A Complete Bibliograph y of Publications in The ory of

Pr ob ability and its Applic ations: 2000–2009

Nelson H. F. Beeb e

Univ ersit y of Utah

Departmen t of Mathematics, 110 LCB

155 S 1400 E RM 233

Salt Lak e Cit y , UT 84112-0090

USA

T el: +1 801 581 5254

F AX: +1 801 581 4148

E-mail: beebe@math.utah.edu, beebe@acm.org, beebe@computer.org (In ternet)

WWW URL: http://www.math.utah.edu/~beebe/

10 June 2022

V ersion 3.00

Title w ord cross-reference

2 [BO07, GPL08, HP09, Sha05].

0

[Leb03b].

2

[KN02]. A [Y ak08, PS04]. α [Zie01]. B

[Shi02]. α ∈ (0, 1) [Leb08]. χ [PS04]. d

[Der05, Sof02, Sof05]. f [Gus08]. G

[BNP

A03]. H [KPK06b]. H d

[KS07a]. I

0

[Neu00]. L [BN00, KN02, Leb03b]. L p

[F at03, F at09, Leb02]. L

2

[Ja j06, NN05]. L

q

[Shi02]. Lu = ψ u [DK01]. MAP /G/1/∞

[P ec01]. p [Khr02, KY05]. p > 0 [F at09]. q

[Shi02]. R d

[Ben05]. R

S

[Kho06]. S [Mik03].

σ [Kal04, V

G08]. SO(n) [Jan03]. t

[BP03, NK09]. U

[Sha03, AB02, Bor01, Eic01, Gad04]. ε

[Gap02]. x → |x − θ | [Mat03].

-Adic [Khr02, KY05]. -Ancillarit y [BN00].

-CUSUM [HP09]. -Deviatations [Gap02].

-Dimensional [Der05]. -Div ergence

[Gus08]. -Fields [V

G08]. -function

[KPK06b]. -F unctionals [F at09].

-Lo calization [Kal04]. -Martingales

[Kal04]. -Mixingale [Shi02].

-Nonformation [BN00]. -Norm [F at03].

-Optimal [Sof02, Sof05]. -patterns [Mik03].

-P erm utation [Y ak08]. -Pro cess [PS04].

-Pro cesses [Eic01]. -Small [NN05].

-Smo othness [Shi02]. -Stable [Zie01].

-Statistic [BP03]. -Statistics

[Sha03, AB02, Bor01, Gad04]. -step [BO07].

-Sufficiency [BN00]. -Up crossings [PS04].

-V alued [Leb03b, Leb02, Shi02].

2 [BK01, Zan04].

3 [BK02b].

1

41-45 [Ano02b].

60th [Kha08a].

70th

[Ano00c, Ano01a, Ano07f, Kha08b, tbYGS05].

75th [ABV

+

07, Ano06c, CIM

+

07, Kha08c].

80th [Ano02a, Ano04e, Ano05e]. 85th

[Kha09].

A.

[CIM

+

07, Klo07b, Kol04a, PS09, tbYGS05].

Ab dullo vic h [Ano03a, The03]. Ab el

[Bor08]. Ab elian

[Bor04a, F el01, F

G05, Gab01, ZN04].

Absolute [No w05, She07]. Absolutely

[BK06a, Roz04b]. Absorption [Kal03].

Academician [Ano07f]. Academ y [Shi00].

Acciden ts [Mas07]. Accuracy

[KS06a, KS06b, Mik02, Zh u00a]. Action

[W eb06, W eb07]. Actions [V er04].

Adaptiv e [CGL

T04, RR05]. Additiv e

[DB04, EL00]. Additivit y [Hol07]. Adic

[Khr02, KY05]. Adjoin t [Sh u01]. Adjusted

[BD04]. after [Mas07]. Akiv a [Ht09].

Alarm [T ar09]. Aleksandro vic h [Ano02e].

Algebraic [RR05]. Allo cation

[Gaa08, Tim01, Tim05]. Almost

[BR06b, BR06c, CF04, IL00, VD06]. along

[BG04]. Alternativ e [MO01]. Alternativ es

[HM06, HP09]. American [Chr04].

Analogue [Sen08]. Analogues

[Osm09, PVK02, PVK06]. Analogy

[Mas04a]. Analysis [Bor07, GP05, GT07b,

IM03, K

O02, KR00, Nas07, P as05, Rom01].

Analytic [Ibr07, KL08]. Anatolii [Ano01b].

Ancillarit y [BN00]. Ancillary [KR06].

Anderson [HT07]. Andre [Ano04a].

Andrei [Ano02a]. Anisotropic

[KLP08, Ost02]. Anniv ersaries [Ano05a].

Anniv ersary [Ano02f]. An tano vic h

[Ano00c, Ano05b]. An ticipation [GPS01].

Application

[BK05, CPP02, Di 04, GP05, Lev01, NK09].

Applications [Bob03, BK06a, BF00, Kor01,

Leb00b, PT09, RS01, Zhd09]. Approac h

[AS09, Bel05b, Dar05, Dok04, FK01, MO01,

Mol03]. Appro ximate [KR04].

Appro ximates [Y ar07]. Appro ximation

[AS02, AS05, BB05a, BP03, Bor04a, Bor03b,

Bor01, GZ09, HM08, KS06a, KS06b, KL05,

LN00, LR

T00, Mik02, MS07b, PS08, RS01,

Ro o01, Ro o03, Ro o04, Sun08, VM00, Zh u00a].

Appro ximations

[CCHH08, Cek00, Ro o02, Ste03, V er03].

Arbitrage [Rok08]. Arbitrary [BF00].

Arcsine [Afa07, Kru06]. Arithmetic

[Gap07, Zhd09]. ARMA [BS05]. Arra y

[Sha06b]. Arra ys

[CHL

V08, CHL02, HLR

V03]. Articles

[Shi00]. Artin [Nir03]. Asian [CS04].

Assisted [Hol04]. Asso ciated

[Amo05, CHL

V08, Che01, CHL02].

Asymmetric [KP05, Nag07a]. Asymptotic

[ASVV07, BY04, BR06a, Bog03, BM01a,

BFS09, Chi02b, Chi02a, Chi03, Eng04,

F ro03, FJT02, Hol05, KS07b, Kor00, Kor01,

Kru01, KM00, MP04, Nad07, Nag07a, PT09,

Ryb01a, Sen07, Sen09, Smo00, Sob08, TV05,

T ar09, Y ar09, vRRvZ00]. Asymptotical

[Rag06b]. Asymptotically [Chi02b, Chi02a,

Chi03, Erm04, HM06, Ser00, Sof02, Sof05].

Asymptotics [Bak00, Bor03a, Bor04b,

´

Cwi09, F at03, F at04, F at09, GS07, NN05,

Roz04a, Roz05, Tim01, Y ak03, Y ak04].

A ttaining [Afa08]. A ttains [Uru05].

A ttraction [Gri00, Roz04a, Roz05]. Author

[Ano02b]. Automorphically [Gab01].

Av erages [ABM08, GW00, Gap07, Gap09,

GT07b, PS08]. Av eraging

[L Y06, LN00, Mas04b, Mas05]. Av erse

[GS07]. Axioms [Mas04b].

B [Ano05e]. B. [Ano04e, Kha09]. Bac helier

[Kam09]. Bac helier-V ersion [Kam09].

Bac kw ard [BER05, BE06, BE08, CFS08].

Bahadur [KR01a]. Bakry [Bob03]. Ball

[NN05]. Balls [Roz09b]. Banac h

[DM08, F at04, HLR

V03, Kv a01, Mat00,

RS05, RS00, Sha05, Shi02, VK07].

Banac h-V alued [DM08, F at04]. Bartlett

[MS07a, Sta02]. Basis [Leb02, RR05].

Ba y es [LS03]. Ba y esian

[Bur09, RS01, Ryb01a, Sol00, TV05, T ar09].

Beha vior

[BY04, CSY03, F ro03, KS08, Koz02, Kru01,

L Y06, Nad07, Rag06b, VD06, Zap06].

Belong [IK08a]. Belo w [Roz03a]. Benford

[KP05, KPK06b]. Bernoulli [Kru05]. Berry

[Gad04, She07]. Bessel

[CS04, Che01, Mis06a]. Best

[Chi02b, Chi02a, Chi03, HP09, KR01b].

Bet w een

[Afa04, Kon02, Zub00, No q00, No w05]. Bias

[BT08a, BT08b]. Bibliograph y [Ano00d,

Ano00e, Ano00f, Ano00g, Ano01f, Ano01g,

Ano02g, Ano02h, Ano02i, Ano03d, Ano03e,

Ano03f, Ano04g, Ano06d, Ano07g, Ano07h].

Binomial [HM08, PVK02, PVK06, Ro o01].

Birthda y [ABV

+

07, Ano00c, Ano01a,

Ano02a, Ano02c, Ano04e, Ano05e, Ano06a,

Ano06c, Ano07f, CIM

+

07, Kha08b, Kha08c,

Kha08a, Kha09, tbYGS05]. Blo c k

[CGL

T04]. Bo oks

[Ano04c, Ano07c, P an06b, P an06a].

Bo otstrap [BP03]. Bo otstrapp ed

[V CH06]. Border [Kal03]. Boro vk o v

[CIM

+

07]. Bottlenec ks [VD07]. Bound

[Ben05, GZ05, MPW06, She07]. Boundaries

[IK08a]. Boundary

[BF00, Bor03a, Bor04b, BM09a, BM09b,

DK01, F at03, Rag06a, RS00].

Boundary-V alue [F at03]. Bounded

[Sha05]. Bounds

[AB02, BRS06, CG04, GZ09, Jan03, Klo07a,

Mat09, Nag02b, Nag02a, RR00, Y ar09].

Branc hing

[Afa04, Afa07, AK04, Bor03b, F ak09, FVW03,

GK01, GDLH03, Kal02, Kal03, KS07a,

KS08, Lan07, Leb06, Shi01, V at03, VD04,

V at04, VD05, VT05, VD07, VD08, VD09].

Bridges [Lev02]. Bro wnian

[D W06, BFS09, CS04, DSY00, GPS01,

GSY07, HM06, HP09, Lev02, LS04, Lob06b,

Lob06a, Mol00, Mol03, OE09, SC00, SY04,

Shi09c, Sui02, Uru05, Y ar07]. Brunk

[Kru03]. Brunswic k [Nir03]. Burgers

[Bak02]. Burkholder [Pre09].

C̀ adl` ag [CFS08]. Calculus [DD00, GV07].

Calibration [GHKT07]. Call [PS02].

Call-Put [PS02]. Capacities

[Hol04, Pug09a]. Capacit y

[HS06, Shi08, Shi09a]. Case

[BO03, BR06b, BR06c, BK01, BK02b,

KLP08, KP04, KPK06a, LB04, P et03,

Rok06, Rok08, Sen09, V at03]. Cases [Eic01].

Catalytic [VT05]. Catastrophe [GP05].

Categorical [KK06]. Cells [Tim01, Tim05].

Censored [Ibr07]. Cen tral

[Min01, Bak02, BG04, GS05, Gri03, Joh06,

Kam07, RS05, Roz03a, Sen07, Sen09,

Sha06a, Sob08, Su02, Y ar09]. Certain

[Bor00, Kam07, KP02, Lou03, Nas00, Pin06,

Sc h03]. Chain [Bor03a, Bor04b, CCHH08,

Rot08, She00, Sze06]. Chains

[BO07, Lin00, Mit06, Sh u01]. Chains.P art

[BK01, BK02b]. Change

[BNS06, Bor09b, BFS09, HM06, KS02,

PT09, Sof02, Sof05, TV05]. Change-P oin t

[Bor09b, Sof02, Sof05]. Changed [PKJ07].

Changep oin t [T ar09]. Channels

[AH03, Hol04, HS06, Hol07, Shi08, Shi09a].

Chaos [DDP07]. Characteristic

[Gam01, KP03, Roz00c, Ry a01].

Characteristics

[DSY00, Lob06a, Osm09, Rot08].

Characterization [Ali00]. Charged

[PSV00]. Cheb yshev

[Kon02, Osm09, Sen08]. Chemical

[MMZ07]. Chernoff

[PVK02, PVK06, Roz09a]. Chernoff-T yp e

[Roz09a]. Chibiso v [Kha08b]. Choice

[KR01b]. Cho osing [MO01]. Cho v er

[Pin06]. Cho v er-t yp e [Pin06]. Ch ung

[PL07]. Ch ung-T yp e [PL07]. Clark [JP09].

