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8. D. W. Stroock and M. Yor, “Some remarkable martingales,Seminar on Probability, XV
(Univ. Strasbourg, Strasbourg, 1979/1980) (Frenal. 850 of Lecture Notes in Math.
pp. 590-603. Springer, Berlin, 1981. MathSciNet.
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1. M. Yor, “Application de la relation de dominati@ncertains renforcements deggalies de
martingales,” inSeminar on Probability, X\VVivol. 920 ofLecture Notes in Mathpp. 221—-
233. Springer, Berlin, 1982. MathSciNet.

2. M. Yor, “Sur un processus asse@ux temps locaux browniengyhn. Sci. Univ. Clermont-
Ferrand Il Math. (1982), no. 20, 140-148, MathScilNet.

3. M. Yor, “Introduction au calcul stochastique,” Bourbaki Seminar, Vol. 1981/198%ol. 92
of Asérisque pp. 275-292. Soc. Math. France, Paris, 1982. MathSciNet.

4. P. Messulam and M. Yor, “On D. Williams’ “pinching method” and some applicatiahs,”
London Math. Soc. (26(1982), no. 2, 348-364, MathSciNet.

5. M. T. Barlow and M. Yor, “Semimartingale inequalities via the Garsia-Rodemich-Rumsey
lemma, and applications to local times,”Funct. Anal.49 (1982), no. 2, 198-229, Math-
SciNet.

6. J. Pitman and M. Yor, “Sur uneedomposition des ponts de Bessel,Fanctional analysis
in Markov processes (Katata/Kyoto, 19819l. 923 ofLecture Notes in Mathpp. 276-285.
Springer, Berlin, 1982. MathSciNet.

7. N. Falkner, C. Stricker, and M. Yor, “Temps d'atriches et applications,” iBeminar on
Probability, XV| vol. 920 ofLecture Notes in Mathpp. 213-218. Springer, Berlin, 1982.
MathSciNet.

8. M. T. Barlow and M. Yor, “Application du lemme de Garsia-Rodemich-Run@segrtaines
inégaliés de (semi) martingales continueS,”R. Acad. Sci. Parisé. | Math. 294 (1982),
no. 19, 665-668, MathSciNet.

9. J. Pitman and M. Yor, “A decomposition of Bessel bridg&s,iWahrsch. Verw. Gebietd
(1982), no. 4, 425-457, MathSciNet.
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10. M. Yor, “Sur la transforrée de Hilbert des temps locaux browniens, et une extension de la
formule d’Itd,” in Seminar on Probability, X\V\ol. 920 ofLecture Notes in Mathpp. 238—
247. Springer, Berlin, 1982. MathSciNet.
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1. M. Yor, “Une ineégali€ optimale pour le mouvement brownienéea un temps quelconque,”
C. R. Acad. Sci. Parisé. | Math.296(1983), no. 9, 407-409, MathSciNet.

2. J.-F. Le Gall and M. Yor, “Sur &guation stochastique de Tsirelson,Saminar on probabil-
ity, XVII, vol. 986 ofLecture Notes in Mathpp. 81-88. Springer, Berlin, 1983. MathSciNet.

3. J.-M. Bismut and M. Yor, “An inequality for processes which satisfy Kolmogorov’s conti-
nuity criterion. Application to continuous martingaled,”Funct. Anal.51 (1983), no. 2,
166-173, MathSciNet.

4. M. Yor, “Le drap brownien comme limite en loi de temps locauxdiites,” inSeminar on
probability, XVII, vol. 986 ofLecture Notes in Mathpp. 89-105. Springer, Berlin, 1983.
MathSciNet.
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1. J. W. Pitman and M. Yor, “The asymptotic joint distribution of windings of planar Brownian
motion,” Bull. Amer. Math. Soc. (N.S10(1984), no. 1, 109-111, MathSciNet.

2. M. T. Barlow, S. D. Jacka, and M. Yor, “égali€s pour un couple de processussa
un temps quelconque. R. Acad. Sci. Parisé&. | Math. 299 (1984), no. 8, 351-354,
MathSciNet.
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3. M. Yor, “On square-root boundaries for Bessel processes, and pole-seeking Brownian mo-
tion,” in Stochastic analysis and applications (Swansea, 1988) 1095 ofLecture Notes
in Math., pp. 100-107. Springer, Berlin, 1984. MathSciNet.
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1. T. Jeulin and M. Yor, edsGrossissements de filtrations: exemples et applicatiomis1118
of Lecture Notes in MathematicsSpringer-Verlag, Berlin, 1985. Papers from the seminar
on stochastic calculus held at the Universie Paris VI, Paris, 1982/1983.

