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41. O.E. Barndorff-Nielsen and N. Shephard. Modelling by Lévy processes for
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141, 1977.
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Séminaire de Probabilités XII, volume 649 of Lecture Notes in Maths., pages
78–97. Springer-Verlag, 1978.
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622. W. Schachermayer. Introduction to the mathematics of financial markets.
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689. S. Weinryb. Etude d’une équation différentielle stochastique avec temps local.
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