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Simulation experiments using the parametrix method were carried out. In
order to disseminate this method for applied sciences we found an easier way to explain this
methodology and improved the simulation methodology.With this achievements, we believe that the
method may be used by other researchers. We also found out how to use this methodology not only for
practical Monte Carlo simulations but also for theoretical purposes. One of them is the infinite
dimensional integration by parts formula.

Besides financial applications, we also worked out asymptotic properties for parameter estimation
problems for jump type stochastic differential equations.
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