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processes. Sem. de Probab. XXXVIII, Lecture Notes in Math., 1857, 42–69,
(2004).

79. Pecherskii, E.A. and Rogozin, B.A. On the joint distribution of random vari-
ables associated with fluctuations of a process with independent increments.
Theory Probab. Appl., 14, 410–423, (1969).

80. Pistorius, M.R. On exit and ergodicity of the spectrally negative Lévy process
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Applications, O. E. Barndorff-Nielsen, T. Mikosch, S. Resnick, Eds, Birkhäuser,
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Krzysztof �Latuszyński Ergodicity of adaptive Monte Carlo
Christophe Leuridan Constructive Markov chains indexed by

Z
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Marie-Amélie Morlais An application of the theory of backward
stochastic differential equations in
finance
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