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SELF-SIMILAR PROCESSES AND THEIR APPLICATIONS

L. Chaumont, P. Graczyk and L. Vostrikova, eds.

Abstract. — This volume contains some articles related to the conference Self-similar
processes and their applications which took place in Angers, from the 20th to the 24th
of July 2009. Self-similarity is the property which certain stochastic processes have
of preserving their distribution under a time-scale change. This property appears in
all areas of probability theory and offers a number of fields of application. The aim
of this conference is to bring together the main representatives of different aspects of
self-similarity currently being studied in order to promote exchanges on their recent
research and enable them to share their knowledge with young researchers.

— Self-similar Markov processes.

— Matrix valued self-similar processes.

— Self-similarity, trees, branching and fragmentation.
— Fractional and multifractional processes.

— Stochastic Léwner evolution.

— Selfsimilarity in finance.

The organization of the conference was achieved in cooperation with probabilists and
statisticians from the research federation Mathématiques des Pays de la Loire. The
ANR Géometrie différentielle stochastique et Auto-similarité, based at the Univer-
sity Toulouse III, and the franco-mexican project ECOS-Nord, Etude des processus
markoviens auto-similaires also contributed to the organization.

Résumé. (Théories de Galois géométrique et différentielle). — Les articles contenus
dans ce volume concernent certains des thémes abordés lors du colloque Self-similar
processes and their applications qui s’est déroulé & Angers, du 20 au 24 juillet 2009.
L’autosimilarité est la propriété qu’ont certains processus stochastiques de préserver
leur loi aprés un changement d’échelle des temps. Celle-ci est présente dans tous les
domaines des probabilités et offre de multiples champs d’application. Ce colloque avait
pour objectif de réunir certains représentants des différents aspects de ’autosimilarité
étudiés aujourd’hui, afin de favoriser les échanges sur leurs recherches récentes et



