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        Abstract

We describe the mathematical modelling of the group behaviour of workers in the labor market. The worker receives the salary and seeks to improve his qualifications in order to receive higher wages. The worker enlarges his qualification by the investments in human capital. At a random moment of time, a vacancy appears that provides a jump in the worker’s salary. The mathematical model of the worker’s behaviour in the labor market is presented as an optimal control problem on an infinite time horizon. The paper presents the derivation of the Kolmogorov–Fokker–Planck equation for the Lévy process, which describes the behaviour of a large amount of workers within a social layer. The numerical solution of the Kolmogorov–Fokker–Planck equation and the calculation results are presented.
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