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This talk focuses on the control of singular stochastic processes. The dynamics of the processes are formulated in terms of

a martingale problem for both absolutely continuous and singular generators associated with the process. Two different

numerical approaches will be discussed and compared using a variation of the bounded follower problem studied by Beneš,

Shepp and Witsenhausen for illustration.

The first approach involves formulating the control problem as an infinite-dimensional linear program over two “oc-

cupation” measures. One of these measures captures the occupation of the process with respect to regular time and

the other with respect to “singular” time. The talk will then demonstrate that the LP approach can be implemented

numerically with success using two different finite-dimensional approximations.

For comparitive purposes, the second approach uses a finite-dimensional approximation of the dynamic programming

HJB equation.
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