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90 MaximizingStheSprobabilitySofSvisitingSaSsetSinfinitelySoftenSforSaScountableSstateSspaceSMarkovS
decisionSprocessgSJournaldofdMathematicaldAnalysisdanddApplicationseS2022eSnineSjknolr 1.1

89 IntegrofdifferentialSoptimalitySequationsSforStheSriskfsensitiveScontrolSofSpiecewiseSdeterministicS
MarkovSprocessesgSMathematicaldMethodsdofdOperationsdResearcheS2021eSrleSlkpflnp 1 0

88 OnStheSequivalenceSofStheSintegralSandSdifferentialSBellmanSequationsSinSimpulseScontrolSproblemsgS
InternationaldJournaldofdControleS2020eSjfjm 1.5

87 PowerfoffdfChoicesSwithSMemorysSFluidSLimitSandSOptimalitygSMathematicsdofdOperationsdResearcheS
2020eSmneSqokfqqq 1.5 5

86 zSConvexSProgrammingSzpproachSforSDiscretefTimeSMarkovSDecisionSProcessesSunderStheS
ExpectedSTotalSRewardSCriteriongSSIAMdJournaldondControldanddOptimizationeS2020eSnqeSknlnfknoo 1.9

85 OnStheSExpectedSTotalSRewardSwithSUnboundedSReturnsSforSMarkovSDecisionSProcessesgSAppliedd
MathematicsdanddOptimizationeS2020eSqkeSmllfmni 1.5 1

84 HamiltonfJacobifBellmanSinequalitySforStheSaverageScontrolSofSpiecewiseSdeterministicSMarkovS
processesgSStochasticseS2019eSrjeSqjpfqln 0.6

83 NumericalSzpproximationsSforSDiscountedSContinuousSTimeSMarkovSDecisionSProcessesgSThedIMAd
VolumesdindMathematicsdanddItsdApplicationseS2019eSjmpfjpj 0.5

82 zpproximationSofSDiscountedSMinimaxSMarkovSControlSProblemsSandSZerofSumSMarkovSGamesS
UsingSHausdorffSandSWassersteinSDistancesgSDynamicdGamesdanddApplicationseS2019eSreSoqfjik 1.1

81 StochasticScontrolSofSobserverStrajectoriesSinSpassiveStrackingSwithSacousticSsignalSpropagationS
optimisationgSIETdRadarrdSonardanddNavigationeS2018eSjkeSjjkfjki 1.4 4

80 ZerofSumSDiscountedSRewardSCriterionSGamesSforSPiecewiseSDeterministicSMarkovSProcessesgS
ApplieddMathematicsdanddOptimizationeS2018eSpqeSnqpfojj 1.5 0

79 ComputableSapproximationsSforSaverageSMarkovSdecisionSprocessesSinScontinuousStimegSJournaldofd
ApplieddProbabilityeS2018eSnneSnpjfnrk 0.8 1

78 NumericalSMethodSforSControlSofSPiecewisefdeterministicSMarkovSProcessesS2018eSjmpfjpk 1

77 ControllingSILfpSInjectionsSinSHIVfInfectedSPatientsgSBulletindofdMathematicaldBiologyeS2018eSqieSklmrfklpp2.1 1

76 OptimalSstrategiesSforSimpulseScontrolSofSpiecewiseSdeterministicSMarkovSprocessesgSAutomaticaeS
2017eSppeSkjrfkkr 5.7 5

75 PartiallySobservedSoptimalSstoppingSproblemSforSdiscreteftimeSMarkovSprocessesgS4oreS2017eSjneSkppflik1.4 4

74 PiecewiseSoptimalStrajectoriesSofSobserverSforSbearingsfonlyStrackingSbySquantizationS2017eS 3
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73 ConditionsSforStheSSolvabilitySofStheSLinearSProgrammingSFormulationSforSConstrainedSDiscountedS
MarkovSDecisionSProcessesgSApplieddMathematicsdanddOptimizationeS2016eSpmeSkpfnj 1.5 5

72 ImpulsiveSControlSforSContinuousfTimeSMarkovSDecisionSProcessessSzSLinearSProgrammingS
zpproachgSApplieddMathematicsdanddOptimizationeS2016eSpmeSjkrfjoj 1.5 9

71 OptimalSimpulsiveScontrolSofSpiecewiseSdeterministicSMarkovSprocessesgSStochasticseS2016eSqqeSjiplfjirq0.6 9

70 ComputableSapproximationsSforScontinuousftimeSMarkovSdecisionSprocessesSonSBorelSspacesSbasedS
onSempiricalSmeasuresgSJournaldofdMathematicaldAnalysisdanddApplicationseS2016eSmmleSjlklfjloj 1.1 7

