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Levy processes are used in various fields such as finance, insurance and
queues. Their recent developments have enabled us to achieve realistic models, generalizing greatly
the traditional Brownian motion models. Regarding their applications in optimal stochastic control,

analytical results such as those on reflected processes can be directly used. This research
focused on a version of stochastic control where observation times are given by Poisson arrival
times and developed analysis on optimal solutions and theories needed to achieve these. By studying
further the related results on Levy processes observed at Poisson arrival times, we solved the
optimal dividend, inventory and stopping problems, establishing procedures and techniques for the
derivation of optimal solutions.
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