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236:9–21, 1996.

11. D. Barbato. FKG inequality for Brownian motion and stochastic differential
equations. Electron. Comm. Probab., 10:7–16 (electronic), 2005.

12. N. Bellamy. Asian options in a market driven by a discontinuous process. Fi-
nance, 20(2):69–93, 1999.

13. N. Bellamy. Evaluation et couverture dans un marché dirigé par des processus
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70. Y. El Khatib and N. Privault. Computations of replicating portfolios in complete

markets driven by normal martingales. Applicationes Mathematicae, 30:147–172,
2003.

71. Y. El Khatib and N. Privault. Computations of Greeks in markets with jumps
via the Malliavin calculus. Finance and Stochastics, 4(2):161–179, 2004.

72. H.H. Kuo. White Noise Distribution Theory. Probability and Stochastics Series.
CRC Press, 1996.
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continuous time, 284
discrete time, 53

Ornstein-Uhlenbeck
process, 28
semigroup, 28, 144, 171, 237

Poisson
compound martingale, 71
martingale, 63
measure, 195

polynomials
Charlier, 207
Hermite, 161

portfolio, 282
predictable process, 8
predictable representation

continuous time, 84, 114
discrete time, 22

quadratic variation, 90

self-financing strategy, 54, 282
Skorohod integral, 132

Poisson case, 258
Skorohod isometry, 138, 228

Poisson case, 276
stochastic integral

continuous time, 76
discrete time, 8
Poisson case, 82
product formula, 96
Wiener case, 80

structure equation
continuous time, 93, 146, 161
discrete time, 13

tensor product, 299
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