69 ConstrainedSandSUnconstrainedSOptimalSDiscountedSControlSofSPiecewiseSDeterministicSMarkovS
ProcessesgSSIAMdJournaldondControldanddOptimizationeS2016eSnmeSjmmmfjmpm 1.9 12

68 zpproximationSofSaverageScostSMarkovSdecisionSprocessesSusingSempiricalSdistributionsSandS
concentrationSinequalitiesgSStochasticseS2015eSqpeSkplflip 0.6 13

67 ImpulsiveSControlSforSContinuousfTimeSMarkovSDecisionSProcessesgSAdvancesdindApplieddProbabilityeS
2015eSmpeSjiofjkp 0.7 2

66 S2015eS 6

65 ImpulsiveSControlSforSContinuousfTimeSMarkovSDecisionSProcessesgSAdvancesdindApplieddProbabilityeS
2015eSmpeSjiofjkp 0.7 8

64 zSlinearSprogrammingSformulationSforSconstrainedSdiscountedScontinuousScontrolSforSpiecewiseS
deterministicSMarkovSprocessesgSJournaldofdMathematicaldAnalysisdanddApplicationseS2015eSmkmeSqrkfrjm 1.1 7

63 NonfParametricSEstimationSofStheSConditionalSDistributionSofStheSInterjumpingSTimesSforS
PiecewisefDeterministicSMarkovSProcessesgSScandinaviandJournaldofdStatisticseS2014eSmjeSrnifror 0.8 11

62 StochasticSapproximationsSofSconstrainedSdiscountedSMarkovSdecisionSprocessesgSJournaldofd
MathematicaldAnalysisdanddApplicationseS2014eSmjleSqnofqpr 1.1 12

61 PiecewiseSDeterministicSMarkovSProcessesSbasedSapproachSappliedStoSanSoffshoreSoilSproductionS
systemgSReliabilitydEngineeringdanddSystemdSafetyeS2014eSjkoeSjkofjlm 6.3 18

60 FiniteSLinearSProgrammingSzpproximationsSofSConstrainedSDiscountedSMarkovSDecisionSProcessesgS
SIAMdJournaldondControldanddOptimizationeS2013eSnjeSjkrqfjlkm 1.9 26

59 OptimalSstoppingSforSpartiallySobservedSpiecewisefdeterministicSMarkovSprocessesgSStochasticd
ProcessesdanddTheirdApplicationseS2013eSjkleSlkijflklq 1.1 12

58 TheSExpectedSTotalSCostSCriterionSforSMarkovSDecisionSProcessesSunderSConstraintsgSAdvancesdind
ApplieddProbabilityeS2013eSmneSqlpfqnr 0.7 5

57 NonparametricSestimationSofStheSjumpSrateSforSnonfhomogeneousSmarkedSrenewalSprocessesgS
AnnalesdDedLlinstitutdHenridPoincaredmBndProbabilitydanddStatisticseS2013eSmreS 1.3 7

56 TheSExpectedSTotalSCostSCriterionSforSMarkovSDecisionSProcessesSunderSConstraintsgSAdvancesdind
ApplieddProbabilityeS2013eSmneSqlpfqnr 0.7 3
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55 ContinuousSzverageSControlSofSPiecewiseSDeterministicSMarkovSProcessesgSSpringerBriefsdind
MathematicseS2013eS 0.6 23

54 NumericalSmethodSforSimpulseScontrolSofSpiecewiseSdeterministicSMarkovSprocessesgSAutomaticaeS
2012eSmqeSpprfprl 5.7 12

53 zpproximationSofSMarkovSdecisionSprocessesSwithSgeneralSstateSspacegSJournaldofdMathematicald
AnalysisdanddApplicationseS2012eSlqqeSjknmfjkop 1.1 26

52 SingularlySPerturbedSDiscountedSMarkovSControlSProcessesSinSaSGeneralSStateSSpacegSSIAMdJournald
ondControldanddOptimizationeS2012eSnieSpkifpmp 1.9 8

51 zverageScontrolSofSMarkovSdecisionSprocessesSwithSFellerStransitionSprobabilitiesSandSgeneralS
actionSspacesgSJournaldofdMathematicaldAnalysisdanddApplicationseS2012eSlroeSnqfor 1.1 9

50 StochasticScontrolSforSunderwaterSoptimalStrajectoriesS2012eS 2

49 TheSExpectedSTotalSCostSCriterionSforSMarkovSDecisionSProcessesSunderSConstraintssSzSConvexS
znalyticSzpproachgSAdvancesdindApplieddProbabilityeS2012eSmmeSppmfprl 0.7 8

48 OnStheSexistenceSofSstrictSoptimalScontrolsSforSconstrainedeScontrolledSMarkovSprocessesSinS
continuousStimegSStochasticseS2012eSqmeSnnfpq 0.6 10

