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Preface

The C.1.M.E. School on Viscosity Solutions and Applications held in Monte­
catini from June 12 to June 20, 1995 was designed with the aim to provide
a rather comprehensive and up­to­date account of the theory of viscosity
solutions and some of its applications.
The School comprised the following five series of lectures:

M.G. Crandall: General Theory of Viscosity Solutions

M. Bardi: Some Applications of Viscosity Solutions to Optimal Control
and Differential Games

L.C. Evans: Regularity for Fully Nonlinear Elliptic Equations and Motion
by Mean Curvature

M.H. Soner: Controlled Markov Processes, Viscosity Solutions and Appli­
cations to Mathematical Finance

P.E. Souganidis: Front Propagation: Theory and Applications

as well as seminars by:

L. Ambrosio, M. Arisawa, G. Bellettini, P. Cannarsa, M. Falcone, S. Koike,
G. Kossioris, M. Motta, A. Siconolfi and A. Tourin.

The present volume is a record of the material presented in the above listed
courses. It is our belief that it will serve as a useful reference for researchers
in the fields of fully nonlinear partial differential equations, optimal control,
propagation of fronts and mathematical finance.

It is our pleasure here to thank the invited lecturers, the colleagues who
contributed seminars, all the participants for their active contribution to
the success of the School and the Fondazione CIME for the support in the
organization.

1. Capuzzo Dolcetta, P.L. Lions
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