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Abstract
A non-commutative version of the sewing lemma is proved, with some applications 

Full text: PDF | PostScript

Pages: 24-34

Published on: January 14, 2008

Bibliography

1. D. Feyel, A. de La Pradelle. Curvilinear Integrals along Enriched Paths. 
Electronic J. of Probability 34, 860-892 (2006) Review Number not available. 

2. M. Gubinelli. Controling Rough Paths. J. Funct. Analysis216, 86-140 (2004) 
MR2091358 (2005k:60169) 

3. T.J. Lyons. Differential equations driven by rough signals. Rev. Mat. 
Iberoamericana 14 (1998), no. 2, 215--310. MR1654527 (2000c:60089)  

4. T.J. Lyons, Z. M. Qian. Calculus for multiplicative functionals, Itô's formula and 
differential equations. Itô's stochastic calculus and probability theory, 233--
250, Springer, Tokyo, (1996). MR1439528 (98k:60111) 

5. T.J. Lyons, Z.M. Qian. System control and rough paths. Oxford Mathematical 
Monographs. Oxford Science Publications. Oxford University Press, 
Oxford, (2002). ISBN: 0-19-850648-1 MR2036784 (2005f:93001) 

6. L. Schwartz. La convergence de la série de Picard pour les EDS. Séminaire 
prob. Strasbourg,t.23, 343-354 (1989). Review Number not available. 

7. L.C. Young. An inequality of H"older type, connected with Stieltjes 
integration. Acta Math. 67, 251-282 (1936). Review Number not available. 

Research
Support Tool

Capture Cite
View Metadata
Printer Friendly

Context 

Author Address

Action 

Email Author
Email Others

 

Home | Contents | Submissions, editors, etc. | Login | Search | EJP

Electronic Communications in Probability. ISSN: 1083-589X 


