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[17] K Helmes, S Röhl and RH Stockbridge, Computing Moments of the Exit Time Distri-
bution for Markov Processes by Linear Programming, Operations Research, 49 (2001),
516–530.

1



[16] K Helmes and RH Stockbridge, Numerical Comparison of Controls and Verification
of Optimality for Stochastic Control Problems, Journal of Optimization Theory and
Applications, 106 (2000), pp. 107–127.

[15] TG Kurtz and RH Stockbridge, Martingale Problems and Linear Programs for Singular
Control, 37th annual Allerton Conference on Communication Control and Computing
(Monticello, Ill. 1999), 11–20, Univ. Illinois, Urbana-Champaign, Ill.

[14] MS Mendiondo and RH Stockbridge, Approximating Linear Programming Problems
Which Arise in Stochastic Control, Proceedings of the 37th Conference on Decision
and Control, Tampa, Florida, December 1998, pp. 2341-2346.

[13] TG Kurtz and RH Stockbridge, Linear Programming Formulations of Stochastic Con-
trol Problems, Proceedings of the 37th Conference on Decision and Control, Tampa,
Florida, December 1998, pp. 2662-2667.

[12] MS Mendiondo and RH Stockbridge, Approximation of Infinite-Dimensional Linear
Programming Problems which Arise in Stochastic Control, SIAM Journal of Control
and Optimization, 36 (1998), 1448–1472.

[11] TG Kurtz and RH Stockbridge, Existence of Markov Controls and Characterization
of Optimal Markov Controls, SIAM Journal of Control and Optimization, 36 (1998),
609–653.
Erratum: SIAM Journal of Control and Optimization. 37 (1999), 1310–1311.

[10] AC Heinricher and RH Stockbridge, Long-term Average Control of a Continuous, Mono-
tone Process, Journal of Applied Mathematics and Optimization, 28 (1993), 181–196.

[9] AC Heinricher and RH Stockbridge, Optimal Control and Replacement with State-
dependent Failure Rate: An Invariant Measure Approach, Annals of Applied Prob-
ability, 3 (1993), 380–402.

[8] AC Heinricher and RH Stockbridge, Optimal Control and Replacement with State-
dependent Failure Rate: Dynamic Programming, Annals of Applied Probability, 3
(1993), 364–379.

[7] AC Heinricher and RH Stockbridge, Optimal Control and Replacement with State-
dependent Failure Rate, in Stochastic Theory and Adaptive Control, T. Duncan and
B. Pasik-Duncan, ed., Lecture Notes in Control and Information Science, 184 (1992),
Springer-Verlag, 240-247.

[6] AC Heinricher and RH Stockbridge, An Infinite-dimensional LP Solution to Control of a
Continuous, Monotone Process, Applied Stochastic Analysis , I. Karatzas and D. Ocone,
eds., Lecture Notes on Control and Information Sciences, 177 (1992), Springer-Verlag,
134–143.

[5] AC Heinricher and RH Stockbridge, Optimal Control of the Running Max, SIAM Journal
of Control and Optimization, 29 (1991), 936–953.

2



[4] RH Stockbridge, A Martingale Approach to the Slow Server Problem, Journal of Applied
Probability, 28 (1991), 480–486.

[3] RH Stockbridge, Time-Average Control of Martingale Problems: A Linear Programming
Formulation, Annals of Probability, 18 (1990), 206–217.

[2] RH Stockbridge, Time-Average Control of Martingale Problems: Existence of a Station-
ary Solution, Annals of Probability, 18 (1990), 190–205.

[1] RH Stockbridge, Time-Average Control of Martingale Problems: The Hamilton-Jacobi-
Bellman Equation, Stochastics and Stochastics Reports, 27 (1989), 249–260.

3


