5548 B 5
202045 H

[ B K “F 2 4 CH A BE S R0
JOURNAL OF TONGJIUNIVERSITY (NATURAL SCIENCE)

Vol. 48 No. 5
May 2020

NEHS: 0253-374X(2020)05-0756-08

DOI: 10. 11908/j. issn. 0253-374x. 19463

FERRERRIEZR TR A OB HES R S £ 5] HE A E) 4R 3

RIR 4, Rk, & #

([P RE Fedpl g 22Be , i 200092)

WE: SIS, 7EHEBOR A A A M E A
FEMERERT , B RERYE A TR5E T Al A i HE AR 1
FED | s T ) S, KAk [l R Ay oK A —1~ HIB (Hamilton
-Jacobi-Bellman) RS /- AN, AERGIEMAEZR T,
UEBH T8 pREICZZ R B ME— RGP . RR T B 45
HIFNE TR R ZHCT AR [ A]

TEIE . v e ; JeE T | R E]  Hamilton-Jacobi-Bellman J7
5 A A
FEISES. X22;F124.5 XHIARRRRS: A

Optimal Introduction Timing Model of
Enterprise Carbon Emission Reduction
Technology Under Viscosity Solution
Framework

CHEN Yiling, HUANG Wenlin, LINAG Jin

(School of Mathematical Sciences, Tongji University, Shanghai
200092, China)

Abstract: By use of the theory of real options and under
the uncertainty of carbon emission rate and technology
cost, the optimal introduction timing of carbon emission
reduction technology for enterprises was explored, with
the consideration of the cost of technology maintenance.
And the optimization problem was transformed into a
variational inequality problem for solving the HJB
Under the

framework of viscosity solution, it was proved that the

(Hamilton-Jacobi-Bellman)  equation.
value function was the unique viscosity solution of the
results
presented, and the optimal introduction timing with

problem. The numerical simulation were

different parameters was also discussed.
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