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Optimal Stopping about a class of Diffusion Processes

Jin Zhiming Wang Yongxian
(Department of Systems Engineering and Mathematics, NU DT, Changsha, 410073)
Abstract T he theory of American option pricing has finally come to a problem about optimal stopping- In the paper
We discuss opitimal stopping of diffusion processes, because we deal with diffusion processes in the American option
pricing. Especially, a payment function with discount are discussed.
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