1. Bensoussan, A.,Dynamic programming and inventory control, IOS Press, Amsterdam, 2011.
2. Bensoussan, A. and Lions, J.L.: Applications des in equations variationnelles en contr*ole
stochastique, Dunod, Paris, 1978.

3. Bensoussan, A. and Lions, J.L.: Contr*ole impulsionnel et in equations quasi-variationnelles,
Gauthier-Villars, Paris, 1982.

4. Bensoussan, A. and Menaldi, J.L.: Hybrid control and dynamic programming, Dynam.
Contin. Discrete Impuls. Systems 3 (1997), no. 4, 395{442.

5. Bensoussan, A. and Menaldi, J.L.: Stochastic hybrid control, J. Math. Anal. Appl. 249
(2000), no. 1, 261{288, Special issue in honor of Richard Bellman.

6. Br emaud, P.: Point processes and queues, Springer-Verlag, New York, 1981, Martingale
dynamics.

7. Br emaud, P.: Markov chains, Springer-Verlag, New York, 1999, Gibbs elds, Monte Carlo
https://doi.org/10.1007/978-1-4757-3124-8

simulation, and queues.

8. Cinlar, E. and Jacod, J.: Representation of semimartingale Markov processes in terms
of Wiener processes and Poisson random measures, Seminar on Stochastic Processes
(Evanston, lllinois, 1981), vol. 1, pp. 159{242, Birkh auser, Boston, Massachussetts, 1981.
9. Costa, O.L.V., Dufour, F. and Piunovskiy, A.B.: Constrained and unconstrained optimal
discounted control of piecewise deterministic Markov processes, SIAM J. Control Optim. 54
(2016), no. 3, 1444{1474.

10. Davis, M.H.A.: Markov models and optimization, Chapman & Hall, London, 1993.

11. Dupuis, P. and Wang, H.: Optimal stopping with random intervention times, Adv. in Appl.
Probab. 34 (2002), no. 1, 141{157.

12. Eglo, D. and Leippold, M.: The valuation of American options with stochastic stopping

time constraints, Appl. Math. Finance 16 (2009), no. 3-4, 287{305.


https://doi.org/10.1007/978-1-4757-3124-8

13. Ethier, S.N. and Kurtz, T.G.: Markov processes, John Wiley & Sons Inc., New York, 1986,
Characterization and convergence.

14. Hanouzet, B. and Joly, J.L.: Convergence uniforme des it er es d e nissant la solution d'une
in equation quasi variationnelle abstraite, C. R. Acad. Sci. Paris S er. A-B 286 (1978), no. 17,
A735{A738.

15. Hern andez-Lerma, O. and Lasserre, J.B.: Discrete-time Markov control processes, Springer-
Verlag, New York, 1996, Basic optimality criteria.

16. Jasso-Fuentes, H., Menaldi, J.L. and Prieto-Rumeau, T.: Discrete-time hybrid

control in Borel spaces, Appl. Math. Optim. (2018), 1{33, Link at

https://doi.org/10.1007/s00245-018-9503-z.
https://doi.org/10.1007/s00245-018-9503-z

17. Jasso-Fuentes, H., Menaldi, J.L. and Prieto-Rumeau, T.: Discrete-time control with nonconstant
discount factor, To appear (2019).

18. Jasso-Fuentes, H., Menaldi, J.L., Prieto-Rumeau, T., and Robin, M.: Discrete-time hybrid
control in Borel spaces: Average cost optimality criterion, J. Math. Anal. Appl. 462 (2018),

no. 2, 1695{1713.

19. Jasso-Fuentes, H., Menaldi, J.L. and Robin, M.: Hybrid control for Markov-Feller processes,
Book to appear, 2020.

20. Lempa, J.: Optimal stopping with information constraint, Appl. Math. Optim. 66 (2012),

no. 2, 147{173.

21. Lepeltier, J.P. and Marchal, B.: Th eorie g en erale du contr*ole impulsionnel markovien, SIAM
J. Control Optim. 22 (1984), no. 4, 645{665.

