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96 wNgeneralNmaximumNprincipleNforNpartiallyNobservedNmeancfieldNstochasticNsystemNwithNrandomN
jumpsNinNprogressiveNstructuredNMathematicaliControliandiRelatediFieldsbN2022bN 1.5

95 SocialNoptimaNinNmeanNfieldNlinearâ��quadraticâ��GaussianNmodelsNwithNcontrolNinputNconstraintdN
SystemsiandiControliLettersbN2022bNglhbNgfkgmj 2.4

94
RelationshipNbetweenNbackwardNandNforwardNlinearcquadraticNmeancfieldcgameNwithNterminalN
constraintNandNoptimalNassetNallocationNforNinsurersNandNpensionNfundsdNInternationaliJournaliofi
ControlbN2021bNojbNiilcikf

1.5 1

93 MeancfieldNlinearcquadraticNstochasticNdifferentialNgamesdNJournaliofiDifferentialiEquationsbN2021bN
holbNhoociij 2.1 2

92 xackwardNstochasticNdifferentialNequationsNwithNMarkovNchainsNandNassociatedNPz–sdNJournaliofi
DifferentialiEquationsbN2021bNifhbNnkjcnoj 2.1

91 LinearcquadraticNnonczeroNsumNdifferentialNgameNforNmeancfieldNstochasticNsystemsNwithN
asymmetricNinformationdNJournaliofiMathematicaliAnalysisiandiApplicationsbN2021bNkfjbNghkigk 1.1 0

90 RobustNStackelbergNzifferentialNGameNwithNModelNUncertaintydNIEEEiTransactionsioniAutomatici
ControlbN2021bNgcg 5.9 1

89 StochasticNOptimalNyontrolNProblemNinNwdvertisingNModelNwithNzelaydNJournaliofiSystemsiSciencei
andiComplexitybN2020bNiibNolnconm 1 4

88 TheNzynkinNgameNwithNregimeNswitchingNandNapplicationsNtoNpricingNgameNoptionsdNAnnalsiofi
OperationsiResearchbN2020bNg 3.2 0

87 LinearcquadraticNmeancfieldNgameNforNstochasticNlargecpopulationNsystemsNwithNjumpNdiffusiondNIETi
ControliTheoryiandiApplicationsbN2020bNgjbNjngcjno 2.5 2

86 wNkindNofNoptimalNinvestmentNproblemNunderNinflationNandNuncertainNtimeNhorizondNAppliedi
MathematicsiandiComputationbN2020bNimkbNghkfnj 2.7 2

85 NecessaryNandNsufficientNconditionsNofNnearcoptimalityNinNaNregimecswitchingNdiffusionNmodeldN
OptimaliControliApplicationsiandiMethodsbN2020bNjgbNmoicnfm 1.7

84 NearcoptimalNcontrolNproblemsNforNforwardcbackwardNregimecswitchingNsystemsdNESAIMixiControlvi
OptimisationiandiCalculusiofiVariationsbN2020bNhlbNoj 1

83 QuadraticNreflectedNxSz–sNandNrelatedNobstacleNproblemsNforNPz–sdNCommunicationsiiniStatisticsixi
TheoryiandiMethodsbN2020bNjobNklmckno 0.5 2

82 MeancvarianceNportfolioNselectionNwithNdiscontinuousNpricesNandNrandomNhorizonNinNanNincompleteN
marketdNScienceiChinaiInformationiSciencesbN2020bNlibNg 3.4 2

81 Linearâ��quadraticNoptimalNcontrolNforNtimecdelayNstochasticNsystemNwithNrecursiveNutilityNunderNfullN
andNpartialNinformationdNAutomaticabN2020bNghgbNgfoglo 5.7 4

80 xackwardNzoublyNStochasticNzifferentialN–quationsNwithNMarkovNyhainsNandNaNyomparisonNTheoremdN
SymmetrybN2020bNghbNgoki 2.7 2
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79 TheNMaximumNPrincipleNforNProgressiveNOptimalNStochasticNyontrolNProblemsNwithNRandomNJumpsdN
SIAMiJournalioniControliandiOptimizationbN2020bNknbNhgmgchgnm 1.9 2

78 LinearcQuadraticNMixedNStackelbergâ��NashNStochasticNzifferentialNGameNwithNMajorâ��MinorNwgentsdN
AppliediMathematicsiandiOptimizationbN2020bNnjbNhjjk 1.5 2

77 wNkindNofNstochasticNrecursiveNZerocSumNdifferentialNgameNproblemNwithNdoubleNobstaclesN
constraintdNCommunicationsiiniStatisticsixiTheoryiandiMethodsbN2020bNjobNkiklckimf 0.5

