
Notices thématiques en relation (1 ressources dans data.bnf.fr) 

Termes plus larges (1) 

Marches aléatoires (mathématiques)  

Lévy, Processus de

 

Thème : Lévy, Processus de

Origine : RAMEAU

Domaines : Mathématiques

Autres formes du thème : MSC 60J15 (1991)
Processus de Lévy

L'année : 1991

 

 

 
Data

 
1/5

data.bnf.fr

http://www.bnf.fr
http://www.bnf.fr
https://data.bnf.fr/
https://data.bnf.fr/
http://rameau.bnf.fr
https://data.bnf.fr/11932434/mathematiques
https://data.bnf.fr/11932434/mathematiques
https://data.bnf.fr/date/1991/
https://data.bnf.fr/date/1991/
https://data.bnf.fr/11935840/marches_aleatoires__mathematiques_/
https://data.bnf.fr/11935840/marches_aleatoires__mathematiques_/
https://data.bnf.fr/11935840/marches_aleatoires__mathematiques_/
https://catalogue.bnf.fr/ark:/12148/cb119358404
https://catalogue.bnf.fr/ark:/12148/cb119358404
https://catalogue.bnf.fr/ark:/12148/cb119358404


Documents sur ce thème (33 ressources dans data.bnf.fr) 

Livres (33) 

Lévy matters V
(2015) 

 , Lars Nørvang Andersen,
Cham [Suisse] : Springer ,
cop. 2015

 Queues and Lévy
fluctuation theory
(2015) 

 , Krzysztof Debicki,
Krzysztof Dębicki, Cham :
Springer , 2015

 

Fluctuations of Lévy
processes with
applications
(2014) 

 , Andreas E. Kyprianou,
Cham : Springer
international publishing ,
2014

 Lévy processes and their
applications in reliability
and storage
(2014) 

 , Mohamed S. Abdel-
Hameed, Mohamed Abdel-
Hameed, Heidelberg :
Springer , 2014

 

Levy matters III
(2013) 

 , Jian Wang
(mathématicien), René L.
Schilling, Björn Böttcher,
Cham : Springer , cop.
2013

 Lévy matters II
(2013) 

 , Serge Cohen, Berlin ; New
York : Springer , cop. 2013

 

The Dynamics of Nonlinear
Reaction-Diffusion
Equations with Small Lévy
Noise
(2013) 

 , Michael Högele, Arnaud
Debussche, Peter Imkeller,
Heidelberg : Springer , cop.
2013

 Lévy processes and
infinitely divisible
distributions
(2013) 

 , Ken'ichi Satō, Cambridge
: Cambridge university
press , cop. 2013

 

Levy processes, integral
equations, statistical
physics
(2012) 

 , L. A. Sakhnovich, Basel ;
London : Springer , 2012

 Lévy matters II
(2012) 

 , Heidelberg : Springer ,
cop. 2012

 

Financial models with Lévy
processes and volatility
clustering
(2011) 

 , Hoboken, N.J. : John
Wiley , cop. 2011

 Lévy matters, I
(2010) 

 , Berlin : Springer , 2010  

Advances in mathematical
finance
(2007) 

 , Boston : Birkhauser , cop.
2007

 Fluctuation theory for Lévy
processes
(2007) 

 , Ronald A. Doney, Berlin :
Springer , cop. 2007

 

Applied Stochastic Control
of Jump Diffusions
(2007) 

 , Bernt Karsten Øksendal,
Agnès Sulem, Berlin,
Heidelberg : Springer Berlin
Heidelberg : Springer e-
books , 2007

 Applied stochastic control
of jump diffusions
(2007) 

 , Bernt Karsten Øksendal,
Agnès Sulem, Berlin :
Springer , cop. 2007

 

   

   

   

   

   

   

   

   