47 OptimalSstoppingSforStheSpredictiveSmaintenanceSofSaSstructureSsubjectStoScorrosiongSProceedingsdofd
thedInstitutiondofdMechanicaldEngineersrdPartdO:dJournaldofdRiskdanddReliabilityeS2012eSkkoeSjorfjqj 0.8 4

46 NumericalSMethodsSforStheSExitSTimeSofSaSPiecewisefDeterministicSMarkovSProcessgSAdvancesdind
ApplieddProbabilityeS2012eSmmeSjrofkkn 0.7 3

45 NumericalSMethodsSforStheSExitSTimeSofSaSPiecewisefDeterministicSMarkovSProcessgSAdvancesdind
ApplieddProbabilityeS2012eSmmeSjrofkkn 0.7 7

44 TheSExpectedSTotalSCostSCriterionSforSMarkovSDecisionSProcessesSunderSConstraintssSzSConvexS
znalyticSzpproachgSAdvancesdindApplieddProbabilityeS2012eSmmeSppmfprl 0.7 7

43 NumericalSmethodSforSexpectationsSofSpiecewiseSdeterministicSMarkovSprocessesgSCommunicationsd
indApplieddMathematicsdanddComputationaldScienceeS2012eSpeSolfjim 1.1 6

42 zpproximationSofSInfiniteSHorizonSDiscountedSCostSMarkovSDecisionSProcessesS2012eSnrfpo 2

41
zpproximationSofStheSvalueSfunctionSofSanSimpulseScontrolSproblemSofSPiecewiseSDeterministicS
MarkovSProcessesgSIFACdPostprintdVolumesdIPPVdudInternationaldFederationdofdAutomaticdControleS
2011eSmmeSlmpmflmpr

0

40 SingularSPerturbationSforStheSDiscountedSContinuousSControlSofSPiecewiseSDeterministicSMarkovS
ProcessesgSApplieddMathematicsdanddOptimizationeS2011eSoleSlnpflqm 1.5 11

39 MultiobjectiveSStoppingSProblemSforSDiscretefTimeSMarkovSProcessessSConvexSznalyticSzpproachgS
JournaldofdApplieddProbabilityeS2010eSmpeSrmpfroo 0.8 7

38 zverageSContinuousSControlSofSPiecewiseSDeterministicSMarkovSProcessesgSSIAMdJournaldondControld
anddOptimizationeS2010eSmqeSmkokfmkrj 1.9 6
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37 SingularSperturbationSforStheSdiscountedScontinuousScontrolSofSpiecewiseSdeterministicSMarkovS
processesS2010eS 1

36 NumericalSmethodSforSoptimalSstoppingSofSpiecewiseSdeterministicSMarkovSprocessesgSAnnalsdofd
ApplieddProbabilityeS2010eSkieS 2 21

35 MultiobjectiveSStoppingSProblemSforSDiscretefTimeSMarkovSProcessessSConvexSznalyticSzpproachgS
JournaldofdApplieddProbabilityeS2010eSmpeSrmpfroo 0.8 4

34 TheSPolicySIterationSzlgorithmSforSzverageSContinuousSControlSofSPiecewiseSDeterministicSMarkovS
ProcessesgSApplieddMathematicsdanddOptimizationeS2010eSokeSjqnfkim 1.5 2

33 TheSVanishingSDiscountSzpproachSforStheSzverageSContinuousSControlSofSPiecewiseSDeterministicS
MarkovSProcessesgSJournaldofdApplieddProbabilityeS2009eSmoeSjjnpfjjql 0.8 7

32 zlmostSSureSStabilizationSforSFeedbackSControlsSofSRegimefSwitchingSLinearSSystemsSWithSaSHiddenS
MarkovSChaingSIEEEdTransactionsdondAutomaticdControleS2009eSnmeSkjjmfkjkn 5.9 18

31 NumericalSmethodSforSoptimalSstoppingSofShybridSprocessesgSIFACdPostprintdVolumesdIPPVdud
InternationaldFederationdofdAutomaticdControleS2009eSmkeSjjmfjjr 0

30 TheSVanishingSDiscountSzpproachSforStheSzverageSContinuousSControlSofSPiecewiseSDeterministicS
MarkovSProcessesgSJournaldofdApplieddProbabilityeS2009eSmoeSjjnpfjjql 0.8 5

29 StabilitySandSErgodicitySofSPiecewiseSDeterministicSMarkovSProcessesgSSIAMdJournaldondControldandd
OptimizationeS2008eSmpeSjinlfjipp 1.9 51

