
Olv Costa

ListkofkPublicationskbykCitations

Source:khttps://exaly.com/author-pdf/2814270/olv-costa-publications-by-citations.pdf

Version:k2024-04-28k

Thiskdocumentkhaskbeenkgeneratedkbasedkonkthekpublicationskandkcitationskrecordedkbykexaly.com.kFork

theklatestkversionkofkthiskpublicationklistykvisitktheklinkkgivenkabove.

ThekthirdkcolumnkiskthekimpactkfactorktIFukofkthekjournalykandkthekfourthkcolumnkisktheknumberkofk

citationskofkthekarticle.

161
papers

3,506
citations

31
h-index

56
g-index

187
ext. papers

4,289
ext. citations

2.5
avg, IF

5.74
L-index



n Paper IF Citations

161 àtabilityJResultsJforJuiscreteZãimeJ‘inearJàystemsJwithJ’arkovianJ{umpingJ–arameters_JJournalmofm
MathematicalmAnalysismandmApplicationsWJ1993WJbhjWJbfeZbhi 1.1 362

160 ”utputJfeedbackJcontrolJofJ’arkovJjumpJlinearJsystemsJinJcontinuousZtime_JIEEEmTransactionsmonm
AutomaticmControlWJ2000WJefWJjeeZjej 5.9 313

159 tontinuousZtimeJstateZfeedbackJycZcontrolJofJ’arkovianJjumpJlinearJsystemsJviaJconvexJanalysis_J
AutomaticaWJ1999WJdfWJcfjZcgi 5.7 136

158 uiscreteZtimeJ‘QZoptimalJcontrolJproblemsJforJinfiniteJ’arkovJjumpJparameterJsystems_JIEEEm
TransactionsmonmAutomaticmControlWJ1995WJeaWJcahgZcaii 5.9 136

157 _JIEEEmTransactionsmonmAutomaticmControlWJ1994WJdjWJbgifZbgij 5.9 130

156 ’ixedJy/subJc//y/subJ/splJinfin//ZcontrolJofJdiscreteZtimeJ’arkovianJjumpJlinearJsystems_JIEEEm
TransactionsmonmAutomaticmControlWJ1998WJedWJjfZbaa 5.9 124

155 rJuetectorZsasedJrpproachJforJtheJOy_{c}JOJtontrolJofJ’arkovJ{umpJ‘inearJàystemsJóithJ–artialJ
znformation_JIEEEmTransactionsmonmAutomaticmControlWJ2015WJgaWJbcbjZbcde 5.9 122

154
rJçnifiedJrpproachJforJàtochasticJandJ’eanJàquareJàtabilityJofJtontinuousZãimeJ‘inearJàystemsJ
withJ’arkovianJ{umpingJ–arametersJandJrdditiveJuisturbances_JSIAMmJournalmonmControlmandm
OptimizationWJ2005WJeeWJbbgfZbbjb

1.9 104

153 àtationaryJfilterJforJlinearJminimumJmeanJsquareJerrorJestimatorJofJdiscreteZtimeJ’arkovianJjumpJ
systems_JIEEEmTransactionsmonmAutomaticmControlWJ2002WJehWJbdfbZbdfg 5.9 97

152 tonstrainedJquadraticJstateJfeedbackJcontrolJofJdiscreteZtimeJ’arkovianJjumpJlinearJsystems_J
AutomaticaWJ1999WJdfWJgbhZgcg 5.7 97

151 rJconvexJprogrammingJapproachJtoJycJcontrolJofJdiscreteZtimeJmarkovianJjumpJlinearJsystems_J
InternationalmJournalmofmControlWJ1997WJggWJffhZfia 1.5 73

150 rJgeneralizedJmultiZperiodJmeanâ��varianceJportfolioJoptimizationJwithJ’arkovJswitchingJ
parameters_JAutomaticaWJ2008WJeeWJceihZcejh 5.7 72

149 zndefiniteJquadraticJwithJlinearJcostsJoptimalJcontrolJofJ’arkovJjumpJwithJmultiplicativeJnoiseJ
systems_JAutomaticaWJ2007WJedWJfihZfjh 5.7 67

