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Stochastic analysis of jump-type Markov processes and jump-diffusion processes

Uemura, Toshihiro
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We succeeded to construct a stochastic process, in particular, a jump-diffusion
Markov process by using a lower bounded semi-Dirichlet form theory. Moreover a conservative condition is
derived in terms of diffusion data, jump rate and the volume growth of balls with respect to the basic
measure. Futher the existence of adjoint Markov process of the jump process is revealed under suitable
conditions on the jump kernel.
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