28 StabilitySandSergodicitySofSpiecewiseSdeterministicSMarkovSprocessesS2008eS 1

27 RelaxedSlongSrunSaverageScontinuousScontrolSofSpiecewiseSdeterministicSMarkovSprocessesS2007eS 1

26 NecessarySconditionsSforSoptimalSsingularSstochasticScontrolSproblemsgSStochasticseS2007eSpreSmorfnim 0.6 9

25 OnSTheSPerformanceSofSGaussianSMixtureSEstimationSTechniquesSforSDicretefTimeSJumpSMarkovS
LinearSSystemsS2006eS 1

24 MaximumSPrincipleSforSSingularSStochasticSControlSProblemsgSSIAMdJournaldondControldandd
OptimizationeS2006eSmneSooqforq 1.9 22

23 ErgodicSpropertiesSandSergodicSdecompositionsSofScontinuousftimeSMarkovSprocessesgSJournaldofd
ApplieddProbabilityeS2006eSmleSpopfpqj 0.8 2

22 ErgodicSpropertiesSandSergodicSdecompositionsSofScontinuousftimeSMarkovSprocessesgSJournaldofd
ApplieddProbabilityeS2006eSmleSpopfpqj 0.8 5

21 StateSandSModeSEstimationSforSDiscretefTimeSJumpSMarkovSSystemsgSSIAMdJournaldondControldandd
OptimizationeS2005eSmmeSjiqjfjjim 1.9 27

20 SINGULzRSSTOCHzSTICSMzXIMUMSPRINCIPLEgSIFACdPostprintdVolumesdIPPVdudInternationald
FederationdofdAutomaticdControleS2005eSlqeSkrflm
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19 zSsufficientSconditionSforStheSexistenceSofSanSinvariantSprobabilitySmeasureSforSMarkovSprocessesgS
JournaldofdApplieddProbabilityeS2005eSmkeSqplfqpq 0.8 5

18 OnStheSergodicSdecompositionSforSaSclassSofSMarkovSchainsgSStochasticdProcessesdanddTheird
ApplicationseS2005eSjjneSmijfmjn 1.1 7

17 zSsufficientSconditionSforStheSexistenceSofSanSinvariantSprobabilitySmeasureSforSMarkovSprocessesgS
JournaldofdApplieddProbabilityeS2005eSmkeSqplfqpq 0.8 2

16 SingularSStochasticSControlSProblemsgSSIAMdJournaldondControldanddOptimizationeS2004eSmleSpiqfpli 1.9 22

15 OnStheSPoissonSEquationSforSPiecewisefDeterministicSMarkovSProcessesgSSIAMdJournaldondControld
anddOptimizationeS2003eSmkeSrqnfjiij 1.9 10

14 GeneralizedSSolutionsSinSNonlinearSStochasticSControlSProblemsgSSIAMdJournaldondControldandd
OptimizationeS2002eSmieSjpkmfjpmn 1.9 14

13 NecessarySandSsufficientSconditionsSforSnonfsingularSinvariantSprobabilitySmeasuresSforSFellerS
MarkovSchainsgSStatisticsdanddProbabilitydLetterseS2001eSnleSmpfnp 0.6 2

12 DiscreteftimeSestimationSofSaSMarkovSchainSwithSmarkedSpointSprocessSobservationsgSzpplicationStoS
MarkovianSjumpSfilteringgSIEEEdTransactionsdondAutomaticdControleS2001eSmneSrilfriq 5.9 9

11 InvariantSprobabilitySmeasuresSforSaSclassSofSFellerSMarkovSchainsgSStatisticsdanddProbabilitydLetterseS
2000eSnieSjlfkj 0.6 5

10 FilteringSwithSDiscreteSStateSObservationsgSApplieddMathematicsdanddOptimizationeS1999eSmieSknrfkpk 1.5 29

9 StabilitySofSPiecewisefDeterministicSMarkovSProcessesgSSIAMdJournaldondControldanddOptimizationeS
1999eSlpeSjmqlfjnik 1.9 31

8 zdaptiveScontrolSofSlinearSsystemsSwithSMarkovSperturbationsgSIEEEdTransactionsdondAutomaticd
ControleS1998eSmleSlnjflpk 5.9 34

7 ExactShybridSfiltersSinSdiscreteStimegSIEEEdTransactionsdondAutomaticdControleS1996eSmjeSjqipfjqji 5.9 44

6 znSimagefbasedSfilterSforSdiscreteftimeSmarkovianSjumpSlinearSsystemsgSAutomaticaeS1996eSlkeSkmjfkmp 5.7 35

5 gSIEEEdTransactionsdondAutomaticdControleS1994eSlreSklnmfklnp 5.9 11

4 znSzlgorithmicSEstimationSSchemeSforSHybridSStochasticSSystems 2

3 ExactSSmoothersSforSDiscretefTimeSHybridSStochasticSSystems 1

2 zverageSContinuousSControlSofSPiecewiseSDeterministicSMarkovSProcesses 1
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1 TheSzPPRODYNSProjectsSDynamicSReliabilitySzpproachesStoSModelingSCriticalSSystemsjmjfjpr 1

List of Publications

7


