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j Paper IF Citations

115 MartingaleQoptimalQtransportQdualitygQMathematischebAnnaleneQ2021eQmqseQkprofkqkl 1 8

114 DiscreteQDividendQPaymentsQinQéontinuousQTimegQMathematicsbofbOperationsbResearcheQ2021eQnpeQrsofskk1.5 0

113 ViabilityQandQ–rbitrageQUnderQKnightianQUncertaintygQEconometricaeQ2021eQrseQkliqfklmn 4.9 4

112 éonditionalQDavisQpricinggQFinancebandbStochasticseQ2020eQlneQopofoss 1.9

111 OptimalQdividendQpoliciesQwithQrandomQprofitabilitygQMathematicalbFinanceeQ2020eQmieQllrflos 2.3 6

110 SecondfOrderQStochasticQTargetQProblemsQwithQGeneralizedQMarketQImpactgQSIAMbJournalbonbControlb
andbOptimizationeQ2019eQoqeQnklofnkns 1.9 1

109 éonstrainedQOptimalQTransportgQArchivebforbRationalbMechanicsbandbAnalysiseQ2018eQllqeQslsfspo 2.3 4

108 TR–DINGQWITHQSM–LLQPRIéEQIMP–éTgQMathematicalbFinanceeQ2017eQlqeQmoifnii 2.3 36

107 éonvexQDualityQwithQTransactionQéostsgQMathematicsbofbOperationsbResearcheQ2017eQnleQnnrfnqk 1.5 2

106 OptimalQéonsumptionQandQInvestmentQwithQFixedQandQProportionalQTransactionQéostsgQSIAMbJournalb
onbControlbandbOptimizationeQ2017eQooeQkpqmfkqki 1.9 13

105 –QPrimerQonQPortfolioQéhoiceQwithQSmallQTransactionQéostsgQAnnualbReviewbofbFinancialbEconomicseQ
2017eQseQmikfmmk 1.9 10

104 HedgingQwithQtemporaryQpriceQimpactgQMathematicsbandbFinancialbEconomicseQ2017eQkkeQlkoflms 1 46

103 HedgingQUnderQanQExpectedQLossQéonstraintQwithQSmallQTransactionQéostsgQSIAMbJournalbonbFinancialb
MathematicseQ2016eQqeQoirfook 1.4 5

102 UtilityQmaximizationQinQanQilliquidQmarketQinQcontinuousQtimegQMathematicalbMethodsbofbOperationsb
ResearcheQ2016eQrneQlrofmlk 1 1

101 FaceliftingQinQutilityQmaximizationgQFinancebandbStochasticseQ2016eQlieQssfklk 1.9 5

100 MertonQproblemQinQanQinfiniteQhorizonQandQaQdiscreteQtimeQwithQfrictionsgQJournalbofbIndustrialbandb
ManagementbOptimizationeQ2016eQkleQkmlmfkmmk 2

99 HedgingQwithQTemporaryQPriceQImpactgQSSRNbElectronicbJournaleQ2016eQ 1 4
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98 HomogenizationQandQ–symptoticsQforQSmallQTransactionQéoststQTheQMultidimensionalQéasegQ
CommunicationsbinbPartialbDifferentialbEquationseQ2015eQnieQliioflinp 1.6 27

97 MartingaleQoptimalQtransportQinQtheQSkorokhodQspacegQStochasticbProcessesbandbTheirbApplicationseQ
2015eQkloeQmrsmfmsmk 1.1 29

96 –symptoticsQforQfixedQtransactionQcostsgQFinancebandbStochasticseQ2015eQkseQmpmfnkn 1.9 22

95 MartingaleQoptimalQtransportQandQrobustQhedgingQinQcontinuousQtimegQProbabilitybTheorybandbRelatedb
FieldseQ2014eQkpieQmskfnlq 1.4 108

94 OptimalQdividendQpolicyQwithQrandomQinterestQratesgQJournalbofbMathematicalbEconomicseQ2014eQokeQsmfkik0.6 15

93 RobustQhedgingQwithQproportionalQtransactionQcostsgQFinancebandbStochasticseQ2014eQkreQmlqfmnq 1.9 43

92 HedgingQinQanQilliquidQbinomialQmarketgQNonlinearbAnalysis:bRealbWorldbApplicationseQ2014eQkpeQkfkp 2.1 1

91 –QbriefQhistoryQofQmathematicsQinQfinancegQBorsabIstanbulbRevieweQ2014eQkneQoqfpm 3.1 4