Class

[Dom02, HT07, Klo07a, KS07b, Lin00, MT01,

NK09, Neu00, PT09, Rag06b, Ser06, Zan04].

Classes [Gap09, Kam07, Nas00, W eb04].

Classical [Shi08]. Classification [Ryb01a].

Close [GPS01, Ing01]. Closed [Sc h03].

CL T [Lou02, RR00, W eb06, W eb07].

Clusters [Vys06]. Co efficien t [BDK05].

Co efficien ts [Ch u00, IK00, IK01, Vla05].

Coheren t [Che08b, Kul08]. Coinciding

[Kly03]. Collision [KS07c]. Collision-F ree

[KS07c]. Color [Mat04]. Com bined

[KM00]. Common [Roz04a, Roz04b, Roz05].

Comm unication [AH03, BR06b, BR06c].

Comm unications [Kru05]. Compact

[MP08]. Compactness [Rog06].

Comp ensated [JP09]. Complemen tary

[Hol07]. Complete [CHL

V08, HLR

V03].

Completely [KP05]. Comp onen t

[KR06, No v04, Vis01]. Comp onen ts

[PK08, Tim04]. Comp osite [BD08, BD09].

Comp ound

[AS05, Cek00, Cek03, FMS08, Kor01, Mik02].

Concen tration [BH08, Rog02, Rog06].

Concept [KY05]. Condition

[BM07a, BM07b, Gri03, Kru08, Roz04b].

Conditional [Di 04, Hes04, KS07b, Koz02,

Sha06b, Shi09c, Ste03].

Conditional-Extremal [Shi09c].

Conditionally [She00]. Conditions

[F ak09, Mor00, Sho05]. Cone

[Nos02, Y ak04]. Conference [Ano04f].

Configuration [GT07b]. Congratulations

[Ano02c]. Conjecture [Mat04]. Conjugate

[ZN04]. Connected [Kol04b].

Consequences [Roz00a]. Consistency

[LS03]. Consisten t [Che02a]. Constan t

[IS02, Joh04, Pre09, Rog00, She07].

Constan ts [Chi02b, Chi02a, Chi03, Deb06].

Constrained [Hol04]. Constrain t [T ar09].

Constrain ts [BAH01, BHA02, Rok05].

Constructed [Kor00]. Constructing

[BB06]. Construction [Ruz02].

Constructiv e [Rok08]. Con temp orary

[Ano04f]. Con text [P et03]. Con text-F ree

[P et03]. Con textual [Khr07]. Con tin uit y

[BE08, No w05, Ost02]. Con tin uous

[BR06c, BK06a, GT07b, HS06, Kol09, Mit06,

Roz02, Roz04b, VK09]. Con tin uous-Time

[Kol09, Mit06]. Con toured [Sha06b].

Con tractiv e [CCHH08]. Con tractivit y

[Mat03]. Con trol [BKP04, LR

T00].

Con trolled [She00]. Con v ergence

[Ale06, CHL

V08, Che01, Ch u00, DM08,

GT03, HLR

V03, Joh04, KTT08, Kon02,

KP02, KB02, Kru08, Kru09, Kul03, Kuz06,

Kv a01, Lou02, Mak00, Mal01b, MP01,

Pug09b, RR00, Sho05, Tim07, VK07, VM00,

V er00, V

CH06, Mor00]. Con v ergencies

[Kru04]. Con v ex [BK06b, D

W06, DT03,

Kul08, KP03, Pug09a, Ryc03, Sui02].

Con v olution [Li02, Ro o04]. Con v olutions

[Kar05, Rog06]. Cop olymer [dHW07].

Correctional [D

W06]. Correlated

[MMSS08]. Correlation [BDK05, Ruk07].

Correlations [PT01]. Costs

[KPT01, Rok08]. Couette [MM09].

Coupling [Lev02]. Couplings [Bor04a].

Co v ariance [Luo09]. Co v erage [ASVV07].

Co x [Kor01]. Cramer

[Boi03, PK03, Roz04b, Bak00, BM09a,

BM09b, BM07a, BM07b]. Criterion

[Rok08, SS00]. Critical

[Afa04, FV01, FVW03, GK01, NV06b,

NV06a, V at03, VT05, VWF08, W ac08].

Crossing [Bor03a, Bor04b, Rag06a].

Crossings [Bor09a]. Curren t [BDG

+

07].

CUSUM [HM06, HP09]. Cycles [Y ak08].

D [GPL08]. D-Orien ted [GPL08]. D.

[Kha08b]. Dalang [Rok05]. Darmois

[F G05]. Darmous [F el01]. Data

[Bak02, KK06, PCMGM09, VK09].

Deca ying [Bor04b, BB05b]. Decision

[Ryb01a]. Decisions [FP06].

Decomp osition [GS07, Kar05].

Decomp ositions [OE09, Sen09, She03].

Decon v olution [BT08a, BT08b].

Decreasing [Rog03, Roz08, Vla05].

Definition [Rog00]. Denoising [KLP08].

Densities [BRS08, BRS09, BM01a, Nag07a,

Zh u00a, Rok09]. Densit y

[BT08a, BT08b, CPP02, GY07, Har01,

Ibr07, No v00a, RR05, Y ak03]. Dep endency

[Gri03, Rot08].

Dep endency-Neigh b orho o ds [Rot08].

Dep enden t

[AK04, DM08, Eic01, F ak09, Kam07, KR04,

Lou02, Lou03, Nag01, Sha03, Sha05, V

CH06].

Deriv ativ e [GE02]. Detection

[BFS09, HM06, HP09, PT09, Shi09c, Shi09d,

Sof02, Sof05, TV05, T ar09]. Determined

[Ryc03]. Deterministic [Rad07].

Dev elopmen t [IM03]. Deviatations

[Gap02]. Deviation [Arc03, Arc04, ABM08,

BK01, BK02b, Erm04, Erm07, Kor02,

Nag02b, Roz08, Sze06, Tim01]. Deviations

[AS02, AILvZ09, BB05a, BR02, BDG

+

07,

BM01b, BB02, BB05b, BM07a, BM07b,

BM09a, BM09b, CG03, CG04, Eic01, Eic05,

F at03, F at04, FV01, FMS08, GDLH03, GL00,

Koz02, Kru05, MPW06, Nag02a, Nag05,

Nag07a, Roz04b, Roz09a, Tim03, V er03,

W ac08, ZN04, Zh u00b, Zh u05]. Difference

[V er00]. Differen t [IM03, Tim05].

Differen tial [Bak03, BNS08, BER05, BE06,

BE08, CFS08, Che02b, IK00, IK01, Leb03b,

Mal01b, MS07b, Ryb01b, V er00]. Diffusion

[AS09, BRS08, BRS09, Bog01, Bor03b,

Har01, KS08, KS07c, KN02, LR

T00, MT01,

Nec00, PSV00, Pug09b]. Diffusion-T yp e

[Bor03b]. Diffusions [BL01, KS07a].

Dimension [FVW03, KS07a, T em00].

Dimensional

[BK01, BK02b, Der05, HS06, Mak00, Mak04,

MF08, Nos02, PSV00, V er04, VD05]. Direct

[PT01]. Diric hlet

[MmVT03, Pug09b, RS01]. Discipline

[P ec01]. Disciplines [CM04].

Discon tin uous [BM01a]. Discoun ted

[KR01b]. Discoun ting [BL01]. Discrete

[Ali00, BR06b, Esq08, F

G05, KL08, KPT01,

LB04, Mis06a, Pus03, Rok06, Rok08, Rok09].

Discrete-Time [Rok06]. Disorder [Bur09].

Disp ersiv e [Zie01]. Dissimilarit y [BR06a].

Distinguishable [Tim01]. Distributed

[Bor06, BD07, Ch u00, PL07, Zh u00a].

Distribution

[AL08, Bel02, Bel05a, BK05, Bor09a, Bor00,

BB02, DKF08, Har01, KN08, Kho02, Kho06,

Kly03, Kor02, Kul03, KP04, KPK06a,

KPK06b, KN02, Kuz06, Lan07, Lob06b,

Mac06, Mik02, Mis06b, No v00b, PN03, PT09,

PU02, PVK06, Rog06, Ro o01, Ro o02, Roz00a,

Roz04a, Roz04b, Roz05, Roz08, RR05, Ruz02,

She03, Shi01, Smo00, Tim03, Vin07, Y ak03].

Distributional [Jed08, Jed09, SC00].

Distributions

[Ali00, BY04, BRS08, BK01, BK02b, BB05b,

Bor09b, Cek03, F at04, F at09, Gaa08, Gab01,

GP05, HM08, Kar05, KS07b, Kul03, KP03,

Kuz07, Mau04, Min01, NK09, No q00, Nos02,

No v09, RS01, Rog00, Ry a01, Ryc03, Sha06b,

Ste03, VD05, Y ak04, ZN04, Zie01, Zub00].

Div ergence [Gus08]. Divisibilit y

[BNP

A03]. Divisible [BY04, Y ak03, Y ak04].

Dmitriev [Ano02e]. Dobrushin [Bor04a].

Domain [MMSS08, Roz04a, Roz05].

Dominated [Rog03]. Dominating

[BT08a, BT08b, Ser00]. Donsk er

[CSY03, W eb04]. Do ob [Roz00c].

Do wnfalls [DSY00, Lob06a]. Drift

[BFS09, Lob06b, Lob06a, SC00, V er01].

Drifts [BR01]. Driv en [BK09, CFS08].

Driving [Leb03b]. Dualit y

[Dok04, PS02, RR01]. Dv oretzky [FP06].

Dynamical [Mas07, OK02]. Dynamics

[BNS08, Kol09, Mal01a, Mas04b]. Dynkin

[Ano05e].

E. [Ano05e]. Econoph ysics [Mas05].

Edgew orth [Rot08]. Editor [Nir03].

editors [Ano06b, Ano07b, Ano01c, Ano04b,

Ano05c, Ano07a, Pin09]. Effectiv e [NS05].

Efficiency [KN02, vRRvZ00]. Efficien t

[Erm04]. Elemen ts [F at04, HLR

V03].

Elliptically [Sha06b]. Emeritus [Nir03].

Empiric [KN02]. Empirical

[BDG

+

07, LS04, Min01]. Em ulsion

[dHW07]. Energy [Vys06]. Ensem ble

[GT03, KTT08]. Ensem bles [HS06].

En tanglemen t [Hol04].

En tanglemen t-Assisted [Hol04]. En trop y

[CM04, GW00, Gap07, Gap09, Mas01, V

G08].

En vironmen t

[Afa04, Afa07, AK04, F ak09, GK01, V at03,

VD04, V at04, VD05, VD07, VD08, VD09].

En vironmen ts [Bor03b]. Epidemic

[MS07a, Sta02]. Equalit y [Di 04, Lip06].

Equation [Bak02, Bak03, BNS08, BE06,

DK06, Eng04, Mas00, Y en05]. Equations

[Bel05b, BRS06, BER05, BE08, CFS08,

Che02b, Der05, Dok04, F at03, Kop01,

Leb03b, Mak00, Mak04, Mal01b, Mas04a,

MS07b, Pus03, Ryb01b, V er00].

Equations.P art [IK00, IK01]. Equilibrium

[GHKT07, P es09]. Equiv alen t

[Mat04, Rok09]. Erdos [BO07, Koz02].

Ergo dic

[GW00, Gap00, Ja j06, KN02, VK09, W eb04].

Ergo dicit y [Mat03]. Error

[Bog03, BS05, Y ar09]. Esseen

[Gad04, She07]. Estimate

[Bog03, GY07, IK08b, Kul03, Mik02, Roz03a].

Estimates [AL08, BRS08, BF00, BP01,

DDP07, Gap07, Gap09, KNP03, Mak03,

Mal01b, Mit06, Orl09, Sen07, Shi01].

Estimating [V ak02]. Estimation [BK03,

Bor09b, BHA02, CGL

T04, GE02, Hol05,

IK00, IK01, Ibr04, Ibr07, KR06, KLP08,

KL03, KR01a, Pre09, RR05, Ser00, Sol00].

Estimator

[GY07, KM00, Mag00, MPW06, No v00a].

Estimators

[ASVV07, BR06a, Erm07, vRRvZ00]. Euler

[BD04]. Ev olution [Mas05, VD07]. Exact

[CS01, F at09, FJT02, Gap09, IS02, Roz04a,

Roz05]. Example [GL00, V er04, Zap06].

