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VT RN BEHRBHN ABRREET TEOEHEZHRAL THKS.

dX (1) = (u()X(t) + £(2))dt + o (t)dB(t) (1)

D)X t>0TEBEBLDEL, X(0)=2z&F5. &, ut),tt),ot)id, BEX
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BHAZELEVDTHNSEROR LY — L THOMTEEAE S H5 5. Stochastic Game
LIZIFROBLY—LDOLDHERE UTHEIN TS LW fEZED (Mertens(3),
Vielle[5| ) . AR TS T 7 A+ A\DISHE Stochastic Game £FEATXUVD
ABHANEVD, ThHOBREEFNVRBENCEELERAN LIS T THS. HED
Stochastic Game DFFZE & BHED KN LIV HWE DD, T TRERBICISHT A28
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Game DHIEDOFHN L BIx 5.
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2.3 S —LEREERBEOD Composite

BT — LORRZH I TIRETH S LT 5. COBMARIVITRICBNTET LA
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b3 SRR OSHNS TICAIETSH S,

BB, BEMEOERD LICRD I DEFVE L TR EDD THNTIRA
MEERB. |



211

3 PADOTILTY) XLpEER
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£V, UL, FSHELOBBRIRELSIED BB ESTRIEIVH?
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LOBERAPEL L& —DHFET 5. HEIHL S 5BAD Refinement ZFHETH S
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