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of the book we give an introduction to stochastic optimal control for Markov diffusion processes. Our treatment follows the dynamic pro-
gramming method, and depends on the intimate relationship between second- order partial differential equations of parabolic type and stochastic
differential equations. This relationship is reviewed in Chapter V, which may be read inde- pendently of Chapters I-IV. Chapter VI is based to a
considerable extent on the authors work in stochastic control since 1961. It also includes two other topics important for applications, namely, the
solution to the stochastic linear regulator and the separation principle.
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