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An Optimal Preventive Maintenance Problem for Infrastructures under Natural Disaster Risk:

A Stochastic Impulse Control Approach
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dPo(t) = —u(t, P)dt + o(t, P) dz(t) — n(P)da(t). (1)
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1 with prob.A(t) dt
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dPy (t) = [X - u(t, P)dt + o(t, P) dz(t) - n(P)dq(t) ~ (3)
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min.{- LoVo(t, P)-x(t. P), Vo(t. P)-Vu(t. P)+Iw} = 0. (11)
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