Examples [Gap02]. Excessiv e [Dyn00].

Exc hangeable [CS01, Lev01, MP01].

Existence

[Bak03, BR01, D

W06, Leb03b, Mau04]. Exit

[Dyn00, Har01, PT09, Rag06b]. Expansion

[ASVV07, Chi02b, Chi02a, Chi03, Ro o01,

Ro o03, Sen08, Smo00]. Expansions

[Bog03, MR00, Rot08, Sen07, Sob08, Y ar09].

Exp ectation [FJT02, Ser00].

Exp ectations [Di 04, Kru07]. Exp ected

[NZ09]. Explicit [Sen07]. Exp onen t

[Ro o03]. Exp onen tial [BK01, GY07, Mor04,

Roz08, Sel05, Zai01, Zai02a, Zai02b].

Exp onen tialit y [PT09]. Exp onen tially

[Bor04b, BB05b]. Extended [Rok05].

Extending [Kru03]. Extension

[Gne06, Gus08, JP09, Roz02, SC00].

Extensions

[BNP

A03, CSY03, Khr02, Leb02].

Extinction [F ak09, Kal02, P et03, Shi01].

Extrema [Kor01]. Extremal

[PKJ07, Roz00a, Shi09c]. Extreme [KN03].

Extremes [Ans06, Leb03a, Leb08, TC03].

F actorial [Kho02]. F actorial-P o w er

[Kho02]. F actorized [Mas00]. F alse [T ar09].

F amilies [Che02a]. F ast [Bak00]. F eedbac k

[BKP04]. F eller [Mas00, Roz00b].

F eynman [DDP07]. Field

[GZ05, Nos02, PT01]. Fields [F at03, Leb03a,

Leb08, MY02, Ost02, RS05, Sun08, V

G08].

Filtered [CU04, SS00, Zhd09]. Filtering

[MR00]. Filters [VK09]. Filtrations

[OE09, V

G08]. Final [Lan07]. Financial

[Kor01, Mas04b, Mas05, MO01]. Finite

[BO03, BH08, CCHH08, F el01, Kam09,

K O02, L

Y06, Mit06, Rok06, Rok08, Roz03a,

Ryb01b, She03, She00, Shi09a, Sze06, Tim04,

VD05, Zai01, Zai02a, Zai02b].

Finite-dimensional [VD05].

Finite-Means [BO03]. Finite-V elo cit y

[K O02]. Finitely [EL00, Joh06]. First

[Har01, No v04, No v09, PT09, Rag06b, Shi00].

First-P assage [No v04]. Fisher [Luo09].

Fission [KS07a]. Fiv e [PS09]. FK G

Medium [KS07c, PSV00]. Mejzler [Mla06].

Memoriam

[Ano03b, Ano04a, Ht09, Nir03, Ano05b].

Memory [Bak03, PSV08]. Merging

[CM03]. Metho d [IM03, Ro o03]. Metho ds

[Mas03, P as05, Shi09d]. Metric

[Gap07, Gap09, GL09, T em00]. Mey er

[Ano04a]. Micromo del [MM09]. Minimal

[Gri03]. Minimax

[BD08, BD09, BFS09, GE02, Sol00].

Minimax-Ba y esian [Sol00]. Minimization

[CM04]. Minimizing [Rad07]. Minim um

[BR06a]. Minoran ts [Sui02]. Mises

[Eic05, Sha03]. Mixed [Mor04].

Mixed-Exp onen tial [Mor04]. Mixing

[Jed08, Jed09, KV05, Klo07a, Rot08, Sun08,

V er00, V er01]. Mixingale [Shi02]. Mixture

[Kuz07]. Mixtures [RS01]. Mo de

[MPW06, No v00b]. Mo del

[Bog01, Boi03, BP01, HM06, HP09, Khr07,

KM00, MM06, MS07a, Nec00, Rad07, Sta02].

Mo dels [Ano01h, Ano02j, BS05, Bor07,

DDP07, GZ05, HT07, IM03, Kon02, Sel05,

Ser06, Shi09d, VM00, Rok09, Ano00h].

Mo derate

[CG03, CG04, Erm04, Erm07, F at04].

Mo dification [DR02]. Mo duli

[AL08, Ost02]. Moiseevic h [Ht09].

Momen t [Cek00, Lou03, Mak03, MO01,

Nag01, Nag07b, Shi01, Uru05]. Momen ts

[GV07, Kon02, Roz03a, Zai01, Zai02a,

Zai02b]. Monge [Lip06, RR01].

Monge-Kan toro vitc h [RR01]. Monin

[Ano02a]. Monograph [PS09]. Monotone

[Di 04, Roz02]. Morton [Rok05]. Mosco

[Pug09b]. Motion

[BFS09, CS04, DSY00, GPS01, GSY07,

HM06, HP09, K

O02, Lob06b, Lob06a, Mol00,

Mol03, SC00, SY04, Shi09c, Sui02, Uru05].

Motions [Bak00, D

W06, OE09]. Mo ving

[ABM08, PS08]. Multi [KLP08].

Multi-Index [KLP08]. Multidimensional

[Bak02, BB05a, BM01a, Gam01, GZ09,

Kul08, Nag07a, PCMGM09, Rag06b, Sen09,

Tim03, Y en05, Zai01, Zai02a, Zai02b].

Multifractal [GT07b]. Multimo dal

[GP05, V ak02]. Multinomial

[Kho02, Ro o02]. Multiple

[HM06, IK08a, Ryb01a]. Multiplicativ e

[LS02]. Multiplicativit y [AH03].

Multistabilit y [GDLH03]. Multit yp e

[FV01]. Multiv ariate

[Cek03, Ibr04, Ibr07, Osm09, PT01, Ro o03].

Mutual [SS00].

N [Kol04a, PS09, tbYGS05]. Nash

[GHKT07, P es09]. Natasc ha [Nir03].

Necessary [Mor00, Sho05]. Necessit y

[Kru08]. Negativ e

[BK09, Kor02, Mor04, PVK06]. Negativ ely

[CHL

V08, CHL02]. Neigh b orho o d [Har01].

Neigh b orho o ds [Rot08]. Net w orks

[OK02]. Newman [Sha06a]. News

[Ano00a, Ano00b, Ano01d, Ano01e, Ano02d,

Ano03c, Ano04d, Ano05d, Ano07d, Ano07e,

CB06, Che08a, SM08, Shi09b]. Nik olai

[Ano02e]. No [Rok08]. No-Arbitrage

[Rok08]. Noise [BB06, Leb03a, Leb08]. Non

[Bor00]. Non-Mark o vian [Bor00].

Nonclassical [PL07, Y ar09].

Noncorrelated [BG04]. Nonformation

[BN00]. Nongradien t [LMS01].

Nonhomogeneous [Vin07].

Noniden tically [Bor06]. Nonlinear

[Bak03, Bel05b, BK06b, F at03, KLP08,

Mas04b, Mas05, MR00, Rag06a, Y ar07].

Nonlinearit y [Dok04]. Nonnegativ e

[AR06, Leb06, P et09]. Nonparametric

[BK03, LL03, RS01]. Nonpredictable

[Shi09c]. Nonrandom [BB06].

Nonrandomized [FP06]. Nonsmo oth

[Dok04]. Nonstationary [Ans06, PSV08].

Non uniform [Bog03]. Nonzero [P et03].

Norm [F at03]. Normal

[Bor01, Gri00, HM08, KS06a, KS06b, Kru04,

Kru08, PN03, Sun08, Zh u00a].

Normalization [Roz09a]. Normalized

[MP08, Nag05, No v05]. Normed

[Kon02, Ko v02]. Note [Bor04a, Bor09a,

Bor03b, Chr04, D

W06, Lip06, PS02].

Notion [Gus08]. NPPs [Mas07]. Num b er

[ALL

+

03, AB06, Bor09a, Imh03, Kly03,

Kop01, Lan07, Mik02, Mik03, Mik09, NZ09,

Sze06, Tim04, Vin07, Y ak08]. Num b ers

[Afa04, DM08, FK01, GW00, IK08a, Kol04b,

Kru03, Lev01, Mas01, Min00, P et09, Roz04a,

Sha06b, Shi02, Roz05]. Numerical [Rom01].

Obituary [Ano02e]. Observ able [Shi09c].

Observ ations [BG04, Sha03]. Observ ed

[CDT01]. Occupation [F at09, Mas01].

Ocone [JP09]. One

[ALL

+

03, BK01, BK02b, Gne06, Hes04,

IK08b, Mak00, Mak04, Mat04, Nos02,

PSV00, Rag06b, Sen08, Ser06, Ste03].

One-Dimensional [BK01, BK02b, Mak00,

Mak04, Nos02, PSV00]. One-Sided [Ste03].

Online [KL03]. Op en [BK02a]. Op erator

[Ko v02, MY02]. Op erator-Self-Similar

[MY02]. Op erators

[Amo05, Di 04, Ja j06, Sh u01]. Optimal

[AS09, BL01, BK06a, Dom02, HM06, KR04,

LR T00, MP04, MO01, NS05, No v09, P es09,

Ruz02, Sal03, Shi09d, Sof02, Uru05, Sof05].

Optimalit y [BKP04, BR06b, BR06c,

BFS09, BT08a, BT08b, Ryb01a, T ar09].

Optimization [Bog01]. Option [Kam09].

Optional [GS07]. Options [CS04, Chr04].

Order [BO03, BY04, Ber09, BP03, BFS09,

F at03, PCMGM09, Roz03a]. Order-Unit

[Ber09]. Ordering [Zie01]. Orders [Ryc03].

Orien ted [GPL08]. Ornstein

[BN01, BR02, F at09, No v04]. Orthogonal

[Kho02, KTT08, OE09]. Orthogonalit y

[BB06]. Ov ersho oting [BF00].

P . [SC00]. P airs [Mik09]. P airwise

[Kru07, Lan07]. P arab olic

[Bel05b, BRS06, Dok04, KNP03].

P arameter [DS03, Hol05, KR06, KR01a].

P arameters [BR06a, Pus03]. P arit y [PS02].

P art [Arc03]. P artial

[ABM08, Eic01, IK00, IK01, Koz02].

P article [BDG

+

07, DDP07, LMS01, PSV00].

P articles [FVW03, Gaa08, Kal02, Kal03,

KS07c, Lan07, Man09, MS07a, Sta02, Tim01,

Tim05, Vys06, Y ar07]. P artitions

[FVY00, Tsi00]. P arts [KP04, KPK06a].

P assage [No v04, No v09]. P ath [MY02].

P ath w a ys [MMZ07]. P ath wise

[Che02b, Nas00]. P attern [Ruk07].

P atterns [Mik02, Mik03]. P aul [Ano04a].

P a ymen t [Vin07]. P earson [CF04, Kru01].

P erio dically [MMSS08]. P erio dogram

[PCMGM09]. P erm utation [Y ak08].

P erm utations [IM03, Ry a01].

P erturbations [Amo05, Amo06]. Phase

[MM06, Mas04a]. Phenomena

[Ale04, Bor06, Sak05]. phi [AR06].

phi-Inequalities [AR06]. Ph ysics

[Mas04a]. Pic k ands [Deb06]. Piterbarg

[Rom01]. Planar [K

O02]. P o etry [KR00].

P oincar ´ e [Joh04]. P oin t

[Bor09b, HM06, Har01, Sof02, Sof05].

P oin t wise [Ja j06]. P oisson [AS02, AS05,

Bor04a, Bur09, Cek00, Gaa08, JP09, Kar05,

KL05, Kru04, KM00, Leb00b, LS02, Mik02,

Mik03, Mik09, Ro o01, Ro o03, Ro o04, Sho05].

P oisson-T yp e [Mik09, Mik03]. P olling

[Ser06]. P olyhedrons [D

W06]. P olynomial

[NZ09, Sal03, Sen08, V er00, V er01, Zap06].

P olynomials

[Bob01, Imh03, Kho02, Osm09, PK08, RR05].

P opulations [VD07]. P ortfolio [Rok05].

P osed [CGL

T04]. P osition [Har01].

P ositiv e [BRS09, Tsi00]. P ossible [GPS01].

P ossibly [BS05]. P osterior [NK09].

P osteriori} [Sof05]. P o w er

[BNS06, Kho02, Pin06, W ac08]. Precise

[F at04, Gap07]. Predictable [SS00].

Prediction [LB04]. Predictor [BD04].

