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71 xonstrainedLstochasticLLQLcontrolLonLinfiniteLtimeLhorizonLwithLregimeLswitchingbLESAIMeteControlse
OptimisationeandeCalculuseofeVariationsZL2022ZLfmZLi 1

70 wackwardLStackelbergLyifferentialL}ameLwithLxonstraintsoLvLMixedLTerminalaPerturbationLandL
LinearaQuadraticLvpproachbLSIAMeJournaleoneControleandeOptimizationZL2022ZLkdZLehmmaeiem 1.9

69 xonsistentLinvestmentLofLsophisticatedLrankadependentLutilityLagentsLinLcontinuousLtimebL
MathematicaleFinanceZL2021ZLgeZLedikaedni 2.3 2

68 vnticipatedLbackwardLstochasticLdifferentialLequationsLwithLquadraticLgrowthbLJournaleofe
DifferentialeEquationsZL2021ZLfldZLefnmaegge 2.1 2

67 WellaposednessLofLscalarLwSyzsLwithLsubaquadraticLgeneratorsLandLrelatedLPyzsbLStochastice
ProcesseseandeTheireApplicationsZL2021ZLegeZLfeaid 1.1 0

66 {orwardLandLbackwardLstochasticLdifferentialLequationsLwithLnormalLconstraintsLinLlawbLStochastice
ProcesseseandeTheireApplicationsZL2020ZLegdZLldfealdnl 1.1 4

65 SystemsLofLzrgodicLwSyzsLvrisingLinLRegimeLSwitchingL{orwardLPerformanceLProcessesbLSIAMe
JournaleoneControleandeOptimizationZL2020ZLimZLfidgafigh 1.9 1

64
zrgodicLwSyzLwithLunboundedLandLmultiplicativeLunderlyingLdiffusionLandLapplicationLtoLlargeLtimeL
behaviourLofLviscosityLsolutionLofL’ wLequationbLStochasticeProcesseseandeTheireApplicationsZL2019ZL
efnZLhddnahdid

1.1 1

63 StochasticLpartialLdifferentialLequationsLdrivenLbyLspaceatimeLfractionalLnoisesbLStochasticseande
DynamicsZL2019ZLenZLeniddef 0.8 1

62 zxistenceLandLuniquenessLofLsolutionLtoLscalarLwSyzsLwith´ PLexpLTmuLsqrt{flogLTeWLU}LUPaintegrableL
terminalLvaluesoLthe´ criticalLcasebLElectroniceCommunicationseineProbabilityZL2019ZLfhZL 1 3

61 vnLergodicLwSyzLapproachLtoLforwardLentropicLriskLmeasuresoLrepresentationLandLlargeamaturityL
behaviorbLFinanceeandeStochasticsZL2019ZLfgZLfgnaflg 1.9 12

60 wSyzsLwithLmeanLreflectionbLAnnalseofeAppliedeProbabilityZL2018ZLfmZL 2 14

59 QuadraticLbackwardLstochasticLdifferentialLequationsLdrivenLbyL}awrownianLmotionoLyiscreteL
solutionsLandLapproximationbLStochasticeProcesseseandeTheireApplicationsZL2018ZLefmZLglfhaglid 1.1 10

58 StochasticLmaximumLprincipleLforLoptimalLcontrolLofLpartialLdifferentialLequationsLdrivenLbyLwhiteL
noisebLStochasticseandePartialeDifferentialeEquations:eAnalysiseandeComputationsZL2018ZLkZLfiiafmi 0.9 4

57 zxistenceLofLsolutionLtoLscalarLwSyzsLwithLPLexp{leftLTMMsqrtL{{foverLlambdaL}logL{TeWLU}}ZrightLU}L
PaintegrableLterminalLvaluesbLElectroniceCommunicationseineProbabilityZL2018ZLfgZL 1 6

56 LinearaQuadratica}aussianLMixedLMeana{ieldL}amesLwithL’eterogeneousL–nputLxonstraintsbLSIAMe
JournaleoneControleandeOptimizationZL2018ZLikZLfmgiafmll 1.9 11