 
Data

 
2/5

data.bnf.fr

http://www.bnf.fr
http://www.bnf.fr
https://data.bnf.fr/
https://data.bnf.fr/
https://catalogue.bnf.fr/ark:/12148/cb446805394
https://catalogue.bnf.fr/ark:/12148/cb446805394
https://catalogue.bnf.fr/ark:/12148/cb446805394
https://catalogue.bnf.fr/ark:/12148/cb44680190s
https://catalogue.bnf.fr/ark:/12148/cb44680190s
https://catalogue.bnf.fr/ark:/12148/cb44680190s
https://catalogue.bnf.fr/ark:/12148/cb44706890p
https://catalogue.bnf.fr/ark:/12148/cb44706890p
https://catalogue.bnf.fr/ark:/12148/cb44706890p
https://catalogue.bnf.fr/ark:/12148/cb44707654h
https://catalogue.bnf.fr/ark:/12148/cb44707654h
https://catalogue.bnf.fr/ark:/12148/cb44707654h
https://catalogue.bnf.fr/ark:/12148/cb43769431w
https://catalogue.bnf.fr/ark:/12148/cb43769431w
https://catalogue.bnf.fr/ark:/12148/cb43769431w
https://catalogue.bnf.fr/ark:/12148/cb44704982v
https://catalogue.bnf.fr/ark:/12148/cb44704982v
https://catalogue.bnf.fr/ark:/12148/cb44704982v
https://catalogue.bnf.fr/ark:/12148/cb44674470r
https://catalogue.bnf.fr/ark:/12148/cb44674470r
https://catalogue.bnf.fr/ark:/12148/cb44674470r
https://catalogue.bnf.fr/ark:/12148/cb437552644
https://catalogue.bnf.fr/ark:/12148/cb437552644
https://catalogue.bnf.fr/ark:/12148/cb437552644
https://catalogue.bnf.fr/ark:/12148/cb44673792n
https://catalogue.bnf.fr/ark:/12148/cb44673792n
https://catalogue.bnf.fr/ark:/12148/cb44673792n
https://catalogue.bnf.fr/ark:/12148/cb42803998w
https://catalogue.bnf.fr/ark:/12148/cb42803998w
https://catalogue.bnf.fr/ark:/12148/cb42803998w
https://catalogue.bnf.fr/ark:/12148/cb44652983k
https://catalogue.bnf.fr/ark:/12148/cb44652983k
https://catalogue.bnf.fr/ark:/12148/cb44652983k
https://catalogue.bnf.fr/ark:/12148/cb423200251
https://catalogue.bnf.fr/ark:/12148/cb423200251
https://catalogue.bnf.fr/ark:/12148/cb423200251
https://catalogue.bnf.fr/ark:/12148/cb446517159
https://catalogue.bnf.fr/ark:/12148/cb446517159
https://catalogue.bnf.fr/ark:/12148/cb446517159
https://catalogue.bnf.fr/ark:/12148/cb41103782m
https://catalogue.bnf.fr/ark:/12148/cb41103782m
https://catalogue.bnf.fr/ark:/12148/cb41103782m
https://catalogue.bnf.fr/ark:/12148/cb44694574t
https://catalogue.bnf.fr/ark:/12148/cb44694574t
https://catalogue.bnf.fr/ark:/12148/cb44694574t
https://catalogue.bnf.fr/ark:/12148/cb412018519
https://catalogue.bnf.fr/ark:/12148/cb412018519
https://catalogue.bnf.fr/ark:/12148/cb412018519


Fluctuation theory for Levy
processes
(2007) 

 , Ronald A. Doney, Berlin ;
New York : Springer-Verlag
, cop. 2007

 Stochastic partial
differential equations with
Lévy noise
(2007) 

 , Jerzy Zabczyk, Szymon
Peszat, Cambridge :
Cambridge university press
, 2007

 

Quantum independent
increment processes II
(2006) 

 , Berlin : Springer , cop.
2006

 Introductory lectures on
fluctuations of Levy
processes with
applications
(2006) 

 , Andreas E. Kyprianou,
Berlin : Springer , 2006

 

Introductory lectures on
fluctuations of Lévy
processes with
applications
(2006) 

 , Andreas E. Kyprianou,
Berlin : Springer , cop.
2006

 Quantum independent
increment processes II
(2006) 