2. M. Yor, “CompEments aux formules de Tanaka-RosenS@minaire de probabilés, XIX,
1983/84 vol. 1123 ofLecture Notes in Mathpp. 332-349. Springer, Berlin, 1985. Math-
SciNet.

3. M. Yor, “A propos de l'inverse du mouvement brownien d&is(n > 3),” Ann. Inst. H.
Poincat€ Probab. Statist21 (1985), no. 1, 27-38, MathSciNet.

4. M. Yor, “Une cecomposition asymptotique du nombre de tours du mouvement brownien
complexe,’Aserisque(1985), no. 132, 103-126, Colloquium in honor of Laurent Schwartz,
\ol. 2 (Palaiseau, 1983), MathSciNet.

5. M. Yor, “Renormalisation et convergence en loi pour les temps locaux d’intersection du
mouvement brownien darid?,” in Séminaire de probabilés, XIX, 1983/84vol. 1123 of
Lecture Notes in Mathpp. 350-365. Springer, Berlin, 1985. MathSciNet.

6. P.Biane and M. Yor, “Valeurs principales as&as aux temps locaux browniens et processus
stables syratriques,”C. R. Acad. Sci. Parisé. | Math. 300 (1985), no. 20, 695-698,
MathSciNet.
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M. Yor, “Sur la repésentation comme iagrales stochastiques des temps d’occupation du
mouvement Brownien darR?,” in Seminaire de Probabiliés, XX, 1984/85vol. 1204 of
Lecture Notes in Mathpp. 543-552. Springer, Berlin, 1986. MathSciNet.

. J. W. Pitman and M. Yor, “Some divergent integrals of Brownian motiday. in Appl.

Probab.(1986), no. suppl., 109-116, MathSciNet.

. M. Yor, “Précisions sur I'existence et la contineiles temps locaux d’intersection du mou-

vement brownien darR?,” in Seminaire de Probabilés, XX, 1984/85v0l. 1204 ofLecture
Notes in Math.pp. 532-542. Springer, Berlin, 1986. MathSciNet.

. J. Pitman and M. Yor, “Asymptotic laws of planar Brownian motioArin. Probab. 14

(1986), no. 3, 733-779, MathSciNet.

. J. Pitman and M. Yor, “Level crossings of a Cauchy process;i. Probab.14(1986), no. 3,

780—-792, MathSciNet.

. J.-F. Le Gall and M. Yor, “Excursions browniennes et eamle processus de Bessé€l,"R.

Acad. Sci. Paris &. | Math. 303(1986), no. 3, 73—-76, MathSciNet.

. J.-F. Le Gall and M. Yor, Etude asymptotique de certains mouvements browniens com-

plexes avec drift,Probab. Theory Relat. Field&l (1986), no. 2, 183—-229, MathSciNet.

M. T. Barlow, S. D. Jacka, and M. Yor, “Inequalities for a pair of processes stopped at a
random time,Proc. London Math. Soc. ($2(1986), no. 1, 142-172, MathSciNet.
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Math. (2)111(1987), no. 1, 23-101, MathSciNet.

P. Biane and M. Yor, “Variations sur une formule de Paé\y,” Ann. Inst. H. Poinca
Probab. Statist23(1987), no. 2, suppl., 359-377, MathSciNet.

J.-F. Le Gall and M. Yor, Etude asymptotique des enlacements du mouvement brownien
autour des droites de I'espac®fobab. Theory Related Field®} (1987), no. 4, 617-635,
MathSciNet.
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D

. J. Y. Calais and M. Yor, “Renormalisation et convergence en loi pour certairgggatds
multiples asso@es au mouvement brownien daR$,” in Seminaire de Probabilés, XX)
vol. 1247 ofLecture Notes in Mathpp. 375-403. Springer, Berlin, 1987. MathSciNet.

5. P. Biane, J.-F. Le Gall, and M. Yor, “Un processus qui ressemble au pont brownien,” in
SEminaire de Probabilés, XX] vol. 1247 ofLecture Notes in Mathpp. 270-275. Springer,
Berlin, 1987. MathSciNet.

6. M. Yor, “Some recent studies of Brownian paths intersection/llitth international congress
on mathematical physics (Marseille, 198pp. 439—446. World Sci. Publishing, Singapore,
1987. MathSciNet.

7. J. AZma and M. Yor, “Intergtation d’'un calcul de H. Tanaka enéthrie ¢gerérale des
processus,” irséminaire de Probabil@s, XX] vol. 1247 ofLecture Notes in Mathpp. 262—
269. Springer, Berlin, 1987. MathSciNet.