55 UniquenessLofLsolutionLtoLscalarLwSyzsLwithLPLexp{leftLTmuLsqrtL{flogL{TeWLU}}ZrightLU}LPaintegrableL
terminalLvaluesbLElectroniceCommunicationseineProbabilityZL2018ZLfgZL 1 4
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54 QuadraticLwSyzsLwithLmeanLreflectionbLMathematicaleControleandeRelatedeFieldsZL2018ZLmZLlfealgm 1.5 3

53 LinearLquadraticLmeanLfieldLgameLwithLcontrolLinputLconstraintbLESAIMeteControlseOptimisationeande
CalculuseofeVariationsZL2018ZLfhZLndeanen 1 13

52 Timea–nconsistentLStochasticLLinearaQuadraticLxontroloLxharacterizationLandLUniquenessLofL
zquilibriumbLSIAMeJournaleoneControleandeOptimizationZL2017ZLiiZLefkeaefln 1.9 66

51 vLProbabilisticLvpproachLtoLLargeLTimeLwehaviourLofLViscosityLSolutionsLofLParabolicLzquationsLwithL
NeumannLwoundaryLxonditionsbLAppliedeMathematicseandeOptimizationZL2016ZLlhZLghiaglh 1.5 7

50 MultiadimensionalLbackwardLstochasticLdifferentialLequationsLofLdiagonallyLquadraticLgeneratorsbL
StochasticeProcesseseandeTheireApplicationsZL2016ZLefkZLedkkaedmk 1.1 41

49 NonazeroLsumLquadraticLdifferentialLgameLofLwSyzsLandLmultiadimensionalLdiagonallyLquadraticL
wSyzbLIFACtPapersOnLineZL2016ZLhnZLgdmagdn 0.7 2

48 Wongâ��ZakaiLapproximationsLofLbackwardLdoublyLstochasticLdifferentialLequationsbLStochastice
ProcesseseandeTheireApplicationsZL2015ZLefiZLhgliahhdh 1.1 2

47 OnLtheLuniquenessLofLsolutionsLtoLquadraticLwSyzsLwithLconvexLgeneratorsLandLunboundedL
terminalLconditionsoLTheLcriticalLcasebLDiscreteeandeContinuouseDynamicaleSystemsZL2015ZLgiZLiflgaifmg 2 10

46
SwitchingLgameLofLbackwardLstochasticLdifferentialLequationsLandLassociatedLsystemLofLobliquelyL
reflectedLbackwardLstochasticLdifferentialLequationsbLDiscreteeandeContinuouseDynamicaleSystemsZL
2015ZLgiZLihhlaihki

2 8

45 Timea–nconsistentLStochasticLLinearrQuadraticLxontroloLxharacterizationLandLUniquenessLofL
zquilibriumbLSSRNeElectroniceJournalZL2015ZL 1 1

44 vLProbabilisticLvpproachLtoLLargeLTimeLwehaviorLofLMildLSolutionsLofL’ wLzquationsLinL–nfiniteL
yimensionbLSIAMeJournaleoneControleandeOptimizationZL2015ZLigZLglmagnm 1.9 19

43 wMOLmartingalesLandLpositiveLsolutionsLofLheatLequationsbLMathematicaleControleandeRelatedeFieldsZL
2015ZLiZLhigahlg 1.5 0

42 {orwardâ��backwardLsystemsLforLexpectedLutilityLmaximizationbLStochasticeProcesseseandeTheire
ApplicationsZL2014ZLefhZLemegaemhm 1.1 18

41 StochasticLMaximumLPrincipleLforLOptimalLxontrolLofLSPyzsbLAppliedeMathematicseandeOptimizationZL
2013ZLkmZLemeafel 1.5 29

40 zrgodicLwSyzsLyrivenLbyLMarkovLxhainsbLSIAMeJournaleoneControleandeOptimizationZL2013ZLieZLhegmahekm 1.9 12

39 Timea–nconsistentLStochasticLLinearaaQuadraticLxontrolbLSIAMeJournaleoneControleandeOptimizationZL
2012ZLidZLeihmaeilf 1.9 138