148 Oy_cOZtontrolJofJtontinuousZãimeJyiddenJ’arkovJ{umpJ‘inearJàystems_JIEEEmTransactionsmonm
AutomaticmControlWJ2017WJgcWJeadbZeadh 5.9 65

147 ‘inearJminimumJmeanJsquareJfilterJforJdiscreteZtimeJlinearJsystemsJwithJ’arkovJjumpsJandJ
multiplicativeJnoises_JAutomaticaWJ2011WJehWJeggZehg 5.7 61

146 rJ“ewJrpproachJtoJ‘inearlyJ–erturbedJRiccatiJvquationsJrrisingJinJàtochasticJtontrol_JAppliedm
MathematicsmandmOptimizationWJ1998WJdhWJjjZbcg 1.5 59

145 ”ptimalJmeanâ��varianceJcontrolJforJdiscreteZtimeJlinearJsystemsJwithJ’arkovianJjumpsJandJ
multiplicativeJnoises_JAutomaticaWJ2012WJeiWJdaeZdbf 5.7 53

Olv Costa

2



144 RobustJportfolioJselectionJusingJlinearZmatrixJinequalities_JJournalmofmEconomicmDynamicsmandm
ControlWJ2002WJcgWJiijZjaj 1.3 53

143 wullJznformationyâ��ZtontrolJforJuiscreteZãimeJznfiniteJ’arkovJ{umpJ–arameterJàystems_JJournalmofm
MathematicalmAnalysismandmApplicationsWJ1996WJcacWJfhiZgad 1.1 52

142 àtabilityJandJvrgodicityJofJ–iecewiseJueterministicJ’arkovJ–rocesses_JSIAMmJournalmonmControlmandm
OptimizationWJ2008WJehWJbafdZbahh 1.9 51

141 RobustJlinearJfilteringJforJdiscreteZtimeJhybridJ’arkovJlinearJsystems_JInternationalmJournalmofm
ControlWJ2002WJhfWJhbcZhch 1.5 50

140 RobustJyJcZcontrolJforJdiscreteZtimeJ’arkovianJjumpJlinearJsystems_JInternationalmJournalmofm
ControlWJ2000WJhdWJbbZcb 1.5 48

139 ZwilteringJforJdiscreteZtimeJhiddenJ’arkovJjumpJsystems_JInternationalmJournalmofmControlWJ2017WJjaWJfjjZgbf1.5 43

138 ’ixedJcontrolJofJhiddenJ’arkovJjumpJsystems_JInternationalmJournalmofmRobustmandmNonlinearm
ControlWJ2018WJciWJbcgbZbcia 3.6 43

137 winiteJhorizonJquadraticJoptimalJcontrolJandJaJseparationJprincipleJforJ’arkovianJjumpJlinearJ
systems_JIEEEmTransactionsmonmAutomaticmControlWJ2003WJeiWJbidgZbiec 5.9 40

136 uetectorZbasedJyâ��JresultsJforJdiscreteZtimeJ’arkovJjumpJlinearJsystemsJwithJpartialJobservations_J
AutomaticaWJ2018WJjbWJbfjZbhc 5.7 38

135 “ecessaryJandJàufficientJtonditionJforJRobustJàtabilityJandJàtabilizabilityJofJtontinuousZãimeJ
‘inearJàystemsJwithJ’arkovianJ{umps_JJournalmofmOptimizationmTheorymandmApplicationsWJ1998WJjjWJdfjZdhj1.6 37

134 zmpulseJcontrolJofJpiecewiseZdeterministicJprocesses_JMathematicsmofmControl,mSignals,mandmSystemsWJ
1989WJcWJbihZcag 1.3 37

133 uiscreteZãimeJtoupledJRiccatiJvquationsJforJàystemsJwithJ’arkovJàwitchingJ–arameters_JJournalmofm
MathematicalmAnalysismandmApplicationsWJ1995WJbjeWJbjhZcbg 1.1 34

132 ’eanJsquareJstabilityJconditionsJforJdiscreteJstochasticJbilinearJsystems_JIEEEmTransactionsmonm
AutomaticmControlWJ1985WJdaWJbaicZbaih 5.9 32

