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Abstract 
In this talk, I will present some recent progresses on optimal control problems of 
stochastic evolution equations, including Pontryagin type maximum principle, dynamic 
programming and linear quadratic optimal control problems. 
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Pures et Appliquées, SIAM Journal on Control and Optimization. He has also authored 
three specialized monographs published by Springer-Verlag. In addition to his research, 
Prof. Lyu serves as an editor for journals including, SIAM Journal on Control and 
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