38 StochasticLmaximumLprincipleLforLoptimalLcontrolLofLSPyzsbLCompteseRenduseMathematiqueZL2012ZL
gidZLkmgakmm 0.4 17

37 OnLtheLuniquenessLofLsolutionsLtoLquadraticLwSyzsLwithLconvexLgeneratorsLandLunboundedL
terminalLconditionsbLAnnaleseDeeLninstituteHenriePoincareeoBpeProbabilityeandeStatisticsZL2011ZLhlZL 1.3 51
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36 StochasticLrepresentationLforLsolutionsLofL–saacsâ��LtypeLintegralâ��partialLdifferentialLequationsbL
StochasticeProcesseseandeTheireApplicationsZL2011ZLefeZLfleiaflid 1.1 18

35 wackwardLSyzsLwithLsuperquadraticLgrowthbLProbabilityeTheoryeandeRelatedeFieldsZL2011ZLeidZLehiaenf 1.4 48

34 zrgodicLwSyzsLunderLweakLdissipativeLassumptionsbLStochasticeProcesseseandeTheireApplicationsZL
2011ZLefeZLhdlahfk 1.1 39

33 SomeLNewLwSyzLResultsLforLanL–nfinitea’orizonLStochasticLxontrolLProblemL2011ZLgklagni 9

32 OPT–MvLLxONSUMPT–ONLvNyL–NVzSTMzNTL–NL–NxOMPLzTzLMvRKzTSLW–T’L}zNzRvLL
xONSTRv–NTSbLStochasticseandeDynamicsZL2011ZLeeZLfmgafnn 0.8 25

31 ProbabilisticLinterpretationLofLaLcoupledLsystemLofL’amiltonâ�� acobiâ��wellmanLequationsbLJournaleofe
EvolutioneEquationsZL2010ZLedZLifnaihn 1.2 4

30 MultiadimensionalLwSyzLwithLobliqueLreflectionLandLoptimalLswitchingbLProbabilityeTheoryeande
RelatedeFieldsZL2010ZLehlZLmnaefe 1.4 68

29 zrgodicLwSyzsLandLOptimalLzrgodicLxontrolLinLwanachLSpacesbLSIAMeJournaleoneControleande
OptimizationZL2009ZLhmZLeihfaeikk 1.9 38

28 QuadraticLwSyzsLwithLconvexLgeneratorsLandLunboundedLterminalLconditionsbLProbabilityeTheorye
andeRelatedeFieldsZL2008ZLeheZLihgaikl 1.4 143

27 RepresentationLtheoremsLforLquadraticLbLStochasticeProcesseseandeTheireApplicationsZL2008ZLeemZLeiemaeiie1.1 25

26 wackwardLStochasticLyifferentialLzquationsLinL–nfiniteLyimensionsLwithLxontinuousLyriverLandL
vpplicationsbLAppliedeMathematicseandeOptimizationZL2007ZLikZLfkiagdf 1.5 4

25 wSyzLonLanLinfiniteLhorizonLandLellipticLPyzsLinLinfiniteLdimensionbLNonlineareDifferentialeEquationse
andeApplicationsZL2007ZLehZLmfiamhk 0.8 23

24 –nfiniteLhorizonLwSyzsLinLinfiniteLdimensionsLwithLcontinuousLdriverLandLapplicationsbLJournaleofe
EvolutioneEquationsZL2006ZLkZLhinahmh 1.2 7

23 SimulationLofLconditionedLdiffusionLandLapplicationLtoLparameterLestimationbLStochasticeProcessese
andeTheireApplicationsZL2006ZLeekZLekkdaekli 1.1 45

22 OnLaLxlassLofLStochasticLOptimalLxontrolLProblemsLRelatedLtoLwSyzsLwithLQuadraticL}rowthbLSIAMe
JournaleoneControleandeOptimizationZL2006ZLhiZLeflnaefnk 1.9 14

21 OnLtheLcomparisonLtheoremLforLmultidimensionalLwSyzsbLCompteseRenduseMathematiqueZL2006ZL
ghgZLegiaehd 0.4 39

20 wSyzLwithLquadraticLgrowthLandLunboundedLterminalLvaluebLProbabilityeTheoryeandeRelatedeFieldsZL
2006ZLegkZLkdhakem 1.4 154