131 àtochasticJàtabilityJofJ{umpJuiscreteZãimeJ‘inearJàystemsJóithJ’arkovJthainJinJaJxeneralJsorelJ
àpace_JIEEEmTransactionsmonmAutomaticmControlWJ2014WJfjWJccdZcch 5.9 31

130 àtabilityJofJ–iecewiseZueterministicJ’arkovJ–rocesses_JSIAMmJournalmonmControlmandmOptimizationWJ
1999WJdhWJbeidZbfac 1.9 31

129 àtationaryJdistributionsJforJpiecewiseZdeterministicJ’arkovJprocesses_JJournalmofmAppliedm
ProbabilityWJ1990WJchWJgaZhd 0.8 31

128 àolutionsJforJtheJ‘inearZQuadraticJtontrolJ–roblemJofJ’arkovJ{umpJ‘inearJàystems_JJournalmofm
OptimizationmTheorymandmApplicationsWJ1999WJbadWJcidZdbb 1.6 30

127 ’eanJàquareJàtabilizabilityJofJtontinuousZãimeJ‘inearJàystemsJwithJ–artialJznformationJonJtheJ
’arkovianJ{umpingJ–arameters_JStochasticmAnalysismandmApplicationsWJ2004WJccWJjjZbbb 1.1 26

(2004-2002)

3



126 yJcZtontrolJandJtheJàeparationJ–rincipleJforJuiscreteZãimeJ’arkovianJ{umpJ‘inearJàystems_J
MathematicsmofmControl,mSignals,mandmSystemsWJ2004WJbgWJdcaZdfa 1.3 26

125 ”ptimalJlinearJmeanJsquareJfilterJforJcontinuousZtimeJjumpJlinearJsystems_JIEEEmTransactionsmonm
AutomaticmControlWJ2005WJfaWJbdgeZbdgj 5.9 24

124 rJàeparationJ–rincipleJforJtheJtontinuousZãimeJ‘QZ–roblemJóithJ’arkovianJ{umpJ–arameters_J
IEEEmTransactionsmonmAutomaticmControlWJ2010WJffWJcgjcZchah 5.9 23

123 tontinuousJrverageJtontrolJofJ–iecewiseJueterministicJ’arkovJ–rocesses_JSpringerBriefsminm
MathematicsWJ2013WJ 0.6 23

122 ’ultiperiodJ’eanZéarianceJ”ptimizationJwithJzntertemporalJRestrictions_JJournalmofmOptimizationm
TheorymandmApplicationsWJ2007WJbdeWJcfhZche 1.6 22

121 RobustJportfolioJoptimizationJforJelectricityJplanningkJrnJapplicationJbasedJonJtheJsrazilianJ
electricityJmix_JEnergymEconomicsWJ2017WJgeWJbfiZbgj 8.3 21

120 àtochasticJstabilizationJandJinducedâ��cZgainJforJdiscreteZtimeJ’arkovJjumpJ‘urâ��eJsystemsJwithJ
controlJsaturation_JAutomaticaWJ2014WJfaWJcdjhZceae 5.7 21

119 rpproximationsJforJoptimalJstoppingJofJaJpiecewiseZdeterministicJprocess_JMathematicsmofmControl,m
Signals,mandmSystemsWJ1988WJbWJbcdZbeg 1.3 21

118 RobustJmodeZindependentJfilteringJforJdiscreteZtimeJ’arkovJjumpJlinearJsystemsJwithJ
multiplicativeJnoises_JInternationalmJournalmofmControlWJ2013WJigWJhhjZhjd 1.5 20

117 rJseparationJprincipleJforJtheJ_JJournalmofmMathematicalmAnalysismandmApplicationsWJ2007WJddbWJjhZbca 1.1 19

116 çncoupledJRiccatiJiterationsJforJtheJlinearJquadraticJcontrolJproblemJofJdiscreteZtimeJ’arkovJjumpJ
linearJsystems_JIEEEmTransactionsmonmAutomaticmControlWJ1998WJedWJbhchZbhdd 5.9 18

