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Abstract

In a recent paper we proved existence and uniqueness results of second-order fully nonlin-
ear uniformly elliptic equations with Dirichlet boundary conditions, including the mean
first exit time for a stochastic process, in domains of cylindrical type. In this talk, based
on the improved Alexandroff-Bakelman-Pucci estimate, we show that this result can be
used to estimate higher moments of the first exit time, as well as how it can be extended
to more general operators, playing a role in geometric problems of mean partial curvature
and stochastic differential games.


