
StMINAIRE DE PROBABILITtS XXXV

TABLE DES MATIkRES

M. Nagasawa, H. Tanaka : The principle of variation for relativistic

quantum particles. 1

N. Privault : Quantum stochastic calculus for the uniform measure and

Boolean convolution. 28

A. Phan : Martingales d'Az6ma asym6triques. Description 616mentaire et

unicit6. 48

T.-M. Chao, C.-S. Chou : Some remarks on the martingales satisfying
the structure equation [X, X]t = t + fo',3X,- dX,. 87

D. Kurtz : Une caract6risation des martingales d'Az6ma bidimension-

nelles de type (11). 98

D. Kurtz, A. Phan : Correction h un article d'Attal et Itmery sur les

martingales dAz6ma bidimensionnelles. 120

M. tmery : A discrete approach to the chaotic representation property. 123

Y. Kabanov, C. Stricker : On equivalent martingale measures with

bounded densities. 139

Y. Kabanov, C. Stricker : A teacher's note on no-arbitrage criteria. 149

P.J. Fitzsimmons : Hermite martingales. 153

M. Kuchta, M. Morayne, S. Solecki : A martingale proof of the

theorem by Jessen, Marcinkiewicz and Zygmund on strong differentiation

of integrals. 158

L. Forzani, R. Scotto, W. Urbina : A simple proof of the LP continuity
of the higher order Riesz transforms with respect to the Gaussian

measure -1d. 162

M. Ledoux : Logarithmic Sobolev inequalities for unbounded spin
systems revisited. 167

R. Bass, E. Perkins : On the martingale problem for super-Brownian
motion. 195



A

M. Barlow, K. Burdzy, H. Kaspi, A. Mandelbaum : Coalescence of
skew Brownian motions. 202

N. Enriquez, J. Franchi, Y. Le Jan : Canonical lift and exit law of
the fundamental diffusion associated with a Kleinian group. 206

J.-J. Alibert, K. Bahlali : Genericity in deterministic and stochastic
differential equations. 220

A. Estrade, M. Pontier : Backward stochastic differential equations in

a Lie group. 241

M. Malric : Filtrations quotients de la filtration brownienne. 260

M. tmery, W. Schachermayer : On Vershik's standardness criterion
and Tsirelson's notion of cosiness. 265

F. Coquet, J. M6min, L. Slomiiiski : On weak convergence of
filtrations. 306

N. Eisenbaum : Occupation times of L6vy processes as quadratic
variations. 329

L. Chaumont, D.G. Hobson, M. Yor : Some consequences of the cyclic
exchangeability property for exponential functionals of L6vy processes. 334

A.S. Cherny : Principal values of the integral functionals of Brownian
motion: Existence, continuity and an extension of It6's formula. 348

B. Rajeev : Rom Tanaka's formula to Ito's formula: Distributions, tensor

products and local times. 371

N. Eisenbaum : On Ito's formula of F611mer and Protter. 390

L. Alili, H. Matsumoto, T. Shiraishi : On a triplet of exponential
Brownian functionals. 396

P. Marchal : On a new Wiener-Hopf factorization by Alili and Doney. 416

N. Eisenbaum : Are squared Bessel bridges infinitely divisible? 421

Modification and erratum to Volume XXXIV 425

Note to contributors 426

Visit the web site of the S6minaire! 427



http://www.springer.com/978-3-540-41659-3