90 –pproximatingQstochasticQvolatilityQbyQrecombinantQtreesgQAnnalsbofbAppliedbProbabilityeQ2014eQlneQ 2 11

89 TradingQwithQSmallQPriceQImpactgQSSRNbElectronicbJournaleQ2014eQ 1 1

88 VortexQDensityQModelsQforQSuperconductivityQandQSuperfluiditygQCommunicationsbinbMathematicalb
PhysicseQ2013eQmkreQkmkfkqk 2 12

87 HomogenizationQandQ–symptoticsQforQSmallQTransactionQéostsgQSIAMbJournalbonbControlbandb
OptimizationeQ2013eQokeQlrsmflslk 1.9 49

86 DualityQandQconvergenceQforQbinomialQmarketsQwithQfrictiongQFinancebandbStochasticseQ2013eQkqeQnnqfnqo 1.9 25

85 UtilityQmaximizationQinQanQilliquidQmarketgQStochasticseQ2013eQroeQpslfqip 0.6 3

84 DualQformulationQofQsecondQorderQtargetQproblemsgQAnnalsbofbAppliedbProbabilityeQ2013eQlmeQ 2 74

83 MertonQproblemQinQaQdiscreteQmarketQwithQfrictionsgQNonlinearbAnalysis:bRealbWorldbApplicationseQ
2013eQkneQkqsfkrq 2.1 4

82 RESILIENTQPRIéEQIMP–éTQOFQTR–DINGQ–NDQTHEQéOSTQOFQILLIQUIDITYgQInternationalbJournalbofb
TheoreticalbandbAppliedbFinanceeQ2013eQkpeQkmoiimq 0.5 27

81 MartingaleQOptimalQTransportQandQRobustQHedgingQinQéontinuousQTimegQSSRNbElectronicbJournaleQ
2013eQ 1 3

(2013-2015)
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80 WeakQapproximationQofQgQStochasticbProcessesbandbTheirbApplicationseQ2012eQklleQppnfpqo 1.1 26

79 SuperhedgingQandQDynamicQRiskQMeasuresQunderQVolatilityQUncertaintygQSIAMbJournalbonbControlbandb
OptimizationeQ2012eQoieQlipoflirs 1.9 41

78 éonvergenceQofQGinzburgâ��LandauQFunctionalsQinQThreefDimensionalQSuperconductivitygQArchivebforb
RationalbMechanicsbandbAnalysiseQ2012eQlioeQpssfqol 2.3 13

77 WellposednessQofQsecondQorderQbackwardQSDEsgQProbabilitybTheorybandbRelatedbFieldseQ2012eQkomeQknsfksi1.4 158

76 LIQUIDITYQINQ–QBINOMI–LQM–RKETgQMathematicalbFinanceeQ2012eQlleQloiflqp 2.3 16

75 LargeQliquidityQexpansionQofQsuperfhedgingQcostsgQAsymptoticbAnalysiseQ2012eQqseQnofpn 0.7 8

74 ResilientQPriceQImpactQofQTradingQandQtheQéostQofQIlliquiditygQSSRNbElectronicbJournaleQ2011eQ 1 4

73 MartingaleQrepresentationQtheoremQforQtheGfexpectationgQStochasticbProcessesbandbTheirb
ApplicationseQ2011eQklkeQlpoflrq 1.1 107

72 LiquidityQModelsQinQéontinuousQandQDiscreteQTimeQ2011eQmmmfmpo 18

71 MertonQProblemQwithQTaxestQéharacterizationeQéomputationeQandQ–pproximationgQSIAMbJournalbonb
FinancialbMathematicseQ2010eQkeQmppfmso 1.4 12

70 OptimalQinvestmentQstrategiesQwithQaQreallocationQconstraintgQMathematicalbMethodsbofbOperationsb
ResearcheQ2010eQqkeQookforo 1 1

69 OptionQhedgingQforQsmallQinvestorsQunderQliquidityQcostsgQFinancebandbStochasticseQ2010eQkneQmkqfmnk 1.9 85

68 TheQDynamicQProgrammingQEquationQforQSecondQOrderQStochasticQTargetQProblemsgQSIAMbJournalbonb
ControlbandbOptimizationeQ2009eQnreQlmnnflmpo 1.9 23

67 SecondforderQbackwardQstochasticQdifferentialQequationsQandQfullyQnonlinearQparabolicQPDEsgQ
CommunicationsbonbPurebandbAppliedbMathematicseQ2007eQpieQkirkfkkki 2.5 134

