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Resumo. First exit times for Lévy-driven diffusions with exponen-
tially light jumps. We will present the results available in one dimen-
sion in contrast versus the results for the alpha-stable noise component
and the ongoing work in the d-dimensional case, showing the difficul-
ties of generalizations. We will discuss the problem of the first exit
times for the trajectories of the solutions of these type of diffusions
and examine the law and mean value of the first exit time in the
regime of small noise limit. We will focus on the motivation and on

the heuristic justification of the main steps. This is an ongoing work
with M. Hogele.
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