115 yâ��ZtontrolJforJ‘inearJãimeZuelayJàystemsJwithJ’arkovianJ{umpingJ–arameters_JJournalmofm
OptimizationmTheorymandmApplicationsWJ2000WJbafWJhdZjf 1.6 16

114 ’aximalJandJàtabilizingJyermitianJàolutionsJforJuiscreteZãimeJtoupledJrlgebraicJRiccatiJvquations_J
MathematicsmofmControl,mSignals,mandmSystemsWJ1999WJbcWJbghZbjf 1.3 16

113 _JIEEEmTransactionsmonmAutomaticmControlWJ1991WJdgWJdhbZdhf 5.9 16

112 vxponentialJyiddenJ’arkovJ’odelsJforJO{y}J_inftyOJtontrolJofJ{umpingJàystemsJ2018WJcWJiefZifa 16

111 xeneralizedJtoupledJrlgebraicJRiccatiJvquationsJforJuiscreteZtimeJ’arkovJ{umpJwithJ’ultiplicativeJ
“oiseJàystems_JEuropeanmJournalmofmControlWJ2008WJbeWJdjbZeai 2.5 15

110 tommentsJonJMàtochasticJstabilityJofJjumpJlinearJsystemsM_JIEEEmTransactionsmonmAutomaticmControlWJ
2004WJejWJbebeZbebg 5.9 15

109 ’eanZsquareJstabilizingJsolutionsJforJdiscreteZtimeJcoupledJalgebraicJRiccatiJequations_JIEEEm
TransactionsmonmAutomaticmControlWJ1996WJebWJfjdZfji 5.9 15

Olv Costa

4



108 tonstrainedJandJçnconstrainedJ”ptimalJuiscountedJtontrolJofJ–iecewiseJueterministicJ’arkovJ
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andmStochasticsmReportsWJ2000WJhaWJebZhd 9

96 zmpulseJandJcontinuousJcontrolJofJpiecewiseJdeterministicJ’arkovJprocesses_JStochasticmandm
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aJgeneralJsorelJspace_JAutomaticaWJ2016WJggWJhdZie 5.7 8

93 àingularlyJ–erturbedJuiscountedJ’arkovJtontrolJ–rocessesJinJaJxeneralJàtateJàpace_JSIAMmJournalm
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’arkovJ–rocesses_JJournalmofmAppliedmProbabilityWJ2009WJegWJbbfhZbbid 0.8 7

87 ”nJtheJergodicJdecompositionJforJaJclassJofJ’arkovJchains_JStochasticmProcessesmandmTheirm
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77 znvariantJprobabilityJmeasuresJforJaJclassJofJwellerJ’arkovJchains_JStatisticsmandmProbabilitymLettersWJ
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PostprintmVolumesmIPPVm/mInternationalmFederationmofmAutomaticmControlWJ2014WJehWJbbajjZbbbae 3
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62 rsymptoticJtonvergenceJforJtheJrverageJzmpulseJtontrolJofJ–iecewiseJueterministicJ–rocesses_J
IMAmJournalmofmMathematicalmControlmandmInformationWJ1991WJiWJbZch 1.1 3

61 ‘yapunovJequationJforJinfiniteZdimensionalJdiscreteJbilinearJsystems_JSystemsmandmControlmLettersWJ
1991WJbhWJhbZhh 2.4 3

60 xiniJandJvntropyZsasedJàpreadJzndexesJforJ–rimaryJvnergyJtonsumptionJvfficiencyJandJt”cJ
vmission_JEnergiesWJ2020WJbdWJejdi 3.1 3

59 waultJaccommodationJcontrollerJunderJ’arkovianJjumpJlinearJsystemsJwithJasynchronousJmodes_J
InternationalmJournalmofmRobustmandmNonlinearmControlWJ2020WJdaWJifadZifca 3.6 3

58 ’odelZbasedJfaultJdetectionJfilterJforJ’arkovianJjumpJlinearJsystemsJappliedJtoJaJcontrolJmomentJ
gyroscope_JEuropeanmJournalmofmControlWJ2021WJfjWJjjZbai 2.5 3

