Spring School "Stochastic Analysis in Financ g' Roscoff, 6-15 March 2012

u
q

MARIE CURIE

FP7 Marie Curie ITN "Controlled systems'' project

Spring School '"Stochastic Analysis in Finance"

Roscoff, 6-15 March 2012

Paolo DI TELLA
On the predictable representation property for martingales associated to a Lévy process

Abstract: In this talk, given a Lévy process X, we shall construct some families of
martingales associated to the Lévy process X having the predictable representation
property on the natural augmented filtration generated by X.
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