66 HEDGINGQUNDERQG–MM–QéONSTR–INTSQBYQOPTIM–LQSTOPPINGQ–NDQF–éEfLIFTINGgQ
MathematicalbFinanceeQ2007eQkqeQosfqs 2.3 5

65 TheQDynamicQProgrammingQEquationQforQtheQProblemQofQOptimalQInvestmentQUnderQéapitalQGainsQ
TaxesgQSIAMbJournalbonbControlbandbOptimizationeQ2007eQnpeQkqqsfkrik 1.9 14

64 StochasticQRepresentationsQforQNonlinearQParabolicQPDEsgQHandbookbofbDifferentialbEquations:b
EvolutionarybEquationseQ2007eQmeQnqqfolp 3

63 SmallQtimeQpathQbehaviorQofQdoubleQstochasticQintegralsQandQapplicationsQtoQstochasticQcontrolgQ
AnnalsbofbAppliedbProbabilityeQ2005eQkoeQlnql 2 18
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62 TheQmultifdimensionalQsuperfreplicationQproblemQunderQgammaQconstraintsgQAnnalesbDebLiInstitutb
HenribPoincarebkClbAnalysebNonbLineaireeQ2005eQlleQpmmfppp 1.6 34

61 StochasticQcontrolQforQaQclassQofQrandomQevolutionQmodelsgQAppliedbMathematicsbandbOptimizationeQ
2004eQnseQkkmfklk 1.5 4

60 StochasticQéontrolQforQaQélassQofQRandomQEvolutionQModelsgQAppliedbMathematicsbandbOptimizationeQ
2004eQnseQkkmfklk 1.5 2

59 TheQProblemQofQSuperfreplicationQunderQéonstraintsgQLecturebNotesbinbMathematicseQ2003eQkmmfkql 0.4 5

58 –QstochasticQrepresentationQforQmeanQcurvatureQtypeQgeometricQflowsgQAnnalsbofbProbabilityeQ2003eQ
mkeQkkno 1.9 17

57 LimitingQBehaviorQofQtheQGinzburgâ��LandauQFunctionalgQJournalbofbFunctionalbAnalysiseQ2002eQksleQolnfopk 1.4 30

56 DynamicQprogrammingQforQstochasticQtargetQproblemsQandQgeometricQflowsgQJournalbofbthebEuropeanb
MathematicalbSocietyeQ2002eQneQlikflmp 1.8 84

55 TheQJacobianQandQtheQGinzburgfLandauQenergygQCalculusbofbVariationsbandbPartialbDifferentialb
EquationseQ2002eQkneQkokfksk 1.5 106

54 StochasticQTargetQProblemseQDynamicQProgrammingeQandQViscosityQSolutionsgQSIAMbJournalbonb
ControlbandbOptimizationeQ2002eQnkeQninfnln 1.9 61

53 –QSTOéH–STIéQREPRESENT–TIONQFORQTHEQLEVELQSETQEQU–TIONSgQCommunicationsbinbPartialb
DifferentialbEquationseQ2002eQlqeQlimkfliom 1.6 16

52 SuperreplicationQUnderQGammaQéonstraintsgQSIAMbJournalbonbControlbandbOptimizationeQ2000eQmseQqmfsp 1.9 44

51 RectifiabilityQofQtheQdistributionalQJacobianQforQaQclassQofQfunctionsgQComptesbRendusbMathematiqueeQ
1999eQmlseQprmfprr 5

50 ScalingQlimitsQandQregularityQresultsQforQaQclassQofQGinzburgfLandauQsystemsgQAnnalesbDebLiInstitutb
HenribPoincarebkClbAnalysebNonbLineaireeQ1999eQkpeQnlmfnpp 1.6 18

49 OptionQpricingQwithQtransactionQcostsQandQaQnonlinearQBlackfScholesQequationgQFinancebandb
StochasticseQ1998eQleQmpsfmsq 1.9 208

48 DynamicsQofQGinzburgfLandauQVorticesgQArchivebforbRationalbMechanicsbandbAnalysiseQ1998eQknleQssfklo 2.3 79

47 RegularityQandQéonvergenceQofQérystallineQMotiongQSIAMbJournalbonbMathematicalbAnalysiseQ1998eQmieQksfmq1.7 16

46 OptimalQReplicationQofQéontingentQélaimsQunderQPortfolioQéonstraintsgQReviewbofbFinancialbStudieseQ
1998eQkkeQosfqs 7 65