8. S. Song and M. Yor, “legali€s pour les processus self-similaire@sa un temps quel-
conque,” inSéminaire de Probabilés, XX] vol. 1247 ofLecture Notes in Mathpp. 230—
245. Springer, Berlin, 1987. MathSciNet.

9. J. Pitman and M. Yor, “Compmentsa I'étude asymptotique des nombres de tours du mou-
vement brownien complexe autour d’'un nombre fini de poir@sR. Acad. Sci. Parisés. |
Math. 305(1987), no. 17, 757-760, MathSciNet.
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1. S. Weinryb and M. Yor, “Le mouvement brownien déwy index parR?* comme limite
centrale de temps locaux d’intersection,”Saminaire de Probabilés, XXI| vol. 1321 of
Lecture Notes in Mathpp. 225-248. Springer, Berlin, 1988. MathSciNet.

2. P. Biane and M. Yor, “Quelqueséamisions sur le @andre brownien,Bull. Sci. Math. (2)
112(1988), no. 1, 101-109, MathSciNet.

3. K. Burdzy, J. W. Pitman, and M. Yor, “Some asymptotic laws for crossings and excursions,”
Astrisque(1988), no. 157-158, 59-74, Colloque PaéMy sur les Processus Stochastiques
(Palaiseau, 1987), MathSciNet.
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4. P.Biane and M. Yor, “Sur la loi des temps locaux browniens pris en un temps exponentiel,” in
Sminaire de Probabilés, XXI| vol. 1321 ofLecture Notes in Mathpp. 454-466. Springer,
Berlin, 1988. MathSciNet.

5. M. Yor, “Remarques sur certaines constructions des mouvements browniens fractionnaires,”
in Seminaire de Probabilgs, XXI| vol. 1321 of Lecture Notes in Math.pp. 217-224.
Springer, Berlin, 1988. MathSciNet.

Back to year index

1989

1. C. Donati-Martin and M. Yor, “Mouvement brownien etgalie de Hardy dand.?” in
Sminaire de Probabilés, XXI1| vol. 1372 ofLecture Notes in Mathpp. 315-323. Springer,
Berlin, 1989. MathSciNet.

2. B. Duplantier, “Areas of planar Brownian curved,Phys. A22(1989), no. 15, 3033-3048,
MathSciNet.

3. M. Barlow, J. Pitman, and M. Yor, “On Walsh’s Brownian motions,’Sminaire de Prob-
abilités, XXIIL vol. 1372 ofLecture Notes in Mathpp. 275-293. Springer, Berlin, 1989.
MathSciNet.

4. J. Pitman and M. Yor, “Further asymptotic laws of planar Brownian motidnyi. Probab.
17(1989), no. 3, 965-1011, MathSciNet.

5. M. Yor, “De nouveauxé&sultats sur Bquation de Tsir&on,”C. R. Acad. Sci. Parisés. |
Math. 309(1989), no. 7, 511-514, MathSciNet.

6. M. Yor, “On stochastic areas and averages of planar Brownian mafidatiys. A22(1989),
no. 15, 3049-3057, MathSciNet.

7. M. Barlow, J. Pitman, and M. Yor, “Une extension multidimensionnelle de la loi de l'arc
sinus,” inSeminaire de Probabilés, XXII| vol. 1372 ofLecture Notes in Mathpp. 294—
314. Springer, Berlin, 1989. MathSciNet.

8. M. Yor, “Une extension markovienne de I'éllgre des lois &ta-gamma,C. R. Acad. Sci.
Paris Sr. | Math. 308(1989), no. 8, 257-260, MathSciNet.

9. J. AZma and M. Yor, Etude d’une martingale remarquable,"Saminaire de Probabilis,
XXIII, vol. 1372 ofLecture Notes in Mathpp. 88—130. Springer, Berlin, 1989. MathSciNet.
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1. T. Jeulin and M. Yor, “Filtration des ponts brownienséguations diférentielles stochas-
tiques lireaires,” inSéminaire de Probabilés, XXIV, 1988/89vo0l. 1426 ofLecture Notes in
Math., pp. 227-265. Springer, Berlin, 1980. MathSciNet.

2. K. Burdzy, J. Pitman, and M. Yor, “Brownian crossings between sphefedath. Anal.
Appl. 148(1990), no. 1, 101-120, MathSciNet.

3. J. AZma and M. Yor, “[@rivation par rapport au processus de BesselS&minaire de
Probabilites, XXIV, 1988/89%vol. 1426 ofLecture Notes in Mathpp. 210-226. Springer,
Berlin, 1990. MathSciNet.

