecompositionQofQtheQyrownianQpatheQStatisticsoandoProbabilityoLetterscQ1987cQlcQondpj 0.6 8

12 MultipledinputQheavydtrafficQrealdtimeQqueueseQAnnalsoofoAppliedoProbabilitycQ2003cQhjcQ 2 8

11 ReflectedQyrownianQMotionQinQtheQâ��yangdyangâ��QzontrolQofQyrownianQDrifteQSIAMoJournaloonoControlo
andoOptimizationcQ1981cQhpcQkmpdkno 1.9 7

10 ProbabilityQmeasuresQandQthezdsetsQofQSelivanovskijeQPacificoJournaloofoMathematicscQ1978cQnpcQhopdhpm 0.5 7

9 EQU—L—yR—UMQ—NQxQS—MPL—F—EDQDYNxM—zcQSTOz”xST—zQEzONOMYQW—T”Q”ETERO“ENEOUSQ
x“ENTSQ1991cQikldini 7

8 xnQ—ntroductionQtoQSingularQStochasticQzontroleQTheoIMAoVolumesoinoMathematicsoandoItsoApplicationscQ
1988cQlhjdlio 0.5 7

7 xQTributeQtoQWendellQ”eQFlemingeQSIAMoJournaloonoControloandoOptimizationcQ1993cQjhcQinjdioh 1.9 2

6 OptimalityQconditionsQforQutilityQmaximizationQinQanQincompleteQmarketQ1990cQjdij 2

5 ResolutionQofQmeasurabilityQproblemsQinQdiscreteQâ��QtimeQstochasticQcontrolQ1979cQlogdlon 1

4 zonnectionsQyetweenQOptimalQStoppingQandQStochasticQzontrolQ——qQyoundeddVariationQFollowerQ
ProblemseQAdvancesoinoAppliedoProbabilitycQ1984cQhmcQhmdhm 0.7 0

3 RandomizedQselfdtuningQcontrolQofQMarkovQchainseQAdvancesoinoAppliedoProbabilitycQ1980cQhicQjhjdjhj 0.7 0

2 yreakingQdownQbarrierseQQuantitativeoFinancecQ2003cQjcQzmhdzmi 1.6

1 xQnoteQonQoptimalQswitchingQbetweenQtwoQactivitieseQNavaloResearchoLogisticsoQuarterlycQ1981cQiocQholdhpg
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