 , Berlin : Springer , cop.
2006

 

Applied stochastic control
of jump diffusions
(2005) 

 , Bernt Karsten Øksendal,
Berlin ; New York : Springer
, cop. 2005

 Quantum independent
increment processes I
(2005) 

 , Berlin : Springer , cop.
2005

 

Séminaire de probabilités
XXXVIII
(2005) 

 , Séminaire de probabilités
(38), Berlin ; New York :
Springer , cop. 2005

 The Lévy Laplacian
(2005) 

 , Mikhail Naumovich Feller,
Cambridge : Cambridge
university press , 2005

 

Séminaire de probabilités
XXXVIII
(2005) 

 , Michel Ledoux, Berlin ;
New York : Springer , cop.
2005

 Applied stochastic control
of jump diffusions
(2005) 

 , Bernt Karsten Øksendal,
Agnès Sulem, Berlin :
Springer , cop. 2005

 

Quantum Independent
Increment Processes I
(2005) 

 , Uwe Franz, Berlin
Heidelberg : Springer-
Verlag. : Springer e-books ,
2005

 Lévy processes in Lie
Groups
(2004) 

 , Ming Liao, Cambridge :
Cambridge university press
, 2004

 

Lévy statistics and laser
cooling
(2002) 

 , Cambridge ; New York :
Cambridge university press
, 2002

 Lévy processes and
infinitely divisible
distributions
(1999) 

 , Ken'ichi Satō, Cambridge
; New York : Cambridge
university press , 1999

 

Lévy processes
(1996) 

 , Jean Bertoin, Cambridge
(GB) : Cambridge university
press , 1996

 

   

   

   

   

   

   

   

   

 

 
Data

 
3/5

data.bnf.fr

http://www.bnf.fr
http://www.bnf.fr
https://data.bnf.fr/
https://data.bnf.fr/
https://catalogue.bnf.fr/ark:/12148/cb446928954
https://catalogue.bnf.fr/ark:/12148/cb446928954
https://catalogue.bnf.fr/ark:/12148/cb446928954
https://catalogue.bnf.fr/ark:/12148/cb41136366m
https://catalogue.bnf.fr/ark:/12148/cb41136366m
https://catalogue.bnf.fr/ark:/12148/cb41136366m
https://catalogue.bnf.fr/ark:/12148/cb401100585
https://catalogue.bnf.fr/ark:/12148/cb401100585
https://catalogue.bnf.fr/ark:/12148/cb401100585
https://catalogue.bnf.fr/ark:/12148/cb44685520x
https://catalogue.bnf.fr/ark:/12148/cb44685520x
https://catalogue.bnf.fr/ark:/12148/cb44685520x
https://catalogue.bnf.fr/ark:/12148/cb41048674k
https://catalogue.bnf.fr/ark:/12148/cb41048674k
https://catalogue.bnf.fr/ark:/12148/cb41048674k
https://catalogue.bnf.fr/ark:/12148/cb446861938
https://catalogue.bnf.fr/ark:/12148/cb446861938
https://catalogue.bnf.fr/ark:/12148/cb446861938
https://catalogue.bnf.fr/ark:/12148/cb44684310t
https://catalogue.bnf.fr/ark:/12148/cb44684310t
https://catalogue.bnf.fr/ark:/12148/cb44684310t
https://catalogue.bnf.fr/ark:/12148/cb39985723m
https://catalogue.bnf.fr/ark:/12148/cb39985723m
https://catalogue.bnf.fr/ark:/12148/cb39985723m
https://catalogue.bnf.fr/ark:/12148/cb39944742t
https://catalogue.bnf.fr/ark:/12148/cb39944742t
https://catalogue.bnf.fr/ark:/12148/cb39944742t
https://catalogue.bnf.fr/ark:/12148/cb400672108
https://catalogue.bnf.fr/ark:/12148/cb400672108
https://catalogue.bnf.fr/ark:/12148/cb400672108
https://catalogue.bnf.fr/ark:/12148/cb44685546m
https://catalogue.bnf.fr/ark:/12148/cb44685546m
https://catalogue.bnf.fr/ark:/12148/cb44685546m
https://catalogue.bnf.fr/ark:/12148/cb40091614x
https://catalogue.bnf.fr/ark:/12148/cb40091614x
https://catalogue.bnf.fr/ark:/12148/cb40091614x
https://catalogue.bnf.fr/ark:/12148/cb44685547z
https://catalogue.bnf.fr/ark:/12148/cb44685547z
https://catalogue.bnf.fr/ark:/12148/cb44685547z
https://catalogue.bnf.fr/ark:/12148/cb40067887h
https://catalogue.bnf.fr/ark:/12148/cb40067887h
https://catalogue.bnf.fr/ark:/12148/cb40067887h
https://catalogue.bnf.fr/ark:/12148/cb38822848z
https://catalogue.bnf.fr/ark:/12148/cb38822848z
https://catalogue.bnf.fr/ark:/12148/cb38822848z
https://catalogue.bnf.fr/ark:/12148/cb37732079x
https://catalogue.bnf.fr/ark:/12148/cb37732079x
https://catalogue.bnf.fr/ark:/12148/cb37732079x
https://catalogue.bnf.fr/ark:/12148/cb37512983w
https://catalogue.bnf.fr/ark:/12148/cb37512983w
https://catalogue.bnf.fr/ark:/12148/cb37512983w