22. Liang, G.: Stochastic control representations for penalized backward stochastic di erential
equations, SIAM J. Control Optim. 53 (2015), no. 3, 1440{1463.

23. Liang, G. and Wei, W.: Optimal switching at poisson random intervention times, Discrete


https://doi.org/10.1007/s00245-018-9503-z

and Continuous Dynamical Systems Series B, To appear, see arXiv:1309.5608v2 [math.PR].
24. Menaldi, J.L.: Sur le probl eme de contr*ole impulsionnel et I'in equation quasi variationnelle
d eg en er ee associ ee, C. R. Acad. Sci. Paris S er. A-B 284 (1977), no. 23, A1499{A1502.

25. Menaldi, J.L.: On the optimal impulse control problem for degenerate di usions, SIAM J.

Control Optim. 18 (1980), no. 6, 722{739.
https://doi.org/10.1137/0318053

26. Menaldi, J.L.: Optimal impulse control problems for degenerate di usions with jumps, Acta

Appl. Math. 8 (1987), no. 2, 165{198.
https://doi.org/10.1007/BF00046712

27. Menaldi, J.L.: Stochastic hybrid optimal control models, Stochastic models, 1l (Guanajuato,
2000), Aportaciones Mat. Investig., vol. 16, Soc. Mat. Mexicana, M exico, 2001, pp. 205{250.
28. Menaldi, J.L., and Robin, M.: On some optimal stopping problems with constraint, SIAM

J. Control Optim. 54 (2016), no. 5, 2650{2671.

29. Menaldi, J.L., and Robin, M.: On some impulse control problems with constraint, SIAM J.

Control Optim. 55 (2017), no. 5, 3204{3225.
https://doi.org/10.1137/16M1090302

30. Menaldi, J.L., and Robin, M.: On some ergodic impulse control problems with constraint,

SIAM J. Control Optim. 56 (2018), no. 4, 2690{2711.

31. Menaldi, J.L., and Robin, M.: On optimal stopping and impulse control with constraint,

Modeling, Stochastic Control, Optimization, and Applications (Q. Zhang and G. Yin, Eds.),

Springer, Switzerland, 2019, pp. 427-450.

32. Palczewski, J. and Stettner, L.: Finite horizon optimal stopping of time-discontinuous functionals
with applications to impulse control with delay, SIAM J. Control Optim. 48 (2010),

no. 8, 4874{4909.

33. Peskir, G. and Shiryaev, A.: Optimal stopping and free-boundary problems, Birkh auser Verlag,

Basel, 2006.


https://doi.org/10.1137/0318053
https://doi.org/10.1007/BF00046712
https://doi.org/10.1137/16M1090302

34. Robin, M.: Contr*ole impulsionnel des processus de Markov, Th ese d' etat, 1978, 353 pp. Link

at https://hal.archives-ouvertes.fr/tel-00735779/document.

35. Stettner, L.: Discrete time adaptive impulsive control theory, Stochastic Process. Appl. 23

(1986), no. 2, 177{197.

36. Stettner, L.: On ergodic impulsive control problems, Stochastics 18 (1986), no. 1, 49{72.
https://doi.org/10.1080/17442508608833400

37. Wang, H.: Some control problems with random intervention times, Advances in Applied

Probability 33 (2001), no. 2, 404{422.
https://doi.org/10.1239/aap/999188321

38. Yin, G.G. and Zhang, Q.: Discrete-time Markov chains, Springer-Verlag, New York, 2005,

Two-time-scale methods and applications, Stochastic Modelling and Applied Probability.

39.Yin, G.G. and Zhang, Q.: Continuous-time Markov chains and applications, 2nd Ed.,

Springer-Verlag, New York, 2013, Two-time-scale Approach.

40. Yin, G.G. and Zhu, C.: Hybrid switching di usions, Springer, New York, 2010, Properties

and applications.


https://doi.org/10.1080/17442508608833400
https://doi.org/10.1239/aap/999188321

