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the most important and useful solution methods of various types of stochastic control problems for jump diAusions and its applications. Both the
dynamic programming method and the maximum principle method are discussed, as well as the relation between them. Corresponding verification
theorems involving the Hamilton-Jacobi Bellman equation and/or (quasi-)variational inequalities are formulated. The text emphasises applications,
mostly to finance. All the main results are illustrated by examples and exercises appear at the end of each chapter with complete solutions. This will
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made. 262 pp. Englisch.
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