19 xonstrainedLStochasticLLQLxontrolLwithLRandomLxoefficientsZLandLvpplicationLtoLPortfolioL
SelectionbLSIAMeJournaleoneControleandeOptimizationZL2005ZLhhZLhhhahkk 1.9 56
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18 UtilityLmaximizationLinLincompleteLmarketsbLAnnalseofeAppliedeProbabilityZL2005ZLeiZLekne 2 201

17 OnL ensenâ��sLinequalityLforLgaexpectationLandLforLnonlinearLexpectationbLArchiveDereMathematikZL
2005ZLmiZLilfaimd 0.4 19

16 PvRT–vLLzQU–L–wR–UMLvNyLMvRKzTLxOMPLzT–ONbLInternationaleJournaleofeTheoreticaleandeAppliede
FinanceZL2005ZLdmZLhmgaidm 0.5 8

15 NonlinearL{eynmanâ��KacLformulaLandLdiscreteafunctionalatypeLwSyzsLwithLcontinuousLcoefficientsbL
StochasticeProcesseseandeTheireApplicationsZL2004ZLeefZLfgaie 1.1 11

14 LpLsolutionsLofLbackwardLstochasticLdifferentialLequationsbLStochasticeProcesseseandeTheire
ApplicationsZL2003ZLedmZLednaefn 1.1 206

13 –ndefiniteLStochasticLRiccatiLzquationsbLSIAMeJournaleoneControleandeOptimizationZL2003ZLhfZLefgaegl 1.9 40

12 {iltrationaconsistentLnonlinearLexpectationsLandLrelatedLgaexpectationsbLProbabilityeTheoryeande
RelatedeFieldsZL2002ZLefgZLeafl 1.4 130

11 OnLsemialinearLdegenerateLbackwardLstochasticLpartialLdifferentialLequationsbLProbabilityeTheorye
andeRelatedeFieldsZL2002ZLefgZLgmeahee 1.4 55

10 vLgeneralLconverseLcomparisonLtheoremLforLbackwardLstochasticLdifferentialLequationsbLComptese
RenduseMathematiqueZL2001ZLgggZLillaime 18

9 vLxonverseLxomparisonLTheoremLforLwSyzsLandLRelatedLPropertiesLofLgazxpectationbLElectronice
CommunicationseineProbabilityZL2000ZLiZLede 1 95

8 OnLtheLsolutionLofLforwardâ��backwardLSyzsLwithLmonotoneLandLcontinuousLcoefficientsbLNonlineare
Analysis:eTheoryseMethodsemeApplicationsZL2000ZLhfZLeaef 1.3 12

7 ProbabilisticLapproachLtoLsingularLperturbationsLofLsemilinearLandLquasilinearLparabolicLPyzsbL
NonlineareAnalysis:eTheoryseMethodsemeApplicationsZL1999ZLgiZLmeiamge 1.3 8

6 StabilityLofLwSyzsLwithLRandomLTerminalLTimeLandL’omogenizationLofLSemilinearLzllipticLPyzsbL
JournaleofeFunctionaleAnalysisZL1998ZLeiiZLhiiahnh 1.4 64

5 ProbabilisticLapproachLtoLhomogenizationsLofLsystemsLofLquasilinearLparabolicLPyzsLwithLperiodicL
structuresbLNonlineareAnalysis:eTheoryseMethodsemeApplicationsZL1998ZLgfZLkdnaken 1.3 23

4 PricingLofLvmericanLxontingentLxlaimsLwithL umpLStockLPriceLandLxonstrainedLPortfoliosbL
MathematicseofeOperationseResearchZL1998ZLfgZLellafdg 1.5 11

3 SolutionLofLforwardabackwardLstochasticLdifferentialLequationsbLProbabilityeTheoryeandeRelatede
FieldsZL1995ZLedgZLflgafmg 1.4 206

2 vdaptedLsolutionLofLaLbackwardLsemilinearLstochasticLevolutionLequationbLStochasticeAnalysiseande
ApplicationsZL1991ZLnZLhhiahin 1.1 110

1 MaximumLprincipleLforLsemilinearLstochasticLevolutionLcontrolLsystemsbLStochasticeandeStochasticse
ReportsZL1990ZLggZLeinaemd 54
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