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In this work, we consider a risk-sensitive stochastic maximum principle problem in the financial market, motivated by a

space-time Poisson process: Markov regime-switching. Applying this principle under some optimal conditions, we assume

the wealth dynamic follows a stochastic differential equation, and use the Forward-Backward Stochastic Differential

Equation (FBSDE) method to obtain the first and second adjoint variables, and to compute the Hamiltonian of our system.

Using the Python programming language, we find some computational results to illustrate our approach. (Received

September 15, 2020)
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