45 BackwardQstochasticQdifferentialQequationsQwithQconstraintsQonQtheQgainsfprocessgQAnnalsbofb
ProbabilityeQ1998eQlpeQkoll 1.9 29

(1998-2005)
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44 éontrolledQmarkovQprocesseseQviscosityQsolutionsQandQapplicationsQtoQmathematicalQfinancegQLectureb
NotesbinbMathematicseQ1997eQkmnfkro 0.4 17

43 GinzburgfLandauQequationQandQmotionQbyQmeanQcurvatureeQIItQDevelopmentQofQtheQinitialQinterfacegQ
JournalbofbGeometricbAnalysiseQ1997eQqeQnqqfnsk 0.9 24

42 HedgingQinQincompleteQmarketsQwithQH–R–QutilitygQJournalbofbEconomicbDynamicsbandbControleQ1997eQ
lkeQqomfqrl 1.3 142

41 HeavyQTrafficQéonvergenceQofQaQéontrolledeQMulticlassQQueueingQSystemgQSIAMbJournalbonbControlb
andbOptimizationeQ1996eQmneQlkmmflkqk 1.9 51

40 OptimalQReplicationQofQéontingentQélaimsQunderQPortfolioQéonstraintsgQSSRNbElectronicbJournaleQ
1996eQ 1 2

39 ThreefphaseQboundaryQmotionsQunderQconstantQvelocitiesgQItQTheQvanishingQsurfaceQtensionQlimitgQ
ProceedingsbofbthebRoyalbSocietybofbEdinburghbSectionbA:bMathematicseQ1996eQklpeQrmqfrpo 1 19

38 LevelQsetQapproachQtoQmeanQcurvatureQflowQinQarbitraryQcodimensiongQJournalbofbDifferentialb
GeometryeQ1996eQnmeQpsm 1.7 123

37 FlowQbyQMeanQéurvatureQofQSurfacesQofQ–nyQéodimensionQ1996eQklmfkmn 2

36 éonvergenceQofQtheQphaseffieldQequationsQtoQtheQmullinsfsekerkaQproblemQwithQkineticQ
undercoolinggQArchivebforbRationalbMechanicsbandbAnalysiseQ1995eQkmkeQkmsfksq 2.3 59

35 ThereQisQnoQNontrivialQHedgingQPortfolioQforQOptionQPricingQwithQTransactionQéostsgQAnnalsbofb
AppliedbProbabilityeQ1995eQoeQmlq 2 149

34 –nisotropicQMotionQofQanQInterfaceQRelaxedQbyQtheQFormationQofQInfinitesimalQWrinklesgQJournalbofb
DifferentialbEquationseQ1995eQkkseQonfkir 2.1 20

33 OptimalQInvestmentQandQéonsumptionQwithQTransactionQéostsgQAnnalsbofbAppliedbProbabilityeQ1994eQ
neQpis 2 311

32 FrontQPropagationQandQPhaseQFieldQTheorygQSIAMbJournalbonbControlbandbOptimizationeQ1993eQmkeQnmsfnps 1.9 185

31 SingularQPerturbationsQinQManufacturinggQSIAMbJournalbonbControlbandbOptimizationeQ1993eQmkeQkmlfknp 1.9 39

30 SingularitiesQandQuniquenessQofQcylindricallyQsymmetricQsurfacesQmovingQbyQmeanQcurvaturegQ
CommunicationsbinbPartialbDifferentialbEquationseQ1993eQkreQrosfrsn 1.6 39

29 MotionQofQaQSetQbyQtheQéurvatureQofQItsQBoundarygQJournalbofbDifferentialbEquationseQ1993eQkikeQmkmfmql 2.1 114

28 –QDynamicQProgrammingQ–pproachQtoQNonlinearQBoundaryQéontrolQProblemsQofQParabolicQTypegQ
JournalbofbFunctionalbAnalysiseQ1993eQkkqeQlofpk 1.4 18

27 TurnpikeQSetsQandQTheirQ–nalysisQinQStochasticQProductionQPlanningQProblemsgQMathematicsbofb
OperationsbResearcheQ1992eQkqeQsmlfsoi 1.5 33
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26 PhaseQtransitionsQandQgeneralizedQmotionQbyQmeanQcurvaturegQCommunicationsbonbPurebandbAppliedb
MathematicseQ1992eQnoeQkisqfkklm 2.5 315

