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报告摘要：

​In this talk we discuss an infinite horizon impulse control problem with 
execution delay when the dynamics of the system is described by a general 
stochastic process adapted to the Brownian filtration. The problem is solved by 
means of probabilistic tools relying on the notion of Snell envelope and  
infinite horizon reflected backward stochastic differential equations. This 
allows us to establish the existence of an optimal strategy over all admissible 
strategies. We consider also the case of exponential utilities.
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