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Gl
Vix) = il B[ SOUX (15 UX)di] o

fEF e, TR B A G TR (1) ~ (2) R [ B O AR,
SRAHE Rt AR B — MR . M0 — 6 BB 5 V(1. h) RS b KR
(Nisio ) Oy o BATEHFFOA IR V (x ) (035 SEHE RN W s DL

(e 2, BT A A T 0 MRS TA MR TR TR

X —FR NS ATS K —AN 75 Neumann 13 726 B0 W25 dm MErTEL DUR 807 F%:

§up{— L(u) (x)+ e(u,x) (x)—f(u,x)}: 0 (x D),} ;

(x)/ x"=0 (x D), v

EHEL(w) Z—PMRETERE A MRS _MaE T RE s d— 4T —%

TIRERIRPE R E S FFNe THEANRE &4 N X — M fEfEME— PR @ &, FRATTIERA
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KB a(ux)= R x) K (uxp# FERATEAES 5T 0w o FAERET A HFFE
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ad

Ul .

= ==
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U(#) 2 H_IB 77 F2(28) I —/MES ML= SR 1fig
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%IB{— L(u) U x0)+ e(u,x0) U=xo)- f(u, xo)} [ k(- A) < O
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E[V(X%s)<(t C S, U X°)]- V(xo) [
E[WX%cs)<(t C S UX)]- WXo) [

S<(s; Uo, X0)( A U) WX°) = )e( m,xﬂw(XQ))ds]#
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Fi—J71H, ﬂuéfi 211 IR B, AME R ¢ > 0, FATHI 5.
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A Note on Stochastic Optim al Control of

R eflected Diffusions With Jumps

L2
DING Deng
(11 Department of Mathem atics, Zhongshan University, Guangzhou 510725, P R China;

2] Faculty of Science and Technology, University of Macau, P O Box 3001 Macau, P R China)

Abstract: Stochastic optimal control problems for a class of reflected diffusion with Poisson jumps in

a half space are considered. The nonlinear Nisio. s semigroup for such optimal control problems was

constructed. A Hamilton_Jacobi Bellman equation with the Neumann boundary condition associated

with this semigroup was obtained. Then, viscosity solutions of this equation were defined and dis-

cussed, and various uniqueness of this equation was also considered. Finally, the value function in

such optimal control problems is shown to be a viscosity solution of this equation.

Key words: stochastic optimal control; reflected diffusion with jumps; Hamilton Jacobi Bellman

equation; viscosity solution