Premium [Boi03]. Prescrib ed [Imh03].

Presence [KR06, Leb03a, Leb05, Leb08].

Presman [Ro o04]. Pressureless [Der05].

Prestationary [BK01, BK02b]. Pretest

[Mag00]. Price [Mas04b]. Pricing

[Che08b, Chr04]. Principle

[Arc03, Arc04, ABM08, BD07, CSY03, GZ09,

Lin00, Sha03, Zai01, Zai02a, Zai02b]. Prize

[Bor08]. Probabilistic

[Bel05b, BP01, Mat04, P as05].

Probabilistic-Statistical [P as05].

Probabilities

[BRS08, BRS09, BK01, BK02b, BB02, BB05b,

Erm04, Erm07, FMS08, KY05, Kor02, Mor04,

Nag02b, Nag02a, RS01, Roz08, W ac08].

Probabilit y [ASVV07, Ans06, BR06b,

BR06c, BK03, BK05, BK02a, BRS06,

Bor03a, Bor04b, Che02a, DD00, DSY00,

Esq08, GK01, GL09, Ibr07, IK08b, Kal02,

Kal03, Khr02, Khr07, KR00, Kol04a, Kul03,

Lob06a, Mas00, Mas03, Mau04, Nag01,

NV06a, Nag07b, No v00b, P et03, Ry a01,

SS00, Shi00, T ar09, Tim07, V er04, Zub00].

Problem [Bel02, BP01, BFS09, Bur09,

DS03, Dar05, DK06, Gap02, GE02, GSY07,

Hol07, Klo07b, Kob05, KR01b, MmVT03,

NS05, PU02, Rok06, Ryb01a, SY04, BKP04].

Problems [Ano00h, Ano01h, Ano02j, AS09,

BAH01, BHA02, CGL

T04, F at03, IK00,

IK01, Kor01, Lip06, Mol03, Nag07a, RS00,

Shi09c, Shi09d, T ar09, Uru05]. Pro cedures

[LN00, LS03, Rom01, Ruk01]. Pro cess

[Afa04, Afa08, Amo05, BK09, BR02, Boi03,

Bur09, DB04, GK01, GL00, Har01, Kal02,

Kal03, Kob05, KM00, Lan07, Mas05, MS07a,

Mis06a, NV06b, NV06a, PS04, Shi01, Sta02,

V at04, Vin07, W ac08, Y ar07]. Pro cesses

[Afa07, AK04, Amo06, Ans06, Arc03, Arc04,

ABM08, AS09, AILvZ09, BN01, BR06b,

BR06c, BD04, BK03, Ber09, BRS08, BRS09,

Bor07, Bor00, Bor03b, CS04, Che01, DT03,

Eic01, F ak09, F at09, FV01, F ro05, FMS08,

Gap07, GV07, Gra00, GDLH03, JP09, Jed08,

Jed09, KV05, Klo07a, Kor01, KL05, KN02,

Leb06, Li02, LS04, MMSS08, MT01, Mas07,

Mol01, Mor04, NN05, No v04, PKJ07, PSV08,

PT09, SP06, Su02, V at03, VD04, VD05,

VD07, VWF08, VD08, VD09]. Pro duct

[PT01]. Professor [Ano03b]. Progenies

[VWF08]. Pro jections [Kho06].

Prokhoro v [Ano01a, Ano06c, Bob01,

CSY03, GL09, Kru03, Kru06]. Pro of

[Bob03]. Propagation [DDP07].

Prop erties [BR06a, Deb06, Jed08, Jed09,

KN08, KS07b, Kor00, Kor01, KM00, MY02,

MP04, Mis06a, Nag07a, PCMGM09, Shi08,

SC00, ZN04, Kho06]. Prop ert y [BR06b,

BR06c, Lip05, Mac06, Roz00a, Uru05].

Prop ortions [FV01]. Publication [PS09].

Publications [Shi00]. Purely

[Min00, Min01]. Put [PS02].

Quadran t [Kal03]. Quadratic [GS05].

Quan tiles [KS07b, Kor00, Ryc03].

Quan tization [GL09]. Quan tized [Mas01].

Quan tum [AH03, Amo06, Hol04, Hol05,

HS06, KS07c, Luo09, Mas03, Shi08]. Quasi

[Gap07, LS02]. Quasi-In v arian t [LS02].

Quasi-Stationary [Gap07]. Queue [P ec01].

Queues [GDLH03]. Queuing [Leb00b].

Quic k est

[BFS09, HP09, PT09, Shi09c, Shi09d, TV05].

Random [ALL

+

03, Afa04, Afa07, AK04,

Ale04, Bak02, BB05a, BL01, Bor09a, BF00,

BM01b, BB02, Bor03b, BB05b, Bor06,

BM07a, BM07b, BM09a, BM09b, BD07,

CHL V08, CSY03, CS01, Ch u00, DB04,

Esq08, F ak09, F at03, F at04, FVY00, F ro03,

F ro04, Gaa08, GK01, GT07a, GPL08,

HLR V03, IS02, Imh03, IM03, Jan03, Kal03,

Kam07, KN03, KY05, K

O02, Kol09, Kop01,

Kor00, Kor02, Ko v02, KB02, Kru07, KP04,

KPK06a, Kv a01, Leb00a, Leb02, Lev01,

Lou02, Lou03, MP01, MY02, Mat03, Mat09,

MmVT03, Min00, Min01, Mis06b, MP08,

Nad07, Nag01, Nag02b, Nag02a, NZ09,

Neu00, Nos02, NS05, Ost02, PKJ07, PL07,

P et02, P et03, P et09, PK03, PK08, Pus03,

RS05, Rag06b, RS01, Roz03a, Roz04a].

Random [Roz04b, Roz05, Roz08, Roz09a,

Ruz02, Ry a01, Sak05, Sc h03, Sha05, She00,

Smo00, SP06, Su02, Sui02, Sun08, TC03,

T em00, Tim04, Tsi00, V at03, VD04, V at04,

VD05, VT05, VD07, VD08, VD09, Vis01,

Vla05, Y ak08, ZN04, Zap06, Zh u00a].

Randomized [Dom02]. Randomly

[DKF08]. Randomness [Ruk01, Ruk07].

Range [BH08]. Rank [PT01]. Rapidly

[VD06]. Rarely [CDT01]. Rate

[GT03, GZ09, HLR

V03, KTT08, KV05,

Klo07a, Kon02, Kul03, Mal01b, PS08, RR00,

Tim07, V er00, V

CH06]. Rates

[DM08, Lou02]. Ratio [Afa04, BO07,

BM01a, FJT02, Rog02, Sh u01, Sh u06].

Reaction [MMZ07]. Real

[Esq08, Imh03, Lev01, NZ09]. Real-V alued

[Esq08]. Rearrangemen ts [DT03].

Reconstructing [Bel02, PU02].

Reconstruction [Bel05a]. Records

[Ali00, LB04]. Reco v ery [Dar05, GK05].

Recurrence [AK04]. Recursiv e [KR01a].

Reduced [V at03, VD08, VD09]. Refined

[Eic05]. Reflecting [D

W06]. Reflection

[K O02]. Regina [Ano02f]. Regression

[Ibr04, KL03, LL03]. Regular

[BL01, BB05b]. Regularit y

[BRS06, W eb04]. Regularly

[Leb03a, Leb08, PCMGM09, BB02].

Related [BNP

A08, Li02, Shi08]. Relation

[Kon02, Mas01]. Relationship [GDLH03].

Remainder [Roz03a, Sen07]. Remark

[Roz03b, Sze06]. Remarks [Klo07b].

Renew al [BO03, Eng04, FMS08, Y en05].

Ren yi [Koz02]. Reparameterization

[Zie01]. Replication [KPT01].

Represen tation

[BK02a, BM01a, KS02, Khr07, Nas00, Zan04].

Represen tations [GSY07, SY04, VT07].

Reserv oirs [LMS01]. Resp ect

[Kho02, KY05, LS02]. Restrictions

[AB06, Cek00, Tim01, Tim05]. Result

[Zai01, Zai02a, Zai02b]. Results

[Bob01, FJT02, MP01]. Retransmission

[GDLH03]. Reviews [Ano00d, Ano00e,

Ano00f, Ano00g, Ano01f, Ano01g, Ano02g,

Ano02h, Ano02i, Ano03d, Ano03e, Ano03f,

Ano04g, Ano06d, Ano07g, Ano07h].

Rh ythm [KR00]. Risk [BK03, Che08b,

GS07, KR01a, Kul08, Orl09, Vin07].

Robustness [BR06a]. Role [KN03]. Ro ots

[NZ09]. Rosen thal [IS02]. Rotation

[W eb06, W eb07]. Rotations [Jan03].

Rough [DK01]. Ro w [CHL

V08, Ryb01b].

Ro w-Finite [Ryb01b]. Ro w-Wise

[CHL

V08]. Ruin

[BK03, IK08b, Kob05, Mor04, Vin07]. Rule

[HP09, Ryb01a]. Rules [HM06]. Russian

[Kam09, KR00, Shi00].

Sakhanenk o [Zai01, Zai02a, Zai02b].

Sample

[Bor09b, CDT01, Ibr07, Kor00, MY02].

Samples [BM01a, Kor00]. Sampling

[Erm07]. Sazono v [Ano03b]. scale [BR06a].

Scaled [V

G08]. Sc heme

[Gaa08, Kru05, Sha06b, Tim01]. Sc hemes

[MS07b, Sal03]. Sciences [Shi00]. Scien tific

[Ano00a, Ano00b, Ano01d, Ano01e, Ano02d,

Ano03c, Ano04d, Ano05d, Ano07d, Ano07e,

CB06, Che08a, SM08, Shi09b]. SDE [V er03].

SDEs [V er01]. Second

[BO03, BY04, BP03, BFS09, PCMGM09].

Second-Order [BO03, BY04, BP03].

Sector [IK08a]. Selection [Rok06]. Self

[MY02, Nag05, No v05, Sh u01]. Self-Adjoin t

[Sh u01]. Self-normalized [Nag05, No v05].

Semicircle [KTT08]. Semicircular [GT03].

Semicon tin uous [Neu00]. Semigroup

[V er03]. Semigroups [Jan03, Li02].

Semimartingale [D

W06, MT01, MO01].

Semimartingales [Mor00, Zan04].

Seminar [Ano00h, Ano01h, Ano02j].

Semistable [CM03, TC03]. Separating

[CU04]. Sequence

[KY05, No q00, PN03, P et02]. Sequences

[Gap02, Gap09, GS05, Gri00, Gri03, KR01b,

KR04, Leb00b, Mik09, Min00, Min01, No v09,

Ruk07, Sal03, Shi02, TC03, VD06, Vla05].

Sequen tial [BD08, BD09, Ste03].

Sergeevic h [Ano02a]. Series

[Kv a01, Pin06, VK07, V ak02]. Service

[P ec01]. Set [Gap07, KS07a]. Sets

[KP03, Sc h03, Tim04, Zub00]. Setting

[Bur09]. Sev ast y ano v [Ano04e, Kha09].

Sev en t y [PS09]. Sev en t y-Fiv e [PS09].

Sev eral [Sal03]. Sev erely [CGL

T04]. Sharp

[BB05a, BR02, BT08a, BT08b, CGL

T04,

DDP07, Ryc03]. Sharp ening [She07].

Sheets [LS04]. Shepp [BK09]. Shift

[Hol05]. Shiry aev [BK09, tbYGS05]. Short

[Bog03, Kru05]. Shot [Leb03a, Leb08].

Shot-Noise [Leb03a, Leb08]. Sided

[HP09, Ste03]. Sign [BS05]. Signed

[Kar05, Ro o04]. Signs [Ry a01]. Similar

[MY02]. Simple [Ing01, Mis06b, SP06].

Simplest [MmVT03]. Sim ulation [Erm07].

Sim ultaneous [Ans06]. Sinai [Ano07f].

Since [PS09]. Singularit y [SS00]. Size

[Tim01, Tim05]. Sizes [Kor00]. Sk ew [Li02].

Skip [Vis01]. Skip-F ree [Vis01]. Skito vic h

[F el01, F

G05]. Sk orokho d [Ano01b, BK02a].