76 WellcPosednessNofN—ullyNyoupledNLinearN—orwardcxackwardNStochasticNzifferentialN–quationsdN
JournaliofiSystemsiScienceiandiComplexitybN2019bNihbNmnocnfh 1 0

75 LinearcQuadraticNStackelbergNGameNforNMeanc—ieldNxackwardNStochasticNzifferentialNSystemNandN
wpplicationdNMathematicaliProblemsiiniEngineeringbN2019bNhfgobNgcgm 1.1 7

74 ProbabilisticNinterpretationNforNSobolevNsolutionsNofNMcKeanâ��VlasovNpartialNdifferentialNequationsdN
StatisticsiandiProbabilityiLettersbN2019bNgjkbNhmichni 0.6 1

73 StabilizationNyontrolNforNLinearNyontinuouscTimeNMeanc—ieldNSystemsdNIEEEiTransactionsioni
AutomaticiControlbN2019bNljbNijlgcijln 5.9 17

72
wnN∞ndefiniteNStochasticNLinearNQuadraticNOptimalNyontrolNProblemNwithNzelayNandNRelatedN
—orwardâ��xackwardNStochasticNzifferentialN–quationsdNJournaliofiOptimizationiTheoryiandi
ApplicationsbN2018bNgmobNmhhcmjj

1.6 6

71 WellcposednessNofNaNclassNofNtwocpointNboundaryNvalueNproblemsNassociatedNwithNordinaryN
differentialNequationsdNAdvancesiiniDifferenceiEquationsbN2018bNhfgnbN 3.6 8

70 wNsufficientNstochasticNmaximumNprincipleNforNaNkindNofNrecursiveNoptimalNcontrolNproblemNwithN
obstacleNconstraintdNSystemsiandiControliLettersbN2018bNggjbNhmcif 2.4 2

69 NecessaryNandNsufficientNconditionsNforNnearcoptimalityNofNstochasticNdelayNsystemsdNInternationali
JournaliofiControlbN2018bNogbNgmifcgmjj 1.5 4

68 ∞ndefiniteNstochasticNlinearcquadraticNoptimalNcontrolNproblemsNwithNrandomNjumpsNandNrelatedN
stochasticNRiccatiNequationsdNScienceiChinaiMathematicsbN2018bNlgbNklickml 0.8 13

67 ∞nfiniteNhorizonNreflectedNbackwardNstochasticNdifferentialNequationsNwithNMarkovNchainsdN
CommunicationsiiniStatisticsixiTheoryiandiMethodsbN2018bNjmbNiilfciiml 0.5

66 PartiallyNobservedNtimecinconsistentNstochasticNlinearcquadraticNcontrolNwithNrandomNjumpsdN
OptimaliControliApplicationsiandiMethodsbN2018bNiobNhifchjm 1.7 6

65 LinearNquadraticNmeancfieldcgameNofNbackwardNstochasticNdifferentialNsystemsdNMathematicali
ControliandiRelatediFieldsbN2018bNnbNlkiclmn 1.5 7

64 OptimalNyontrolNofN—ullyNyoupledN—xSz–NwithNPartialN∞nformationdNSpringerBriefsiiniMathematicsbN
2018bNjgckn 0.6 0

63 LinearcquadraticNpartiallyNobservedNforwardâ��backwardNstochasticNdifferentialNgamesNandNitsN
applicationNinNfinancedNAppliediMathematicsiandiComputationbN2018bNihgbNkmmckoh 2.7 5

62 StochasticNMaximumNPrincipleNforN—orwardcxackwardNRegimeNSwitchingNJumpNziffusionNSystemsN
andNwpplicationsNtoN—inancedNChineseiAnnalsiofiMathematicsiSeriesiBbN2018bNiobNmmicmof 0.4 1
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61 wnN∞ntroductionNtoNOptimalNyontrolNofN—xSz–NwithN∞ncompleteN∞nformationdNSpringerBriefsiini
MathematicsbN2018bN 0.6 12

60 OptimalNswitchingNunderNaNhybridNdiffusionNmodelNandNapplicationsNtoNstockNtradingdNAutomaticabN
2018bNojbNilgcimh 5.7 3

59 StochasticNmaximumNprincipleNforNoptimalNcontrolNproblemsNofNforwardcbackwardNdelayNsystemsN
involvingNimpulseNcontrolsdNJournaliofiSystemsiScienceiandiComplexitybN2017bNifbNhnfcifl 1 6

