
Contents

Témoignages.................................................................... xi

Jacques Azéma, Pauline Barrieu, Jean Bertoin, Maria Emilia

Caballero, Catherine Donati-Martin, Michel Émery, Francis

Hirsch, Yueyun Hu, Michel Ledoux, Joseph Najnudel, Roger

Mansuy, Laurent Miclo, Zhan Shi, and David Williams

Marc et le dossier Doeblin..................................................... xxxi

Bernard Bru

MATHEMATICAL CONTRIBUTIONS

Integral Representations of Certain Measures

in the One-Dimensional Diffusions Excursion Theory..................... 1

Paavo Salminen, Ju-Yi Yen, and Marc Yor

Sticky Particles and Stochastic Flows........................................ 17
Jon Warren

Infinitesimal Invariance for the Coupled KPZ Equations................. 37
Tadahisa Funaki

Patterns in Random Walks and Brownian Motion......................... 49

Jim Pitman and Wenpin Tang

Bessel Processes, the Brownian Snake and Super-Brownian Motion .... 89

Jean-François Le Gall

On Inversions and Doob ft-Transforms of Linear Diffusions.............. 107

Larbi Alili, Piotr Graczyk, and Tomasz Zak

On ft-Transforms of One-Dimensional Diffusions Stopped

upon Hitting Zero.............................................................. 127

Kouji Yano and Yuko Yano

vii



Contentsviii

Jt -Transforms and Orthogonal Polynomials ................................. 157

Dominique Bakry and Olfa Zribi

On an Optional Semimartingale Decomposition

and the Existence of a Deflator in an Enlarged Filtration................. 187

Anna Aksamit, Tahir Choulli, and Monique Jeanblanc

Martingale Marginals Do Not Always Determine Convergence.......... 219
Jim Pitman

Martingale Inequalities for the Maximum via Pathwise Arguments..... 227

Jan Obloj, Peter Spoida, and Nizar Touzi

Polynomials Associated with Finite Markov Chains....................... 249

Philippe Biane

On a-Finite Measures Related to the Martin Boundary

of Recurrent Markov Chains................................................. 263

Joseph Najnudel

Loop Measures Without Transition Probabilities.......................... 299

Pat Fitzsimmons, Yves Le Jan, and Jay Rosen

The Joint Law of the Extrema, Final Value and Signature

of a Stopped Random Walk................................................... 321

Moritz Duembgen and L.C.G. Rogers

Convergence Towards Linear Combinations of Chi-Squared

Random Variables: A Malliavin-Based Approach ......................... 339

Ehsan Azmoodeh, Giovanni Peccati, and Guillaume Poly

Mod-Gaussian Convergence and Its Applications for Models
of Statistical Mechanics........................................................ 369

Pierre-Loïc Méliot and Ashkan Nikeghbali

On Sharp Large Deviations for the Bridge of a General Diffusion....... 427

Paolo Baldi, Lucia Caramellino, and Maurizia Rossi

Large Deviations for Clocks of Self-similar Processes..................... 443

Nizar Demni, Alain Rouault, and Marguerite Zani

Stochastic Bâcklund Transformations....................................... 467

Neil O’Connell

The Kolmogorov Operator and Classical Mechanics...................... 497

Nobuyuki Ikeda and Hiroyuki Matsumoto

Explicit Formulae in Probability and in Statistical Physics............... 505

Alain Comtet and Yves Tourigny

Matsumoto-Yor Process and Infinite Dimensional Hyperbolic Space ... 521

Philippe Bougerol



Contents IX

Breadth First Search Coding of Multitype Forests with

Application to Lamperti Representation.................................... 561
Loïc Chaumont

Copulas with Prescribed Correlation Matrix............................... 585
Luc Devroye and Gérard Letac

Remarks on the HRT Conjecture............................................ 603
Daniel W. Stroock

Addendum to Séminaire de Probabilités XLV.............................. 619

Michel Émery


	Inhaltsverzeichnis
	[Seite 1]
	[Seite 2]
	[Seite 3]


