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摘要   本文借助一类停止问题,研究了奇异型折扣费用问题,得出了最佳控制的存在性及结构形式.其模型为设

(Ω,\mathcal{F},P)为某概率空间,w_t,t≥0为其上 Wiener 过程,\mathcal{F}_t=σ(w_s,0≤s≤t).以\mathcal{B}表\mathcal
{F}_t,适应左连续0初值有限变差过程的全体.对\forallξ={ξ,t≥0}∈\mathcal{B}... 
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FROM STOPPING PROBLEMS TO DISCOUNTED PROBLEMS

LIU KUN-HUI
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Abstract  Using a class of stopping problems,this paper studies the discounted problemand gives the existence and 
structure of its optimal control. 
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