58 yonnectionNbetweenNMPNandNzPPNforNStochasticNRecursiveNOptimalNyontrolNProblemspNViscosityN
SolutionN—rameworkNinNtheNGeneralNyasedNSIAMiJournalioniControliandiOptimizationbN2017bNkkbNihkncihoj1.9 11

57 LinearcquadraticNoptimalNcontrolNproblemNofNforwardcbackwardNstochasticNsystemNwithNdelayN2017bN 1

56 MaximumNprincipleNforNoptimalNcontrolNofNanticipatedNforwardâ��backwardNstochasticNdifferentialN
delayedNsystemsNwithNregimeNswitchingdNOptimaliControliApplicationsiandiMethodsbN2016bNimbNgkjcgmk 1.7 13

55 yontinuousctimeNmeanâ��varianceNportfolioNselectionNwithNrandomNhorizonNinNanNincompleteNmarketdN
AutomaticabN2016bNlobNgmlcgnf 5.7 15

54 xackwardNMeanc—ieldNLinearcQuadraticcGaussianNVLQGWNGamespN—ullNandNPartialN∞nformationdNIEEEi
TransactionsioniAutomaticiControlbN2016bNlgbNimnjcimol 5.9 20

53 yonnectionNbetweenNMPNandNzPPNforNstochasticNrecursiveNoptimalNcontrolNproblemspNViscosityN
solutionNframeworkNinNlocalNcaseN2016bN 5

52 xackwardcforwardNlinearcquadraticNmeancfieldNgamesNwithNmajorNandNminorNagentsdNProbabilityvi
UncertaintyiandiQuantitativeiRiskbN2016bNgbN 2.2 5

51 OptimalNSwitchingNunderNaNRegimecSwitchingNModelNwithNTwocTimecScaleNMarkovNyhainsdNMultiscalei
ModelingiandiSimulationbN2015bNgibNoocgig 1.8 7

50 wNLinearcQuadraticNOptimalNyontrolNProblemNofN—orwardcxackwardNStochasticNzifferentialN
–quationsNWithNPartialN∞nformationdNIEEEiTransactionsioniAutomaticiControlbN2015bNlfbNhofjchogl 5.9 42

49 wnNindefiniteNstochasticNlinearNquadraticNoptimalNcontrolNproblemNforNtheN—xSz–NsystemNwithNjumpsN
2015bN 1

48 xackwardNstochasticNdifferentialNequationsNwithNMarkovNswitchingNdrivenNbyNxrownianNmotionNandN
PoissonNrandomNmeasuredNStochasticsbN2015bNnmbNgcho 0.6 3

47 OnNwellcposednessNofNforwardâ��backwardNSz–sâ��wNunifiedNapproachdNAnnalsiofiAppliediProbabilitybN
2015bNhkbN 2 58

46 MaximumNPrincipleNforNOptimalNyontrolNProblemsNofN—orwardcxackwardNRegimecSwitchingNSystemsN
∞nvolvingN∞mpulseNyontrolsdNMathematicaliProblemsiiniEngineeringbN2015bNhfgkbNgcgi 1.1 3

45 MaximumNprincipleNforNanticipatedNrecursiveNstochasticNoptimalNcontrolNproblemNwithNdelayNandN
Lˆ'vyNprocessesdNAppliediMathematicsbN2014bNhobNlmcnk 0.7 5

44 SobolevNWeakNSolutionsNofNtheNéamiltonccJacobiccxellmanN–quationsdNSIAMiJournalioniControliandi
OptimizationbN2014bNkhbNgjoocgkhl 1.9 5
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43 ProbabilisticNinterpretationNforNaNsystemNofNquasilinearNparabolicNpartialNdifferentialNequationN
combinedNwithNalgebraNequationsdNStochasticiProcessesiandiTheiriApplicationsbN2014bNghjbNiohgciojm 1.1 17

42 xackwardNStochasticéheéâ��yontrolpN∞nfiniteNéorizonNyasedNMathematicaliProblemsiiniEngineeringbN
2014bNhfgjbNgcn 1.1

41 yonvertibleNxondsNwithNéigherNLoanNRatepNModelbNValuationbNandNOptimalNStrategydNAbstractiandi
AppliediAnalysisbN2014bNhfgjbNgco 0.7 1

40 MaximumNprinciplesNforNpartiallyNobservedNmeancfieldNstochasticNsystemsNwithNapplicationNtoN
financialNengineeringN2014bN 6

39 PartiallyNObservedNTimec∞nconsistencyNRecursiveNOptimizationNProblemNandNwpplicationdNJournaliofi
OptimizationiTheoryiandiApplicationsbN2014bNglgbNlljclnm 1.6 8

