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We consider some stochastic control problems for dynamical systems driven by fractional Brownian motion BH with any

Hurst parameter H ∈ (0, 1). The linear-quadratic (LQ) control class will be the main framework where both Markovian

and non-Markovian feedback controls will be studied. The interpretation of the integrals with respect to BH is in the

Skorohod sense. (Received September 19, 2010)
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