57 “etworkZrwareJuesignJofJàtateZweedbackJtontrollersJforJ‘inearJóirelessJ“etworkedJtontrolJ
àystems_JIFAC-PapersOnLineWJ2018WJfbWJcafZcba 0.7 3

56 RobustJwaultJuetectionJyâ��JwilterJforJ’arkovianJ{umpJ‘inearJàystemsJwithJ–artialJznformationJonJ
theJ{umpJ–arameter_JIFAC-PapersOnLineWJ2018WJfbWJcacZcah 0.7 3

55 rJmeanZfieldJformulationJforJtheJmeanZvarianceJcontrolJofJdiscreteZtimeJlinearJsystemsJwithJ
multiplicativeJnoises_JInternationalmJournalmofmSystemsmScienceWJ2020WJfbWJbicfZbieg 2.3 2
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54 ycJuynamicJ”utputJweedbackJtontrolJforJyiddenJ’arkovJ{umpJ‘inearJàystems_JThemIMAmVolumesminm
MathematicsmandmItsmApplicationsWJ2019WJfajZfdc 0.5 2
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IFAC-PapersOnLineWJ2017WJfaWJdiaaZdiaf 0.7 2

52 àtochasticJstabilityJforJdiscreteZtimeJ’arkovJjumpJ‘urReJsystemsJ2013WJ 2

51 àampledJtontrolJforJ’eanZéarianceJyedgingJinJaJ{umpJuiffusionJwinancialJ’arket_JIEEEm
TransactionsmonmAutomaticmControlWJ2010WJffWJbhaeZbhaj 5.9 2

50 ãheJ–olicyJzterationJrlgorithmJforJrverageJtontinuousJtontrolJofJ–iecewiseJueterministicJ’arkovJ
–rocesses_JAppliedmMathematicsmandmOptimizationWJ2010WJgcWJbifZcae 1.5 2

49 vrgodicJpropertiesJandJergodicJdecompositionsJofJcontinuousZtimeJ’arkovJprocesses_JJournalmofm
AppliedmProbabilityWJ2006WJedWJhghZhib 0.8 2

48 “ecessaryJandJsufficientJconditionsJforJnonZsingularJinvariantJprobabilityJmeasuresJforJwellerJ
’arkovJchains_JStatisticsmandmProbabilitymLettersWJ2001WJfdWJehZfh 0.6 2

47 zmpulseJtontrolJofJ–iecewiseJueterministicJàystems_JControlmandmDynamicmSystemsWJ1995WJhbWJcjbZdee 2

46 rJsufficientJconditionJforJtheJexistenceJofJanJinvariantJprobabilityJmeasureJforJ’arkovJprocesses_J
JournalmofmAppliedmProbabilityWJ2005WJecWJihdZihi 0.8 2

45 ãheJminimumJlinearJmeanJsquareJfilterJforJaJclassJofJhybridJsystemsJ2001WJ 2

44 àtaticJ”utputJtonstrainedJtontrolJforJuiscreteZãimeJyiddenJ’arkovJ{umpJ‘inearJàystems_JIEEEm
AccessWJ2020WJiWJgcjgjZgcjhj 3.5 2

43 ãheJtradeZoffJbetweenJdemandJgrowthJandJrenewableskJrJmultiperiodJelectricityJplanningJmodelJ
underJt”cJemissionJconstraints_JEnergyWJ2020WJcbdWJbbiidc 7.9 2

42 rJrobustJleastJsquareJapproachJforJforecastingJmodelskJanJapplicationJtoJsrazilâ��sJnaturalJgasJ
demand_JEnergymSystemsWJ2020WJbbWJbbbbZbbdf 1.7 2

41 tontrolJofJtontinuousZãimeJ’arkovJ{umpJ‘inearJàystemsJwithJ–artialJznformation_JEmergence,m
ComplexitymandmComputationWJ2021WJihZbah 0.1 2

40 J2016WJ 1

39 àingularJperturbationJforJtheJdiscountedJcontinuousJcontrolJofJpiecewiseJdeterministicJ’arkovJ
processesJ2010WJ 1

38 àtabilityJandJergodicityJofJpiecewiseJdeterministicJ’arkovJprocessesJ2008WJ 1
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