Personnes ou collectivités en relation avec le thème: "Lévy, Processus de" (17 ressources

dans data.bnf.fr) 

Auteur du texte (12) 

Jean Bertoin  Serge Cohen  

Ronald A. Doney  Mikhail Naumovich Feller  

Peter Imkeller  Andreas E. Kyprianou  

Ming Liao  Bernt Karsten Øksendal  

Szymon Peszat  Ken'ichi Satō  

Agnès Sulem  Jerzy Zabczyk  

Éditeur scientifique (3) 

Uwe Franz  Jean Picard  

Michael Schürmann  

Autre (2) 

Ecole d'été de probabilités de Saint-Flour (35 ; 2005)  Michael Schürmann  

Voir aussi (8 ressources dans data.bnf.fr) 

À la BnF (1) 

Notice correspondante dans Catalogue général  

   

   

   

   

   

   

   

 

   

 
Data

 
4/5

data.bnf.fr

http://www.bnf.fr
http://www.bnf.fr
https://data.bnf.fr/
https://data.bnf.fr/
https://data.bnf.fr/12313535/jean_bertoin/
https://data.bnf.fr/12313535/jean_bertoin/
https://data.bnf.fr/12313535/jean_bertoin/
https://catalogue.bnf.fr/ark:/12148/cb12313535x
https://catalogue.bnf.fr/ark:/12148/cb12313535x
https://catalogue.bnf.fr/ark:/12148/cb12313535x
https://data.bnf.fr/13606009/serge_cohen/
https://data.bnf.fr/13606009/serge_cohen/
https://data.bnf.fr/13606009/serge_cohen/
https://catalogue.bnf.fr/ark:/12148/cb136060095
https://catalogue.bnf.fr/ark:/12148/cb136060095
https://catalogue.bnf.fr/ark:/12148/cb136060095
https://data.bnf.fr/15569059/ronald_a__doney/
https://data.bnf.fr/15569059/ronald_a__doney/
https://data.bnf.fr/15569059/ronald_a__doney/
https://catalogue.bnf.fr/ark:/12148/cb15569059s
https://catalogue.bnf.fr/ark:/12148/cb15569059s
https://catalogue.bnf.fr/ark:/12148/cb15569059s
https://data.bnf.fr/15038621/mikhail_naumovich_feller/
https://data.bnf.fr/15038621/mikhail_naumovich_feller/
https://data.bnf.fr/15038621/mikhail_naumovich_feller/
https://catalogue.bnf.fr/ark:/12148/cb150386211
https://catalogue.bnf.fr/ark:/12148/cb150386211
https://catalogue.bnf.fr/ark:/12148/cb150386211
https://data.bnf.fr/16565352/peter_imkeller/
https://data.bnf.fr/16565352/peter_imkeller/
https://data.bnf.fr/16565352/peter_imkeller/
https://catalogue.bnf.fr/ark:/12148/cb16565352c
https://catalogue.bnf.fr/ark:/12148/cb16565352c
https://catalogue.bnf.fr/ark:/12148/cb16565352c
https://data.bnf.fr/15603287/andreas_e__kyprianou/
https://data.bnf.fr/15603287/andreas_e__kyprianou/
https://data.bnf.fr/15603287/andreas_e__kyprianou/
https://catalogue.bnf.fr/ark:/12148/cb156032872
https://catalogue.bnf.fr/ark:/12148/cb156032872
https://catalogue.bnf.fr/ark:/12148/cb156032872
https://data.bnf.fr/15103104/ming_liao/
https://data.bnf.fr/15103104/ming_liao/
https://data.bnf.fr/15103104/ming_liao/
https://catalogue.bnf.fr/ark:/12148/cb15103104d
https://catalogue.bnf.fr/ark:/12148/cb15103104d
https://catalogue.bnf.fr/ark:/12148/cb15103104d
https://data.bnf.fr/12949167/bernt_karsten__ksendal/
https://data.bnf.fr/12949167/bernt_karsten__ksendal/
https://data.bnf.fr/12949167/bernt_karsten__ksendal/