Slo w [Bak00]. Small

[AILvZ09, FMS08, Har01, NN05]. Smo oth

[AILvZ09, BD04, KL03]. Smo othness

[AL08, Shi02]. Solution

[Bak03, Bel05b, BE06, NS05]. Solutions

[Bak02, BRS06, BER05, BE08, DK01,

Kop01, KNP03, Leb03b, Mak00]. Some

[Bel05a, Bob01, Bob03, BAH01, BHA02,

Che01, CSY03, Deb06, GW00, Gap02, Gap09,

GZ05, Klo07b, Kol04b, Kor01, Lin00, Lou02,

MP01, Mis06b, Osm09, P as05, RR00, Roz00a,

Sen09, SC00, Uru05, Vla05, W eb04, NN05].

Space [Bog03, GT07b, HLR

V03, KL08,

KS08, Khr07, Ma09, Mas00, MS07b, RS05,

Roz09b, SS00, Sha05, Shi02, Y en05]. Spaced

[PCMGM09]. Spaces [Ber09, CU04, Kv a01,

MP01, Pug09a, RS00, T em00, VK07].

Sparse [KLP08]. Spatial [BD04]. SPDEs

[KNP03]. Sp ecial [Bor07]. Sp ectra

[GT07a, Tim07, V ak02]. Sp ectral

[MMSS08]. Sp ectrally [BK09]. Sp ectrum

[GZ05]. Sphere [Kho06]. Spheres [PT01].

Square [FJT02, Gap00]. Squares [FJT02].

SRPT [P ec01]. Stabilit y [Ano00h, Ano01h,

Ano02j, Mit06, OK02, Y ar07]. Stable

[BH08, Gab01, Jed08, Jed09, KP05, MP01,

Mol01, Mor00, Nag07a, Roz04a, Roz05,

Sha06b, Smo00, VD06, Zan04, Zie01].

Stable-T yp e [BH08]. Standard [DSY00].

Star [Ryc03]. State

[AK04, Bor07, F ak09, Hol05, PSV00].

State-Dep enden t [AK04, F ak09]. States

[Sze06]. Stationary [Amo05, Amo06,

AILvZ09, Bak03, BRS08, CHL02, Gap02,

Gap07, Gap09, GS05, Gri00, Gri03, GL00,

Kob05, Ma09, PSV00, PN03, TC03, Tsi00].

Statistic

[BP03, CG03, CG04, CF04, Kru01, No v05].

Statistical

[Erm04, FP06, GP05, Mas04a, P as05, Ruk01].

Statistics [AB02, Bel05a, BK05, Bor01,

Eic05, Gad04, Mas03, MF08, Sha03].

Statulevicius [Ano00c, Ano05b]. Stein

[ASVV07]. Step [AB06, BO07]. Stic ky

[Vys06]. Sto c hastic

[Amo05, Amo06, Ano00h, Ano01h, Ano02j,

Arc03, Arc04, Bak03, BNS08, BK09, BKP04,

Boi03, BB06, BER05, BE06, BE08, CFS08,

Che02b, Dar05, DR02, Gra00, GSY07, IK00,

IK01, KN08, KS02, LMS01, LN00, Leb02,

Leb03b, LR

T00, Mak00, Mak04, MM09,

Mal01b, Man09, Mas04a, MS07b, Nas00,

Nas07, OK02, RS00, Ryb01b, SY04, Shi09d,

VM00, V er00, Vys06, Y ar07]. Sto c k

[Mas04b]. Stopp ed [DKF08]. Stopping

[AS09, BL01, Dom02, GPS01, HP09, KR04,

MP04, NS05, No v09, P es09, Uru05].

Strategies [MO01]. Strengthening

[Kru06]. Strict [FVY00]. Strictly

[CHL02, Smo00]. String [Pus03]. Strip

[Bor09a]. Strong [BE06, FK01, GZ09,

Gri00, IK08a, Kol04b, Kru03, Min01, P et09,

Rot08, Sha06b, Shi02, Sh u06, Min00].

Strongly [Sun08]. Structural [Eng04].

Structure [GT07a, KK06]. Structures

[Rot08]. Studen t

[BK05, BP03, CG03, CG04, KN08, No v05].

Sub [VK07]. Sub-Gaussian [VK07].

Sub critical [V at04]. Sub exp onen tial

[BY04, BK02b, KV05, Kor02, Mal01b,

Rog00]. Submartingales [AR06, Kru09].

Sub ordination [Kol09]. Sub ordinators

[BNP

A08, VD06]. Subsequences [BG04].

Sufficiency [BN00]. Suite [Ruk01]. Sum

[ABM08, Bel02, FJT02, Nag05, PU02,

Roz03a, Roz04b]. Summands

[Bel02, KN03, PU02]. Sums

[BB05a, BM01b, BM07a, BM07b, BM09a,

BM09b, DKF08, Eic01, F at04, F ro03, F ro04,

HLR V03, IK08a, KN03, Kon02, Kor02,

Ko v02, Koz02, KB02, Kru07, L

Y06, Leb00a,

Leb05, Lou03, Mat09, MP08, Nag02b,

Nag02a, No v05, PS08, PN03, Rag06a, Roz04a,

Roz05, Roz08, Roz09a, Ry a01, ZN04, Zh u00a].

Sup er [KPT01]. Sup er-Replication

[KPT01]. Sup ercritical [P et03].

Sup erlarge

[BM07a, BM07b, Roz04b, Roz08].

sup ermartingale [Rok09].

Sup ermartingales [Nag07b, Pre09].

Sup erp osition [BN01]. Sup erpro cesses

[Dyn00]. Sure [CF04, IL00, VD06]. Surely

[BR06b, BR06c]. Surface [Pug09a]. Surv ey

[V er04]. Surviv al [GK01]. Susceptible

[Joh06]. Switc hing [KL05, MO01].

Symmetric [HM08, KS07b, Mat09, Nas07,

Sh u01, VT07, Zie01]. Symmetrization

[GK05]. Symmetry [LL03].

Sync hronization [MM06, Man09].

Syracuse [BP01]. System

[Bak00, Kop01, LMS01, Man09, Y ar07].

Systems [BDG

+

07, CS01, FVW03, Joh06,

OK02, Ryb01b, Vys06].

T ableaux [VT07]. T ails

[BB02, Bor03a, Bor04b, DKF08, Leb03a,

Leb05, Leb08, Mat09, W ac08]. T aub erian

[Rog03, Y ak04]. T ec hnical [P as05].

T emp erature [DK06]. T erm

[Bog01, HT07, Khr07]. T erms [Sen07]. T est

[LL03, Sof02, Sof05]. T esting

[BAH01, DS03, Ing01, Rom01, Ruk01]. T ests

[BS05, BD08, BD09, Erm07, Ruk07, Sal03].

Their [Bel02, BF00, Khr02, Kor01, Leb00b,

PU02, Shi08, VM00, Zie01]. Theorem

[BO03, BR01, BK02a, Bor04a, CPP02,

Chi02a, Chi03, FP06, F

G05, FVY00, Ja j06,

KL08, Mak04, Mik09, Min01, NV06b, PS04,

RR01, Rog02, Rok05, Roz00b, SC00, Sze06,

V at04, VT05, Y ak08, Bak02, BG04, F el01,

GS05, Gri03, Joh06, Kam07, Mla06, Roz03a,

Sen07, Sen09, Sha06a, Sob08, Y ar09].

Theorems

[BM01b, CF04, Eng04, F ro04, F ro05, GT07a,

IL00, Kop01, Leb00b, Leb00a, Mik03,

MS07a, PS08, Rag06a, Rog03, Sc h03, Ser06,

She00, Sh u01, Sh u06, Tim03, Tim05, VD04,

VD08, W ac08, Y ak04, ZN04, RS05, Su02].

Theoretic [Joh06, Min01, Min00]. Theorm

[Chi02b]. Theory

[BK05, Gap00, GP05, KR00, Kol04a,

Leb00b, Mas03, Shi00, Sol00, TV05]. There

[SS00]. Thermo [Mas07]. Thermo-

[Mas07]. Thresholding [CGL

T04]. Time

[BNS06, BR06b, BR06c, F at09, GT07b,

KS02, Kam09, KS08, KPT01, Kol09, Ma09,

MM06, MP04, PKJ07, PSV08, Rag06b,

Rag06a, Rok06, Rok08, V ak02, VK09, Vin07,

Mit06, Rok09]. Time-Changed [PKJ07].

Time-V arying [PSV08]. Times

[CU04, Dom02, Kol09, No v04, No v09, PT09,

Rad07, Shi09c, Ste03]. Timewise [BNS08].

T o eplitz [GS05]. T op ologies [RS05].

T orus [MF08]. T otal

[Afa04, Khr07, No q00, VWF08]. T race

[DK01]. T raditional [Mag00]. T ra jectory

[Bor03a, Bor04b]. T ransaction

[KPT01, Rok08]. T ransform [CPP02].

T ransformations [Ale06, BNP

A08, BK06a,

BK06b, Lan07, LS02, OE09]. T ransformed

[Bak02]. T ransience [AK04]. T ransien t

[Ale04, Bor06, GPL08, Sak05]. T ransition

[BRS08, BRS09, dHW07]. T ransitions

[MM06, Mas04a]. T ranslate

[No q00, No w05]. T ransp ortation

[BK06a, OK02]. T rend [Lob06b, Nos02].

T rials [Sal03]. T riangular [Ale06, Sha06b].

T urbulen t [BNS08]. Tw en tieth

[Ano01h, Ano02j]. Tw o

[Ans06, DK06, Gaa08, HP09, Kal02, MS07a,

MF08, Orl09, OE09, Ruz02, SS00, Sta02].

Tw o-Dimensional [MF08]. Tw o-Sided

[HP09]. Tw o-T emp erature [DK06].

Tw o-T yp e [Gaa08]. T yp e [AB02, BN01,

BNP A03, Bob01, Bor03b, BH08, F at04,

FV01, Gaa08, Mas00, Mik09, PL07, Roz09a,

Sha05, V er01, Ben05, Mik03, Pin06]. T yp es

[MS07a, Sta02]. T ypical [FV01]. T yurin

[Rom01].

Uhlen b ec k [BN01, BR02, F at09, No v04].

Ultimate [GPS01]. UMVUEs [KK06].

Un b ounded [Ja j06]. Unconditional

[Kv a01, VK07]. Unified [F ro05]. Uniform

[Kho06, Kul03, KP03, Kuz06, Roz00a, She03,

Sh u06]. Unimo dal [Kuz07].

Unimpro v abilit y [Mak03]. Unions [Sc h03].

Uniqueness [Bak03, Che02b, D

W06]. Unit

[Ber09]. Unitary [Amo05, GT03].

Unkno wn [Bor09b, DS03, No v00b].

Un usual [Zap06]. Up crossings [PS04].

Upp er [MPW06, Neu00, She07]. Upsilon

[BNP

A08].

V [Ano06c]. V. [ABV

+

07]. V alue

[F at03, Ser00]. V alued

[DM08, Esq08, F at04, HLR

V03, KY05,

Leb02, Leb03b, RS05, Shi02, Su02]. V alues

[Leb06, Sha05]. V aradhan [CCHH08].

V ariable [KS07a]. V ariables

[BD07, CHL

V08, CS01, Ch u00, DM08, Esq08,

F ro03, F ro04, IS02, Kam07, KN03, Kor02,

Kru07, Lev01, Lou02, Lou03, MP01, Mat09,

Nag01, Nag02b, Nag02a, PL07, P et02, P et09,

Rag06a, Roz03a, Roz04a, Roz04b, Roz05,

Roz08, Ruz02, Sha05, She00, Vla05, Zh u00a].

V ariance [BS05, Nec00, Rad07, Ryc03].

V ariance-Minimizing [Rad07]. V ariances

[Bor06]. V ariation [BNS06, No q00, Rog03].

V ariational [AS09]. V ariograms [Ma09].

V arious [CM04]. V arying

[BB02, Leb03a, Leb08, PSV08]. V asilievic h

[Ano01a, Ano03b]. V ector

[GT07b, KR01a, Smo00, Su02]. V ectors

[BB05a, BM01b, BM07a, BM07b, BM09a,

BM09b, Ko v02, KP04, KPK06a, MP08,

PK08, Ser00, ZN04, Zai01, Zai02a, Zai02b].

V elo cities [BNS08]. V elo cit y [K

O02].

V ersion

[EL00, Kam09, Rok05, Zai01, Zai02a, Zai02b].

V ertical [CSY03]. via [BP01, GV07, Ro o04].

Viewp oin t [Mas03]. Visitation [Vla05].

Vitautas [Ano00c, Ano05b].

