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existence of, 217
formula, 106
Bally—Caramellino, 112
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multidimensional, 110
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divergence operator, 52, 187

domain, 55, 187
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Fokker—Planck equation, 124

fourth-moment theorem, 140
for Poisson random measures, 199
multidimensional, 141

fractional Brownian motion, 59, 146
self-intersection local time, 100
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Hormander’s condition, 124
Hormander’s theorem, 124
Hermite polynomials, 64
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Itd process, 30
multidimensional, 38
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Kolmogorov’s continuity theorem, 223
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Lévy process, 158

Lévy—Khintchine representation, 158
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Lie bracket, 123

Malliavin matrix, 108
Markov process, 10, 224
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quadratic variation, 225
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martingale, continued
representation theorem, 43, 173

Mehler’s formula, 74

Meyer’s inequality, 82

nondegenerate random vector, 108

Norris’s lemma, 126

Novikov’s condition, 45

optional stopping theorem, 226
Ornstein—Uhlenbeck
generator, 78, 191
process, 80
semigroup, 74, 191

Poisson process, 159
compound, 159

Poisson random measure, 160
compensated, 160

Poisson space, 162

progressively measurable process, 19

separating class, 133
Sobolev seminorm, 54, 183, 205, 213
Holder’s inequality, 55
iterated, 55
Sobolev space, 54, 182, 205, 213
iterated, 55
Stein’s equation, 132
solution, 132
Stein’s lemma, 131
stochastic differential equation
definition, 118
existence and uniqueness of solution,
118
in Stratonovich sense, 124
with jumps, 213
stochastic integral, 18
backward, 41
indefinite, 22
isometry property, 20
martingale property, 23
multiple, 63, 175
product formula, 64
representation theorem, 42, 172
with respect to a jump measure, 164
Stratonovich integral, 40
Stroock’s formula, 66
support of the law, 105
symmetrization, 63, 175

Tanaka’s formula, 36

white noise, 8, 58

Wiener chaos expansion, 63, 65, 177
derivative of, 66
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orthogonal projection onto, 76

Wiener integral, 7
Wiener measure, 9
Wiener space, 9
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