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Abstract
In this talk, we will discuss some financial problems which can be modeled and treated by PDE approach. The first is claims pricing such as European option, American style option and credit derivatives pricing. These problems are related to well-known Black-Scholes equation and free boundary problem. We will review some mathematical theories for HJB equation and HJBI equation, and then discuss optimal portfolio selection and related risk management problem. Finally, we discuss jump diffusion model briefly.
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