Vladimiro vic h [Ano01b]. V olumes

[Ano02b]. Vy ac hesla v [Ano03b].

W ald [FP06]. W alk

[Ale04, Bor09a, BF00, CSY03, Kal03,

Mis06b, Nad07, PK03, Rag06b, Vis01].

W alks [BB02, BB05b, Bor06, GPL08, Kol09,

MmVT03, NS05, Sak05, Sui02, VT05].

W atson [Afa07, Afa08, FV01, NV06b,

NV06a, VD04, VD05, VWF08, W ac08].

W a v e [Pus03]. W a v elet [GY07]. W a v es

[VD09]. W eak [Ali00, BER05, BE08, Gri03,

KP02, KB02, Leb03b, LB04, Roz04a, Roz05].

W eakly [Lou02, Sha03, Sha05, VK07].

W eigh ted [HLR

V03]. Whic h

[Ing01, Uru05, Vin07]. Whose [IK08a].

Wiener [DB04, F at03]. Wigner [KS07c].

Willinger [Rok05]. Windo w [VWF08].

Wise [CHL

V08]. Wishart [GV07]. within

[VWF08]. Without [GPS01, BB06, BE06].

W olfo witz [FP06]. W rong [VK09].

XIXth [Ano00h].

Y a [Ano07f]. Y aglom [Ht09, Klo07b].

Y ears [PS09]. Y oung [VT07]. Y u.

[Ano06c]. Y urii [Ano01a].

Zero [Hes04, IS02]. Zero-One [Hes04]. Ze-

ros [Imh03, Zap06]. Zeta [KL08]. Zeta-

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97769 .

Anon ymous:2000:RBc

[Ano00f ] Anon ymous. Reviews and bib-

liograph y . The ory of Pr ob ability

and its Applic ations, 44(3):613–

621, Septem b er 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97784 .

Anon ymous:2000:RBd

[Ano00g] Anon ymous. Reviews and bib-

liograph y . The ory of Pr ob ability

and its Applic ations, 44(4):798–

805, Decem b er 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97799 .

Anon ymous:2000:XIS

[Ano00h] Anon ymous. The XIXth In-

ternational Seminar on Sta-

bilit y Problems for Sto c hastic

Mo dels. The ory of Pr ob abil-

ity and its Applic ations, 44(1):

140–196, Marc h 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97747 .

Anon ymous:2001:BYV

[Ano01a] Anon ymous. 70th birthda y

of Y urii V asilievic h Prokhoro v.

The ory of Pr ob ability and its

Applic ations, 45(1):1, Marc h

2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97801 .

Anon ymous:2001:A VS

[Ano01b] Anon ymous. Anatolii Vladimiro vic h

Sk orokho d. The ory of Pr ob abil-

ity and its Applic ations, 45(4):

643, Decem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97856 .

Anon ymous:2001:LE

[Ano01c] Anon ymous. Letter to the

Editors. The ory of Pr ob abil-

ity and its Applic ations, 45

(2):362, June 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97833 .

Anon ymous:2001:NSLa

[Ano01d] Anon ymous. News of scien-

tific Life. The ory of Pr ob abil-

ity and its Applic ations, 45(1):

173–174, Marc h 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97815 .

Anon ymous:2001:NSLb

[Ano01e] Anon ymous. News of scien-

tific life. The ory of Pr ob abil-

ity and its Applic ations, 45(3):

546, Septem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97847 .

Anon ymous:2001:RBa

[Ano01f ] Anon ymous. Reviews and bib-

liograph y . The ory of Pr ob abil-

ity and its Applic ations, 45(2):

359–361, June 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97832 .

Anon ymous:2001:RBb

[Ano01g] Anon ymous. Reviews and bib-

liograph y . The ory of Pr ob ability

and its Applic ations, 45(4):725–

730, Decem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97869 .

Anon ymous:2001:TIS

[Ano01h] Anon ymous. Tw en tieth in ter-

national seminar on stabilit y

problems for sto c hastic mo d-

els. The ory of Pr ob ability

and its Applic ations, 45(4):699–

724, Decem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97868 .

Anon ymous:2002:BAS

[Ano02a] Anon ymous. 80th birthda y of

Andrei Sergeevic h Monin. The-

ory of Pr ob ability and its Ap-

plic ations, 46(3):515, Septem-

b er 2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97913 .

Anon ymous:2002:AIV

[Ano02b] Anon ymous. Author index

to v olumes 41-45. The ory

of Pr ob ability and its Applic a-

tions, 46(3):554–570, Septem-

b er 2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97922 .

Anon ymous:2002:BC

[Ano02c] Anon ymous. Birthda y congrat-

ulations. The ory of Pr ob a-

bility and its Applic ations, 46

(2):386, June 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97904 .

Anon ymous:2002:NSL

[Ano02d] Anon ymous. News of scien-

tific Life. The ory of Pr ob ability

and its Applic ations, 46(4):753–

756, Decem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97940 .

Anon ymous:2002:NAD

[Ano02e] Anon ymous. Nik olai Alek-

sandro vic h Dmitriev (obitu-

ary). The ory of Pr ob ability

and its Applic ations, 46(3):549–

553, Septem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97921 .

Anon ymous:2002:RIA

[Ano02f ] Anon ymous. Regina Iv ano vsk a y a’s

anniv ersary

. The ory of Pr ob a-

bility and its Applic ations, 46

(2):335, June 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97895 .

Anon ymous:2002:RBa

[Ano02g] Anon ymous. Reviews and bib-

liograph y . The ory of Pr ob abil-

ity and its Applic ations, 46(1):

185–191, Marc h 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97886 .

Anon ymous:2002:RBb

[Ano02h] Anon ymous. Reviews and bib-

liograph y . The ory of Pr ob abil-

ity and its Applic ations, 46(2):

380–385, June 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97903 .

Anon ymous:2002:RBc

[Ano02i] Anon ymous. Reviews and bib-

liograph y . The ory of Pr ob ability

and its Applic ations, 46(4):750–

752, Decem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97939 .

Anon ymous:2002:TIS

[Ano02j] Anon ymous. Tw en tieth in ter-

national seminar on stabilit y

problems for sto c hastic mo d-

els. The ory of Pr ob ability

and its Applic ations, 46(1):171–

184, Marc h 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97885 .

Anon ymous:2003:IAI

[Ano03a] Anon ymous. Ildar Ab dullo vic h

Ibragimo v. The ory of Pr ob a-

bility and its Applic ations, 47

(3):488, ???? 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

Anon ymous:2003:MPV

[Ano03b] Anon ymous. In memoriam:

Professor Vy ac hesla v V asilievic h

Sazono v. The ory of Pr ob a-

bility and its Applic ations, 47

(2):299, June 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97967 .

Anon ymous:2003:NSL

[Ano03c] Anon ymous. News of scien-

tific life. The ory of Pr ob ability

and its Applic ations, 47(4):742–

744, Decem b er 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98015.

Anon ymous:2003:RBa

[Ano03d] Anon ymous. Reviews and bib-

liograph y . The ory of Pr ob abil-

ity and its Applic ations, 47(1):

184–187, Marc h 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97959 .

Anon ymous:2003:RBb

[Ano03e] Anon ymous. Reviews and bib-

liograph y . The ory of Pr ob abil-

ity and its Applic ations, 47(2):

375–376, June 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97979 .

Anon ymous:2003:RBc

[Ano03f ] Anon ymous. Reviews and bib-

liograph y . The ory of Pr ob ability

and its Applic ations, 47(3):556–

565, Septem b er 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97996 .

Anon ymous:2004:MP A

[Ano04a] Anon ymous. In memoriam:

P aul Andre Mey er. The ory of

Pr ob ability and its Applic ations,

48(1):190, Marc h 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98032 .

Anon ymous:2004:LE

[Ano04b] Anon ymous. Letter to the

Editors. The ory of Pr ob ability and its Applic ations, 48(4):

752, Decem b er 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98082 .

Anon ymous:2004:NB

[Ano04c] Anon ymous. New b o oks. The-

ory of Pr ob ability and its Ap-

plic ations, 48(1):189, Marc h

2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98029 .

Anon ymous:2004:NSL

[Ano04d] Anon ymous. News of scien-

tific Life. The ory of Pr ob abil-

ity and its Applic ations, 48(2):

379–381, June 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98049 .

Anon ymous:2004:BBS

[Ano04e] Anon ymous. On the 80th birth-

da y of B. A. Sev ast y ano v. The-

ory of Pr ob ability and its Appli-

c ations, 48(4):697–702, Decem-

b er 2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98075 .

Anon ymous:2004:ICK

[Ano04f ] Anon ymous. On the In terna-

tional Conference “Kolmogoro v

and Con temp orary Mathemat-

ics”. The ory of Pr ob abil-

ity and its Applic ations, 48(3):

383, Septem b er 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98066 .

Anon ymous:2004:RB

[Ano04g] Anon ymous. Reviews and bib-

liograph y . The ory of Pr ob ability

and its Applic ations, 48(3):569–

573, Septem b er 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98065 .

Anon ymous:2005:A

[Ano05a] Anon ymous. Anniv ersaries.

The ory of Pr ob ability and its

Applic ations, 49(2):372, June

2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98113 .

Anon ymous:2005:MV A

[Ano05b] Anon ymous. In memoriam:

Vitautas An tano vic h Statule-

vicius. The ory of Pr ob abil-

ity and its Applic ations, 49(1):

187, Marc h 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98098 .

Anon ymous:2005:LE

[Ano05c] Anon ymous. Letter to the

Editors. The ory of Pr ob abil-

ity and its Applic ations, 49(2):

373–375, June 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98114 .

Anon ymous:2005:NSL

[Ano05d] Anon ymous. News of scien-

tific life. The ory of Pr ob ability

and its Applic ations, 49(3):553–

559, Septem b er 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98127 .

Anon ymous:2005:BBD

[Ano05e] Anon ymous. On the 80th birth-

da y of E. B. Dynkin. The ory of

Pr ob ability and its Applic ations,

49(2):310, June 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98105 .

Anon ymous:2006:B

[Ano06a] Anon ymous. Birthda y . The ory

of Pr ob ability and its Applic a-

tions, 50(4):724, Jan uary 2006.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Anon ymous:2006:LE

[Ano06b] Anon ymous. Letters to the ed-

itors. The ory of Pr ob ability and

its Applic ations, 50(1):170, Jan-

uary 2006. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Anon ymous:2006:BYV

[Ano06c] Anon ymous. On the 75th birth-

da y of Y u. V. Prokhoro v. The ory

of Pr ob ability and its Applic a-

tions, 50(1):112, Jan uary 2006.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Anon ymous:2006:RB

[Ano06d] Anon ymous. Reviews and bib-

liograph y . The ory of Pr ob a-

bility and its Applic ations, 50

(1):169, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Anon ymous:2007:LEb

[Ano07a] Anon ymous. Letter to the Edi-

tors. The ory of Pr ob ability and

its Applic ations, 51(3):561–563,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Anon ymous:2007:LEa

[Ano07b] Anon ymous. Letters to the ed-

itors. The ory of Pr ob ability and

its Applic ations, 51(2):398–400,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Anon ymous:2007:NB

[Ano07c] Anon ymous. New b o oks. The-

ory of Pr ob ability and its Ap-

plic ations, 51(3):564–565, ????

2007. CODEN TPRBA

U. ISSN

0040-585X (prin t), 1095-7219

(electronic).

Anon ymous:2007:NSLa

[Ano07d] Anon ymous. News of scien-

tific life. The ory of Pr ob ability

and its Applic ations, 51(2):397,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Anon ymous:2007:NSLb

[Ano07e] Anon ymous. News of scien tific

life. The ory of Pr ob ability and

its Applic ations, 51(3):558–560,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Anon ymous:2007:BA Y

[Ano07f ] Anon ymous. On the 70th birth-

da y of Academician Y a. G.

Sinai. The ory of Pr ob ability

and its Applic ations, 51(1):1,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Anon ymous:2007:RBa

[Ano07g] Anon ymous. Reviews and bib-

liograph y . The ory of Pr ob a-

bility and its Applic ations, 51

(3):554–557, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Anon ymous:2007:RBb

[Ano07h] Anon ymous. Reviews and bib-

liograph y . The ory of Pr ob a-

bility and its Applic ations, 51

(4):737–738, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Anshin:2006:PSE

[Ans06] A. B. Anshin. On the proba-

bilit y of sim ultaneous extremes

of t w o Gaussian nonstationary

pro cesses. The ory of Pr ob abil-

ity and its Applic ations, 50(3):

353–366, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Alsmey er:2006:MPI

[AR06] G. Alsmey er and U. Rosler.