4. J.-F. Le Gall and M. Yor, “Enlacements du mouvement brownien autour des courbes de
'espace,’Trans. Amer. Math. So817(1990), no. 2, 687-722, MathSciNet.
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1. L. E. Dubins, MEmery, and M. Yor, “A continuous martingale in the plane that may spiral
away to infinity,” in Seminaire de Probabilés, XXV vol. 1485 ofLecture Notes in Math.
pp. 284—290. Springer, Berlin, 1991. MathSciNet.

2. J. Rosen and M. Yor, “Tanaka formulae and renormalization for triple intersections of Brow-
nian motion in the plane Ann. Probab.19(1991), no. 1, 142-159, MathSciNet.

3. C. Donati-Martin and M. Yor, “Fubini’s theorem for double Wiener integrals and the vari-
ance of the Brownian pathAnn. Inst. H. Poinca& Probab. Statist.27 (1991), no. 2,
181-200, MathSciNet.

16


http://www.stat.Berkeley.EDU/users/pitman/yorbib/index.html
http://www.ams.org/mathscinet-getitem?mr=91i:60206 target = "MathSciNet" 
http://www.ams.org/mathscinet-getitem?mr=91h:31003 target = "MathSciNet" 
http://www.ams.org/mathscinet-getitem?mr=92a:60172 target = "MathSciNet" 
http://www.ams.org/mathscinet-getitem?mr=90e:60099 target = "MathSciNet" 
http://www.stat.Berkeley.EDU/users/pitman/yorbib/index.html
http://www.ams.org/mathscinet-getitem?mr=93i:60134 target = "MathSciNet" 
http://www.ams.org/mathscinet-getitem?mr=92c:60108 target = "MathSciNet" 
http://www.ams.org/mathscinet-getitem?mr=92m:60072 target = "MathSciNet" 

4. M. Yor, “The laws of some Brownian functionals,” iaroceedings of the International
Congress of Mathematicians, Vol. I, 1l (Kyoto, 1990p. 1105-1112. Math. Soc. Japan,
Tokyo, 1991. MathSciNet.

5. M. Yor, “Une explication du toeme de Ciesielski-TaylorAnn. Inst. H. Poinca& Probab.
Statist.27(1991), no. 2, 201-213, MathSciNet.

6. D. Revuz and M. YoriContinuous martingales and Brownian motjenl. 293 ofGrundlehren
der Mathematischen Wissenschaften [Fundamental Principles of Mathematical Sciences]
Springer-Verlag, Berlin, 1991.

7. M. Yor, “Etude asymptotique des nombres de tours de plusieurs mouvements browniens
complexes coglés,” in Random walks, Brownian motion, and interacting particle systems
vol. 28 of Progr. Probab, pp. 441-455. Birkuser Boston, Boston, MA, 1991. MathSciNet.
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1. M. Yor, “Tsirelf'son’s equation in discrete timePProbab. Theory Related Fieldl (1992),
no. 2, 135-152, MathSciNet.

2. J. A£ma, P.-A. Meyer, and M. Yor, “Martingales relatives,”$aminaire de Probabilés,
XXV, vol. 1526 ofLecture Notes in Mathpp. 307-321. Springer, Berlin, 1992. Math-
SciNet.

3. T. Jeulin and M. Yor, “Une @composition non-canonique du drap brownien,S&minaire
de Probabilies, XXV] vol. 1526 ofLecture Notes in Mathpp. 322-347. Springer, Berlin,
1992. MathSciNet.

4. J. AZma and M. Yor, “Sur les&os des martingales continues,” $aminaire de Proba-
biliteés, XXVJ vol. 1526 ofLecture Notes in Mathpp. 248-306. Springer, Berlin, 1992.
MathSciNet.

5. M. Yor, “Sur certaines fonctionnelles exponentielles du mouvement browaétht. Appl.
Probab.29(1992), no. 1, 202—-203, MathSciNet.

6. C. Donati-Martin and M. Yor, “Extension d’une formule de Pa@vl pour la variation
guadratique du mouvement brownien plaByill. Sci. Math.116(1992), no. 3, 353-382,
MathSciNet.
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. H. Geman and M. Yor, “Quelques relations entre processus de Bessel, options asiatiques et
fonctions confluentes hypergnetriques,”C. R. Acad. Sci. Parisé. | Math. 314(1992),
no. 6, 471-474, MathSciNet.

8. J. Pitman and M. Yor, “Arcsine laws and interval partitions derived from a stable subordina-
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