38 PricingNandNhedgingNproblemNofNforeignNcurrencyNoptionNwithNhigherNborrowingNratedNJournaliofi
SystemsiScienceiandiComplexitybN2013bNhlbNjfmcjgn 1

37 MaximumNPrinciplesNforN—orwardcxackwardNStochasticNyontrolNSystemsNwithNyorrelatedNStateNandN
ObservationNNoisesdNSIAMiJournalioniControliandiOptimizationbN2013bNkgbNjogckhj 1.9 50

36 wNgeneralNmaximumNprincipleNforNoptimalNcontrolNofNforwardâ��backwardNstochasticNsystemsdN
AutomaticabN2013bNjobNgjmicgjnf 5.7 60

35 xSz–sNwithNregimeNswitchingpNWeakNconvergenceNandNapplicationsdNJournaliofiMathematicaliAnalysisi
andiApplicationsbN2013bNjfmbNomcggg 1.1 11

34 MaximumNprincipleNforNoptimalNcontrolNproblemsNofNforwardâ��backwardNregimecswitchingNsystemN
andNapplicationsdNSystemsiandiControliLettersbN2012bNlgbNoggcogm 2.4 15

33 MaximumNPrincipleNforNRiskcSensitiveNStochasticNOptimalNyontrolNProblemNandNwpplicationsNtoN
—inancedNStochasticiAnalysisiandiApplicationsbN2012bNifbNoomcgfgn 1.1 12

32 PartialNinformationNLQNoptimalNcontrolNofNbackwardNstochasticNdifferentialNequationsN2012bN 1

31 xackwardNstochasticNviabilityNandNrelatedNpropertiesNonNZNforNxSz–sNwithNapplicationsdNJournaliofi
SystemsiScienceiandiComplexitybN2012bNhkbNlmkclof 1 3

30 zelayedNStochasticNLinearcQuadraticNyontrolNProblemNandNRelatedNwpplicationsdNJournaliofiAppliedi
MathematicsbN2012bNhfghbNgchh 1.1 11

29 MaximumNPrincipleNforNStochasticNRecursiveNOptimalNyontrolNProblemsN∞nvolvingN∞mpulseNyontrolsdN
AbstractiandiAppliediAnalysisbN2012bNhfghbNgcgl 0.7 2

28 StochasticNRecursiveNZerocSumNzifferentialNGameNandNMixedNZerocSumNzifferentialNGameNProblemdN
MathematicaliProblemsiiniEngineeringbN2012bNhfghbNgcgk 1.1 0

27 StochasticNMaximumNPrincipleNforNOptimalNyontrolNProblemsNofN—orwardcxackwardNSystemsN
∞nvolvingN∞mpulseNyontrolsdNIEEEiTransactionsioniAutomaticiControlbN2011bNklbNgjfgcgjfl 5.9 20

26 wNcomparisonNtheoremNandNuniquenessNtheoremNofNbackwardNdoublyNstochasticNdifferentialN
equationsdNActaiMathematicaeiApplicataeiSinicabN2011bNhmbNhhichih 0.3 6
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25 RelationshipNxetweenNMPNandNzPPNforNtheNStochasticNOptimalNyontrolNProblemNofNJumpNziffusionsdN
AppliediMathematicsiandiOptimizationbN2011bNlibNgkgcgno 1.5 16

24 wNtypeNofNgeneralNforwardcbackwardNstochasticNdifferentialNequationsNandNapplicationsdNChinesei
AnnalsiofiMathematicsiSeriesiBbN2011bNihbNhmochoh 0.4 14

23 xzSz–sNwithNlocallyNmonotoneNcoefficientsNandNSobolevNsolutionsNforNSPz–sdNJournaliofiDifferentiali
EquationsbN2011bNhkgbNmkocmnj 2.1 16

22 MeancVarianceNéedgingNandN—orwardcxackwardNStochasticNzifferentialN—ilteringN–quationsdNAbstracti
andiAppliediAnalysisbN2011bNhfggbNgchf 0.7 6

21 wnNwpplicationNofNzynamicNProgrammingNPrincipleNinNyorporateN∞nternationalNOptimalN∞nvestmentN
andNyonsumptionNyhoiceNProblemdNMathematicaliProblemsiiniEngineeringbN2010bNhfgfbNgcgl 1.1 0

20 MaximumNprincipleNforNforwardcbackwardNstochasticNcontrolNsystemNwithNrandomNjumpsNandN
applicationsNtoNfinancedNJournaliofiSystemsiScienceiandiComplexitybN2010bNhibNhgochig 1 45