Maximal phi-inequalities for

nonnegativ e submartingales.

The ory of Pr ob ability and

its Applic ations, 50(1):118–

128, Jan uary 2006. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

Arcones:2003:LDP

[Arc03] M. A. Arcones. The large de-

viation principle for sto c has-

tic pro cesses. P art I. The ory

of Pr ob ability and its Applic a-

tions, 47(4):567–583, Decem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98003 .

Arcones:2004:LDP

[Arc04] M. A. Arcones. The large de-

viation principle for sto c hastic

pro cesses. I I. The ory of Pr ob-

ability and its Applic ations, 48

(1):19–44, Marc h 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98028 .

Alesk eviciene:2002:LD A

[AS02] A. Alesk eviciene and V. Stat-

ulvicius. Large deviations in

the appro ximation b y the P ois-

son la w. The ory of Pr ob ability

and its Applic ations, 46(4):589–

602, Decem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97923 .

Alesk eviciene:2005:A CP

[AS05] A. K. Alesk eviciene and V. A.

Statulevicius. Appro xima-

tion b y the comp ound P ois-

son la w. The ory of Pr ob ability

and its Applic ations, 49(3):519–

526, Septem b er 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98122 .

Arkin:2009:V A O

[AS09] V. I. Arkin and A. D. Slastnik o v.

A v ariational approac h to opti-

mal stopping problems for diffu-

sion pro cesses. The ory of Pr ob-

ability and its Applic ations, 53

(3):467–480, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Ahmed:2007:AEC

[ASVV07] S. E. Ahmed, A. K. Md. E.

Saleh, A. I. V olo din, and I. N.

V olo din. Asymptotic expansion

of the co v erage probabilit y of

James–Stein estimators. The ory

of Pr ob ability and its Applic a-

tions, 51(4):683–695, ???? 2007.

solutions of bac kw ard sto c has-

tic differen tial equations. The-

ory of Pr ob ability and its Ap-

plic ations, 49(1):16–50, Marc h

2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98087 .

Berdikulo v:2009:MPO

[Ber09] M. A. Berdikulo v. Mark o v

pro cesses on order-unit spaces.

The ory of Pr ob ability and its

Applic ations, 53(1):136–144,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Boro vk o v:2000:EO A

[BF00] A. A. Boro vk o v and S. G.

F oss. Estimates for o v ersho ot-

ing an arbitrary b oundary b y

a random w alk and their ap-

plications. The ory of Pr ob abil-

ity and its Applic ations, 44(2):

231–253, June 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97753 .

Burnaev:2009:A OS

[BFS09] E. V. Burnaev, E. A. F ein-

b erg, and A. N. Shiry aev. On

asymptotic optimalit y of the

second order in the minimax

quic k est detection problem of

drift c hange for Bro wnian mo-

tion. The ory of Pr ob ability and

its Applic ations, 53(3):519–536,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Bobk o v:2004:CL T

[BG04] S. G. Bobk o v and F. G¨ otze.

On the Cen tral Limit Theo-

rem along subsequences of non-

correlated observ ations. The-

ory of Pr ob ability and its Appli-

c ations, 48(4):604–621, Decem-

b er 2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98073 .

Breton:2008:FRS

[BH08] J.-C. Breton and C. Houdr ´ e.

On finite range stable-t yp e con-

cen tration. The ory of Pr ob a-

bility and its Applic ations, 52

(4):543–564, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Burnashev:2002:SEP

[BHA02] M. V. Burnashev, T. S. Han,

and S. Amari. On some estima-

tion problems with information

constrain ts. The ory of Pr ob abil-

ity and its Applic ations, 46(2):

214–225, June 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97888 .

Boro vk o v:2001:LDP

[BK01] A. A. Boro vk o v and D. A. Kor-

sh uno v. Large-deviation prob-

abilities for one-dimensional

Mark o v Chains.P art 2: Presta-

tionary distributions in the ex-

p onen tial case. The ory of

Pr ob ability and its Applic a-

tions, 45(3):379–405, Septem-

b er 2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97835 .

Bogac hev:2002:OMP

[BK02a] V. I. Bogac hev and A. V.

Kolesnik o v. Op en mappings of

probabilit y measures and the

Sk orokho d represen tation the-

orem. The ory of Pr ob abil-

ity and its Applic ations, 46(1):

20–38, Marc h 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97870 .

Boro vk o v:2002:LDP

[BK02b] A. A. Boro vk o v and D. A. Kor-

sh uno v. Large-deviation prob-

abilities for one-dimensional

Mark o v Chains.P art 3: Presta-

tionary distributions in the

sub exp onen tial case. The ory

of Pr ob ability and its Applic a-

tions, 46(4):603–618, Decem-

b er 2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97924 .

Bening:2003:NER

[BK03] V. E. Bening and V. Y u. Ko-

rolev. Nonparametric esti-

mation of the ruin probabilit y for generalized risk pro-

cesses. The ory of Pr ob abil-

ity and its Applic ations, 47(1):

1–16, Marc h 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97941 .

Bening:2005:ASD

[BK05] V. E. Bening and V. Y u. Ko-

rolev. On an application of the

Studen t distribution in the the-

ory of probabilit y and math-

ematical statistics. The ory

of Pr ob ability and its Applic a-

tions, 49(3):377–391, Septem-

b er 2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98115 .

Bogac hev:2006:IA C

[BK06a] V. I. Bogac hev and A. V.

Kolesnik o v. In tegrabilit y of ab-

solutely con tin uous transforma-

tions of measures and applica-

tions to optimal mass trans-

p ortation. The ory of Pr ob abil-

ity and its Applic ations, 50(3):

367–385, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Bogac hev:2006:NTC

[BK06b] V. I. Bogac hev and A. V.

Kolesnik o v. Nonlinear trans-

formations of con v ex measures.

The ory of Pr ob ability and its

Applic ations, 50(1):34–52, Jan-

uary 2006. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Baurdoux:2009:SSS

[BK09] E. J. Baurdoux and A. E. Kypri-

anou. The Shepp–Shiry aev

sto c hastic game driv en b y a

sp ectrally negativ e L ´ evy pro-

cess. The ory of Pr ob ability and

its Applic ations, 53(3):481–499,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Belkina:2004:SOF

[BKP04] T. A. Belkina, Y u. M. Ka-

bano v, and E. L. Presman. On

a sto c hastic optimalit y of the

feedbac k con trol in the LQG-

Problem. The ory of Pr ob ability

and its Applic ations, 48(4):592–

603, Decem b er 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98069 .

Beib el:2001:OSR

[BL01] M. Beib el and H. R. Lerc he.

Optimal stopping of regular dif-

fusions under random discoun t-

ing. The ory of Pr ob ability

and its Applic ations, 45(4):547–

557, Decem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97852 .

Boriso v:2001:ARL

[BM01a] I. S. Boriso v and D. V. Mirono v.

An asymptotic represen tation for the lik eliho o d ratio for m ul-

tidimensional samples with dis-

con tin uous densities. The ory

of Pr ob ability and its Appli-

c ations, 45(2):289–300, June

2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97823 .

Boro vk o v:2001:ILL

[BM01b] A. A. Boro vk o v and A. A.

Mogulskii. In tegro-lo cal limit

theorems including large devia-

tions for sums of random v ec-

tors. I I. The ory of Pr ob abil-

ity and its Applic ations, 45(1):

3–22, Marc h 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97802 .

Boro vk o v:2007:LSDa

[BM07a] A. A. Boro vk o v and A. A.

Mogulskii. On large and sup er-

large deviations of sums of inde-

p enden t random v ectors under

Cram ´ er’s condition. I. The ory

of Pr ob ability and its Applic a-

tions, 51(2):227–255, ???? 2007.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Boro vk o v:2007:LSDb

[BM07b] A. A. Boro vk o v and A. A.

Mogulskii. On large and sup er-

large deviations of sums of inde-

p enden t random v ectors under

Cram ´ er’s condition. I I. The ory

of Pr ob ability and its Applic a-

tions, 51(4):567–594, ???? 2007.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Boro vk o v:2009:LDSa

[BM09a] A. A. Boro vk o v and A. A.

Mogulskii. On large deviations

of sums of indep enden t ran-

dom v ectors on the b oundary

and outside of the Cram ´ er zone.

I. The ory of Pr ob ability and

its Applic ations, 53(2):301–311,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Boro vk o v:2009:LDSb

[BM09b] A. A. Boro vk o v and A. A.

Mogulskii. On large deviations

of sums of indep enden t ran-

dom v ectors on the b oundary

and outside of the Cram ´ er zone.

I I. The ory of Pr ob ability and

its Applic ations, 53(4):573–593,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Barndorff-Nielsen:2000:NAS

[BN00] O. E. Barndorff-Nielsen. L-

nonformation, L-ancillarit y , and

L-sufficiency

. The ory of Pr ob-

ability and its Applic ations,

44(1):197–201, Marc h 2000.

CODEN TPRBA

U. ISSN

0040-585X (prin t), 1095-7219

(electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97749 .

Barndorff-Nielsen:2001:SOU

[BN01] O. E. Barndorff-Nielsen. Sup er-

p osition of Ornstein–Uhlen b ec k

t yp e pro cesses. The ory of

Pr ob ability and its Applic a-

tions, 45(2):175–194, June 2001.

CODEN TPRBA

U. ISSN

0040-585X (prin t), 1095-7219

(electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97816 .

Barnsdorff-Nielsen:2003:ETM

[BNP

A03] O. E. Barnsdorff-Nielsen and

V. P erez-Abreu. Extensions of

t yp e G and marginal infinite di-

visibilit y . The ory of Pr ob abil-

ity and its Applic ations, 47(2):

202–218, June 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97965 .

Barndorff-Nielsen:2008:MSR

[BNP

A08] O. E. Barndorff-Nielsen and

V. P ´ erez-Abreu. Matrix sub-

ordinators and related upsilon

transformations. The ory of

Pr ob ability and its Applic ations,

52(1):1–23, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Barndorff-Nielsen:2006:PVT

[BNS06] O. E. Barndorff-Nielsen and

N. Shephard. P o w er v ariation

and time c hange. The ory of

Pr ob ability and its Applic ations,

50(1):1–15, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Barndorff-Nielsen:2008:SDE

[BNS08] O. E. Barndorff-Nielsen and

J. Sc hmiegel. A sto c hastic dif-

feren tial equation framew ork for

the timewise dynamics of turbu-

len t v elo cities. The ory of Pr ob-

ability and its Applic ations, 52

(3):372–388, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Baltrunas:2003:SOR

[BO03] A. Baltrunas and E. Omey .

Second-order renew al theorem

in the finite-means case. The-

ory of Pr ob ability and its Appli-

c ations, 47(1):127–132, Marc h

2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97956 .

Bezhaev a:2007:EMG

[BO07] Z. I. Bezhaev a and V. I. Os-

eledets. Erd˝ os measures for

the Golden ratio and 2-step

Mark o v c hains. The ory of Pr ob-

ability and its Applic ations, 51

(1):28–41, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Bobk o v:2001:SGP

[Bob01] S. G. Bobk o v. Some gener-

alizations of Prokhoro v’s re-

sults on Khinc hin-t yp e inequal-

ities for p olynomials. The ory of Pr ob ability and its Applic a-

tions, 45(4):644–647, Decem-

b er 2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97858 .

Bobk o v:2003:LPB

[Bob03] S. G. Bobk o v. Lo calization

pro of of the Bakry–Ledoux

isop erimetric inequalit y and

some applications. The ory

of Pr ob ability and its Appli-

c ations, 47(2):308–314, June

2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97968 .

Bogusla vsk a y a:2001:OL T

[Bog01] E. V. Bogusla vsk a y a. On op-

timization of long-term irre-

v ersible in v estmen ts in a dif-

fusion mo del. The ory of

Pr ob ability and its Applic a-

tions, 45(4):647–658, Decem-

b er 2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97859 .

Bogat yrev:2003:NEE

[Bog03] S. A. Bogat yrev. A non uni-

form estimate for the error

in short asymptotic expan-

sions in Hilb ert space. The-

ory of Pr ob ability and its Appli-

c ations, 47(4):689–692, Decem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98006 .