https://catalogue.bnf.fr/ark:/12148/cb12949167j
https://catalogue.bnf.fr/ark:/12148/cb12949167j
https://catalogue.bnf.fr/ark:/12148/cb12949167j
https://data.bnf.fr/15608150/szymon_peszat/
https://data.bnf.fr/15608150/szymon_peszat/
https://data.bnf.fr/15608150/szymon_peszat/
https://catalogue.bnf.fr/ark:/12148/cb15608150n
https://catalogue.bnf.fr/ark:/12148/cb15608150n
https://catalogue.bnf.fr/ark:/12148/cb15608150n
https://data.bnf.fr/14421081/ken_ichi_sato/
https://data.bnf.fr/14421081/ken_ichi_sato/
https://data.bnf.fr/14421081/ken_ichi_sato/
https://catalogue.bnf.fr/ark:/12148/cb14421081w
https://catalogue.bnf.fr/ark:/12148/cb14421081w
https://catalogue.bnf.fr/ark:/12148/cb14421081w
https://data.bnf.fr/13061388/agnes_sulem/
https://data.bnf.fr/13061388/agnes_sulem/
https://data.bnf.fr/13061388/agnes_sulem/
https://catalogue.bnf.fr/ark:/12148/cb130613884
https://catalogue.bnf.fr/ark:/12148/cb130613884
https://catalogue.bnf.fr/ark:/12148/cb130613884
https://data.bnf.fr/12951484/jerzy_zabczyk/
https://data.bnf.fr/12951484/jerzy_zabczyk/
https://data.bnf.fr/12951484/jerzy_zabczyk/
https://catalogue.bnf.fr/ark:/12148/cb129514847
https://catalogue.bnf.fr/ark:/12148/cb129514847
https://catalogue.bnf.fr/ark:/12148/cb129514847
https://data.bnf.fr/14642992/uwe_franz/
https://data.bnf.fr/14642992/uwe_franz/
https://data.bnf.fr/14642992/uwe_franz/
https://catalogue.bnf.fr/ark:/12148/cb146429921
https://catalogue.bnf.fr/ark:/12148/cb146429921
https://catalogue.bnf.fr/ark:/12148/cb146429921
https://data.bnf.fr/12066754/jean_picard/
https://data.bnf.fr/12066754/jean_picard/
https://data.bnf.fr/12066754/jean_picard/
https://catalogue.bnf.fr/ark:/12148/cb120667540
https://catalogue.bnf.fr/ark:/12148/cb120667540
https://catalogue.bnf.fr/ark:/12148/cb120667540
https://data.bnf.fr/14642979/michael_schurmann/
https://data.bnf.fr/14642979/michael_schurmann/
https://data.bnf.fr/14642979/michael_schurmann/
https://catalogue.bnf.fr/ark:/12148/cb14642979t
https://catalogue.bnf.fr/ark:/12148/cb14642979t
https://catalogue.bnf.fr/ark:/12148/cb14642979t
https://data.bnf.fr/17308019/ecole_d_ete_de_probabilites_de_saint-flour/
https://data.bnf.fr/17308019/ecole_d_ete_de_probabilites_de_saint-flour/
https://data.bnf.fr/17308019/ecole_d_ete_de_probabilites_de_saint-flour/
https://catalogue.bnf.fr/ark:/12148/cb173080190
https://catalogue.bnf.fr/ark:/12148/cb173080190
https://catalogue.bnf.fr/ark:/12148/cb173080190
https://data.bnf.fr/14642979/michael_schurmann/
https://data.bnf.fr/14642979/michael_schurmann/
https://data.bnf.fr/14642979/michael_schurmann/
https://catalogue.bnf.fr/ark:/12148/cb14642979t
https://catalogue.bnf.fr/ark:/12148/cb14642979t
https://catalogue.bnf.fr/ark:/12148/cb14642979t
https://catalogue.bnf.fr/ark:/12148/cb13323277c
https://catalogue.bnf.fr/ark:/12148/cb13323277c
https://catalogue.bnf.fr/ark:/12148/cb13323277c


