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We establish 1t6's formula along flows of probability measures
associated with general semimartingales; this generalizes existing
results for flows of measures on 1t6 processes. Our approach is to first
establish I1t6's formula for cylindrical functions and then extend it to
the general case via function approximation and localization
techniques. This general form of 1t6's formula enables the derivation
of dynamic programming equations and verification theorems for
McKean-Vlasov controls with jump diffusions and for McKean--Vlasov
mixed regular-singular control problems. This is a joint work with Xin
Guo and Huyén Pham.
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