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THE STATIONARY PROBLEMSIN SINGULAR STOCHASTIC
CONTROLS

LIU KUN-HUI

Department of Mathematics,Northern Jiaotong University,Bejing 100044

Abstract This paper studies akind of singular stationary stochastic control problem.ltis proved that the optimal controls
which induce the states into transient reflecta-nces on the boundaries of one or a series of intervals,exist and their structure

aredescribed.
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