25 SomeQremarksQonQtheQStefanQproblemQwithQsurfaceQstructuregQQuarterlybofbAppliedbMathematicseQ
1992eQoieQlskfmim 0.7 9

24 –nQ–symptoticQ–nalysisQofQHierarchicalQéontrolQofQManufacturingQSystemsQUnderQUncertaintygQ
MathematicsbofbOperationsbResearcheQ1991eQkpeQospfpir 1.5 60

23 –QboundaryfvalueQproblemQforQHamiltonfJacobiQequationsQinQhilbertQspacesgQAppliedbMathematicsb
andbOptimizationeQ1991eQlneQksqflli 1.5 14

22 –QfreeQboundaryQproblemQrelatedQtoQsingularQstochasticQcontroltQtheQparabolicQcasegQCommunicationsb
inbPartialbDifferentialbEquationseQ1991eQkpeQmqmfnln 1.6 25

21 –QViscosityQSolutionQ–pproachQtoQtheQ–symptoticQ–nalysisQofQQueueingQSystemsgQAnnalsbofb
ProbabilityeQ1990eQkreQ 1.9 35

20 –symptoticQexpansionsQforQMarkovQprocessesQwithQlˆ'vyQgeneratorsgQAppliedbMathematicsbandb
OptimizationeQ1989eQkseQlimfllm 1.5 13

19 GeneralizedQonefsidedQestimatesQforQsolutionsQofQHamiltonfJacobiQequationsQandQapplicationsgQ
NonlinearbAnalysis:bTheoryobMethodsbhbApplicationseQ1989eQkmeQmiofmlm 1.3 29

18 RegularityQofQtheQValueQFunctionQforQaQTwofDimensionalQSingularQStochasticQéontrolQProblemgQSIAMb
JournalbonbControlbandbOptimizationeQ1989eQlqeQrqpfsiq 1.9 70

17 OnQtheQHamiltonfJacobifBellmanQequationsQinQBanachQspacesgQJournalbofbOptimizationbTheorybandb
ApplicationseQ1988eQoqeQnlsfnmq 1.6 24

16 OptimalQéontrolQofQJumpfMarkovQProcessesQandQViscosityQSolutionsgQThebIMAbVolumesbinb
MathematicsbandbItsbApplicationseQ1988eQoikfokk 0.5 29

15 –QremarkQonQtheQlargeQdeviationsQofQanQergodicQmarkovQprocessgQStochasticseQ1987eQlleQkrqfkss 11

14 –nQOptimalQStochasticQProductionQPlanningQProblemQwithQRandomlyQFluctuatingQDemandgQSIAMb
JournalbonbControlbandbOptimizationeQ1987eQloeQknsnfkoil 1.9 76

13 gQIndianabUniversitybMathematicsbJournaleQ1987eQmpeQoik 0.6 49

12 OptimalQéontrolQwithQStatefSpaceQéonstraintQIgQSIAMbJournalbonbControlbandbOptimizationeQ1986eQlneQoolfopk1.9 249

11 OptimalQéontrolQwithQStatefSpaceQéonstraintgQIIgQSIAMbJournalbonbControlbandbOptimizationeQ1986eQlneQkkkifkkll1.9 177

10 OptimalQcontrolQofQaQonefdimensionalQstorageQprocessgQAppliedbMathematicsbandbOptimizationeQ1985eQ
kmeQkqofksk 1.5 9

9 LiquidityQModelsQinQéontinuousQandQDiscreteQTimegQSSRNbElectronicbJournale 1 2

(-1992)
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8 MartingaleQRepresentationQTheoremQforQtheQGfExpectationgQSSRNbElectronicbJournale 1 5

7 SuperhedgingQandQDynamicQRiskQMeasuresQUnderQVolatilityQUncertaintygQSSRNbElectronicbJournale 1 1

6 HomogenizationQandQ–symptoticsQforQSmallQTransactionQéostsgQSSRNbElectronicbJournale 1 3

5 RobustQHedgingQwithQProportionalQTransactionQéostsgQSSRNbElectronicbJournale 1 4

4 HedgingQUnderQanQExpectedQLossQéonstraintQwithQSmallQTransactionQéostsgQSSRNbElectronicbJournale 1 4

3 MartingaleQOptimalQTransportQinQtheQSkorokhodQSpacegQSSRNbElectronicbJournale 1 1

2 ViabilityQandQ–rbitrageQUnderQKnightianQUncertaintygQSSRNbElectronicbJournale 1 2

1 éonditionalQDavisQPricinggQSSRNbElectronicbJournale 1 1
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