Sur le Web (7) 

Notice correspondante dans Dbpedia  
Notice correspondante dans Fichier d'autorité intégré de
la Bibliothèque nationale allemande  

Notice correspondante dans Library of Congress
Authorities  Notice correspondante dans Bibliothèque du Congrès  

Notice correspondante dans Le Nuovo Soggettario  Notice correspondante dans Wikidata  

Notice correspondante dans Wikipedia Francophone  

 
Data

 
5/5

data.bnf.fr

http://www.bnf.fr
http://www.bnf.fr
https://data.bnf.fr/
https://data.bnf.fr/
http://fr.dbpedia.org/resource/Processus_de_L%C3%A9vy
http://fr.dbpedia.org/resource/Processus_de_L%C3%A9vy
http://fr.dbpedia.org/resource/Processus_de_L%C3%A9vy
http://d-nb.info/gnd/4463623-4
http://d-nb.info/gnd/4463623-4
http://d-nb.info/gnd/4463623-4
http://d-nb.info/gnd/4463623-4
http://id.loc.gov/authorities/sh95010454
http://id.loc.gov/authorities/sh95010454
http://id.loc.gov/authorities/sh95010454
http://id.loc.gov/authorities/sh95010454
http://id.loc.gov/authorities/subjects/sh95010454
http://id.loc.gov/authorities/subjects/sh95010454
http://id.loc.gov/authorities/subjects/sh95010454
http://purl.org/bncf/tid/49381
http://purl.org/bncf/tid/49381
http://purl.org/bncf/tid/49381
http://wikidata.org/entity/Q1557613
http://wikidata.org/entity/Q1557613
http://wikidata.org/entity/Q1557613
http://fr.wikipedia.org/wiki/Processus_de_L%C3%A9vy
http://fr.wikipedia.org/wiki/Processus_de_L%C3%A9vy
http://fr.wikipedia.org/wiki/Processus_de_L%C3%A9vy

	Lévy, Processus de
	Notices thématiques en relation
    
        (1 ressources dans data.bnf.fr)
	Termes plus larges
                      
                          (1)

	Documents sur ce thème
    
        (33 ressources dans data.bnf.fr)
	Livres
                      
                          (33)

	Personnes ou collectivités en relation avec le thème: "Lévy, Processus de"
    
        (17 ressources dans data.bnf.fr)
	Auteur du texte
                      
                          (12)
	Éditeur scientifique
                      
                          (3)
	Autre
                      
                          (2)

	Voir aussi
    
        (8 ressources dans data.bnf.fr)
	À la BnF
                      
                          (1)
	Sur le Web
                      
                          (7)



