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Abstract
The stochastic optimal comtrol problem with variable delay is considered The

mecessary condition of optimaliny is obtained when the cogfficient of diffusion depends on
comirol,
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DOYISON GECIKMaYa MALIK BIR STOXASTIK
OPTIMAL IDARDETMB MBSBLOSI HAQQINDA

Gecitkmo argumenti zamandan asily olan bir stoxastik optimal idarselme mosolo-
sina baxihb. Diffuriva smeal idarsetmeden asili oldugda meksimum pringipi ishat olu-
nub.



