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Abstract

The time-inconsistent problem is an important problem which has not been completely solved in
the financial and economic fields. The famous mathematician Ekeland and Nobel Prize winner
Edward C. Prescott have studied this problem for a long time. In 2014, Professor Jiongmin Yong
made a special report on the issue of “time-inconsistent control problem” at the International
Conference of Mathematicians. This indicates that the time-inconsistent control problem has be-
come a frontier cross-cutting hot topic in mathematics and finance. This paper systematically
summarizes the significance, research history, recent research summary and open problem on
time-inconsistent control problem.
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