19 wNmaximumNprincipleNforNpartiallyNobservedNoptimalNcontrolNofNforwardcbackwardNstochasticNcontrolN
systemsdNScienceiChinaiInformationiSciencesbN2010bNkibNhhfkchhgj 3.4 29

18 MaximumNprincipleNforNtheNstochasticNoptimalNcontrolNproblemNwithNdelayNandNapplicationdN
AutomaticabN2010bNjlbNgfmjcgfnf 5.7 107

17 OptimalNpremiumNpolicyNofNanNinsuranceNfirmpN—ullNandNpartialNinformationdNInsurance:iMathematicsi
andiEconomicsbN2010bNjmbNhfnchgk 1.5 18

16 MaximumNprincipleNforNstochasticNoptimalNcontrolNproblemNofNforwardcbackwardNsystemNwithNdelayN
2009bN 5

15 wNsimpleNmodelNofNcorporateNinternationalNinvestmentNunderNincompleteNinformationNandNtaxesdN
AnnalsiofiOperationsiResearchbN2009bNglkbNghicgji 3.2 15

14 StochasticNdifferentialNequationsNandNstochasticNlinearNquadraticNoptimalNcontrolNproblemNwithNLˆ'vyN
processesdNJournaliofiSystemsiScienceiandiComplexitybN2009bNhhbNghhcgil 1 21

13 yomparisonNtheoremsNforNforwardNbackwardNSz–sdNStatisticsiandiProbabilityiLettersbN2009bNmobNjhlcjik 0.6 8

12 NashNequilibriumNpointNforNoneNkindNofNstochasticNnonzerocsumNgameNproblemNandNxSz–sdNComptesi
RendusiMathematiquebN2009bNijmbNokocolj 0.4 7

11 TheNMaximumNPrinciplesNforNStochasticNRecursiveNOptimalNyontrolNProblemsNUnderNPartialN
∞nformationdNIEEEiTransactionsioniAutomaticiControlbN2009bNkjbNghifcghjh 5.9 73

10 zynamicNProgrammingNPrincipleNforNOneNKindNofNStochasticNRecursiveNOptimalNyontrolNProblemNandN
éamiltonâ��Jacobiâ��xellmanN–quationdNSIAMiJournalioniControliandiOptimizationbN2008bNjmbNhlglchljg 1.9 34

9 Kalmanâ��xucyNfilteringNequationsNofNforwardNandNbackwardNstochasticNsystemsNandNapplicationsNtoN
recursiveNoptimalNcontrolNproblemsdNJournaliofiMathematicaliAnalysisiandiApplicationsbN2008bNijhbNghnfcghol1.1 44

8 TheNMaximumNPrincipleNforNOneNKindNofNStochasticNOptimizationNProblemNandNwpplicationNinN
zynamicNMeasureNofNRiskdNActaiMathematicaiSinicaviEnglishiSeriesbN2007bNhibNhgnochhfj 0.6 7
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7 TheNcorporateNoptimalNportfolioNandNconsumptionNchoiceNproblemNinNtheNrealNprojectNwithN
borrowingNrateNhigherNthanNdepositNratedNAppliediMathematicsiandiComputationbN2006bNgmkbNgkolcglfn 2.7 3

6 —ullyNcoupledN—xSz–NwithNxrownianNmotionNandNPoissonNprocessNinNstoppingNtimeNdurationdNJournali
ofitheiAustralianiMathematicaliSocietybN2003bNmjbNhjochll 0.5 24

5 wNMOz–LN—ORNMwRK–TNyLOSUR–NwNzN∞NT–RNwT∞ONwLNPORT—OL∞ONMwNwG–M–NTNW∞Té∞NN
∞NyOMPL–T–N∞N—ORMwT∞ONdNInternationaliJournaliofiTheoreticaliandiAppliediFinancebN2002bNfkbNjmocjok0.5 7

4 —ullyNyoupledN—orwardcxackwardNStochasticNzifferentialN–quationsNandNwpplicationsNtoNOptimalN
yontroldNSIAMiJournalioniControliandiOptimizationbN1999bNimbNnhkcnji 1.9 255

3 —initectimeNcontrolNofNlinearNsingularNsystemsNsubjectNtoNparametricNuncertainNandNdisturbances 3

2 TimecinconsistentNlinearcquadraticNnonczeroNsumNstochasticNdifferentialNgamesNwithNrandomNjumpsdN
InternationaliJournaliofiControlbgcgg 1.5

1 wnNoptimalNpricingNpolicyNunderNaNMarkovNchainNmodeldNScienceiChinaiMathematicsbg 0.8 0
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