Boik o v:2003:CLM

[Boi03] A. V. Boik o v. The Cramer–

Lundb erg mo del with sto c has-

tic premium pro cess. The ory

of Pr ob ability and its Applic a-

tions, 47(3):489–493, Septem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97987 .

Boro din:2000:DF C

[Bor00] A. N. Boro din. Distribution

of functionals of certain non-

Mark o vian pro cesses. The ory

of Pr ob ability and its Applic a-

tions, 44(3):433–452, Septem-

b er 2000. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97770 .

Boro vskikh:2001:NAS

[Bor01] Y u. V. Boro vskikh. On a

normal appro ximation of U -

statistics. The ory of Pr ob ability

and its Applic ations, 45(3):406–

423, Septem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97836 .

Boro vk o v:2003:A CP

[Bor03a] A. A. Boro vk o v. Asymptotics of

crossing probabilit y of a b ound-

ary b y the tra jectory of a

Mark o v c hain. Hea vy tails of

jumps. The ory of Pr ob ability

and its Applic ations, 47(4):584–

608, Decem b er 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97998 .

Boro vk o v:2003:NDT

[Bor03b] K. Boro vk o v. A note on

diffusion-t yp e appro ximation to

branc hing pro cesses in ran-

dom en vironmen ts. The ory

of Pr ob ability and its Appli-

c ations, 47(1):132–138, Marc h

2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97957 .

Boriso v:2004:NDT

[Bor04a] I. S. Boriso v. A note on

Dobrushin’s theorem and cou-

plings in P oisson appro xima-

tion in Ab elian groups. The-

ory of Pr ob ability and its Appli-

c ations, 48(3):521–528, Septem-

b er 2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98057 .

Boro vk o v:2004:A CP

[Bor04b] A. A. Boro vk o v. Asymptotics of

crossing probabilit y of a b ound-

ary b y the tra jectory of a

Mark o v c hain. exp onen tially de-

ca ying tails. The ory of Pr ob abil-

ity and its Applic ations, 48(2):

226–242, June 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98036 .

Boro vk o v:2006:TPR

[Bor06] A. A. Boro vk o v. T ran-

sien t phenomena for random

w alks with noniden tically dis-

tributed jumps with infinite

v ariances. The ory of Pr ob abil-

ity and its Applic ations, 50(2):

199–213, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Boriso v:2007:SAH

[Bor07] A. V. Boriso v. State analy-

sis of hidden Mark o v mo dels

go v erned b y sp ecial jump pro-

cesses. The ory of Pr ob ability and

its Applic ations, 51(3):518–528,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Boro vk o v:2008:AP

[Bor08] K. A. Boro vk o v. The Ab el

prize. The ory of Pr ob ability

and its Applic ations, 52(3):371,

???? 2008. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Boriso v:2009:NDN

[Bor09a] I. S. Boriso v. A note on the

distribution of the n um b er of

crossings of a strip b y a random

w alk. The ory of Pr ob ability and

its Applic ations, 53(2):312–316,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Boro vk o v:2009:LSC

[Bor09b] A. A. Boro vk o v. Large sample

c hange-p oin t estimation when

distributions are unkno wn. The-

ory of Pr ob ability and its Ap-

plic ations, 53(3):402–418, ????

2009. CODEN TPRBA

U. ISSN

0040-585X (prin t), 1095-7219

(electronic).

Boro vk o v:2001:ESP

[BP01] K. A. Boro vk o v and D. Pfeifer.

Estimates for the Syracuse

problem via a probabilistic

mo del. The ory of Pr ob abil-

ity and its Applic ations, 45(2):

300–310, June 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97824 .

Bloznelis:2003:SOB

[BP03] M. Bloznelis and H. Putter.

Second-order and b o otstrap ap-

pro ximation to Studen t’s t-

statistic. The ory of Pr ob abil-

ity and its Applic ations, 47(2):

300–307, June 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97974 .

Bogac hev:2001:GKT

[BR01] V. Bogac hev and M. R¨ oc kner.

A generalization of Khasmin-

skii’s theorem on the existence

of in v arian t measures for lo-

cally in tegrable drifts. The ory

thresholding and sharp adap-

tiv e estimation in sev erely ill-

p osed in v erse problems. The-

ory of Pr ob ability and its Appli-

c ations, 48(3):426–446, Septem-

b er 2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98055 .

Chern y:2001:CSI

[Che01] A. S. Chern y . Con v ergence

of some in tegrals asso ciated

with Bessel pro cesses. The-

ory of Pr ob ability and its Ap-

plic ations, 45(2):195–209, June

2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97817 .

Chern y:2002:F CP

[Che02a] A. S. Chern y . F amilies of consis-

ten t probabilit y measures. The-

ory of Pr ob ability and its Appli-

c ations, 46(1):118–121, Marc h

2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97880 .

Chern y:2002:ULP

[Che02b] A. S. Chern y . On the uniqueness

in la w and the path wise unique-

ness for sto c hastic differen tial

equations. The ory of Pr ob ability

and its Applic ations, 46(3):406–

419, Septem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97909 .

Chern y:2008:NSL

[Che08a] A. Chern y . News of scien tific

life. The ory of Pr ob ability and

its Applic ations, 52(3):539–542,

???? 2008. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Chern y:2008:PCR

[Che08b] A. S. Chern y . Pricing with co-

heren t risk. The ory of Pr ob-

ability and its Applic ations, 52

(3):389–415, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Chist y ak o v:2002:NAEb

[Chi02a] G. P

. Chist y ak o v. A new asymp-

totic expansion and asymptot-

ically b est constan ts in Ly a-

puno v’s theorem. I I. The ory

of Pr ob ability and its Applic a-

tions, 46(3):516–522, Septem-

b er 2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97917 .

Chist y ak o v:2002:NAEa

[Chi02b] G. P

. Chist y ak o v. A new asymp-

totic expansion and asymptot-

ically b est constan ts in Ly a-

puno v’s theorm. I. The ory

of Pr ob ability and its Appli-

c ations, 46(2):226–242, June

2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97893 .

Chist y ak o v:2003:NAE

[Chi03] G. P

. Chist y ak o v. A new asymp-

totic expansion and asymptot-

ically b est constan ts in Ly a-

puno v’s theorem. I I I. The ory

of Pr ob ability and its Applic a-

tions, 47(3):395–414, Septem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97982 .

Ch un:2002:LLS

[CHL02] Su Ch un, T aizhong Hu, and

Han ying Liang. On the loga-

rithm la w for strictly station-

ary and negativ ely asso ciated

arra ys. The ory of Pr ob abil-

ity and its Applic ations, 46(2):

369–379, June 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97902 .

Chen:2008:CCA

[CHL

V08] P

. Chen, T.-C. Hu, X. Liu,

and A. V olo din. On complete

con v ergence for arra ys of ro w-

wise negativ ely asso ciated ran-

dom v ariables. The ory of Pr ob-

ability and its Applic ations, 52

(2):323–328, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Christop eit:2004:NP A

[Chr04] N. Christop eit. A note on

the pricing of American op-

tions. The ory of Pr ob ability

and its Applic ations, 48(1):131–

140, Marc h 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98022 .

Ch upruno v:2000:CLM

[Ch u00] A. N. Ch upruno v. On con v er-

gence in la w of maxima of inde-

p enden t iden tically distributed

random v ariables with random

co efficien ts. The ory of Pr ob abil-

ity and its Applic ations, 44(1):

93–97, Marc h 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97743 .

Chibiso v:2007:BB

[CIM

+

07] D. M. Chibiso v, I. A. Ibragi-

mo v, V. P

. Maslo v, B. A. Sev-

ast y ano v, A. N. Shiry aev, N. N.

V akhania, I. S. Boriso v, V. I.

Loto v, and A. A. Mogul’skii.

On the 75th birthda y of A. A.

Boro vk o v. The ory of Pr ob a-

bility and its Applic ations, 51

(2):225–226, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Csorgo:2003:MSL

[CM03] S. Csorgo and Z. Megy esi. Merg-

ing to semistable la ws. The-

ory of Pr ob ability and its Ap-

plic ations, 47(1):17–33, Marc h

2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97947 .

Chern y:2004:MME

[CM04] A. S. Chern y and V. P

. Maslo v.

On minimization and maximiza-

tion of en trop y in v arious dis-

ciplines. The ory of Pr ob ability

and its Applic ations, 48(3):447–

464, Septem b er 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98052 .

Cacoullos:2002:ADT

[CPP02] T. Cacoullos, N. P apadatos, and

V. P apathanasiou. An ap-

plication of a densit y trans-

form and the lo cal limit the-

orem. The ory of Pr ob ability

and its Applic ations, 46(4):699–

707, Decem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97936 .

Choban y an:2001:EMI

[CS01] S. Choban y an and H. Saleh. Ex-

act maximal inequalities for ex-

c hangeable systems of random

v ariables. The ory of Pr ob ability

and its Applic ations, 45(3):424–

435, Septem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97837 .

Carr:2004:BPI

[CS04] P

. Carr and M. Sc hr¨ oder.

Bessel pro cesses, the in tegral

of geometric Bro wnian motion,

and Asian options. The ory

of Pr ob ability and its Applic a-

tions, 48(3):400–425, Septem-

b er 2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98054 .

Chern y:2003:LBH

[CSY03] A. S. Chern y , A. N. Shiry aev,

and M. Y or. Limit b eha v-

ior of the “horizon tal-v ertical”

random w alk and some exten-

sions of the Donsk er–Prokhoro v

in v ariance principle. The ory

of Pr ob ability and its Applic a-

tions, 47(3):377–394, Septem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97983 .

Chern y:2004:STM

[CU04] A. S. Chern y and M. A. Uruso v.

Separating times for measures

on filtered spaces. The ory

of Pr ob ability and its Appli-

c ations, 48(2):337–347, June

2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98048 .

Cwiklinsk a:2009:ALI

[

´

Cwi09] M. B.

´

Cwikli ´ nsk a. Asymptotics

in the la w of the iterated loga-

rithm. The ory of Pr ob ability and

its Applic ations, 53(4):707–711,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Darkho vskii:2005:NAS

[Dar05] B. S. Darkho vskii. A new ap-

proac h to the sto c hastic reco v-

ery problem. The ory of Pr ob-

ability and its Applic ations, 49

(1):51–64, Marc h 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98085 .

Dorogo vtsev:2004:RMG

[DB04] A. A. Dorogo vtsev and V. V.

Bakun. Random mappings and

a generalized additiv e functional

of a Wiener pro cess. The-

ory of Pr ob ability and its Ap-

plic ations, 48(1):63–79, Marc h

2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98026 .

DelMoral:2000:MIP

[DD00] P

. Del Moral and M. Doisy .

Maslo v idemp oten t probabilit y

calculus. I I. The ory of Pr ob abil-

ity and its Applic ations, 44(2):

319–332, June 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97759 .

DelMoral:2007:SPC

[DDP07] P

. Del Moral, A. Doucet, and

G. W. P eters. Sharp propa-

gation of c haos estimates for

F eynman–Kac particle mo d-

els. The ory of Pr ob ability and

its Applic ations, 51(3):459–485,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Debic ki:2006:SPG

[Deb06] K. Debic ki. Some prop erties

of generalized Pic k ands con-

stan ts. The ory of Pr ob ability

and its Applic ations, 50(2):290–

298, Jan uary 2006. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

Dermoune:2005:DPG

[Der05] A. Dermoune. d-dimensional

pressureless gas equations. The-

ory of Pr ob ability and its Appli-

c ations, 49(3):540–545, Septem-

b er 2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98125 .

denHollander:2007:L TC

[dHW07] F. den Hollander and S. G.

Whittington. Lo calization tran-

sition for a cop olymer in an

em ulsion. The ory of Pr ob abil-

ity and its Applic ations, 51(1):

101–141, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

DiNunno:2004:HEC

[Di 04] G. Di Nunno. H¨ older equal-

it y for conditional exp ecta-

tions with application to lin-

ear monotone op erators. The-

ory of Pr ob ability and its Appli-

c ations, 48(1):177–181, Marc h

2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98018 .

Dynkin:2001:RBT

[DK01] E. B. Dynkin and S. E.

Kuznetso v. Rough b oundary

trace for solutions of Lu =

ψ u. The ory of Pr ob ability

and its Applic ations, 45(4):662–

667, Decem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97857 .

Dudnik o v a:2006:TTP

[DK06] T. V. Dudnik o v a and A. I.

Komec h. On a t w o-temp erature

problem for the Klein–Gordon

equation. The ory of Pr ob abil-

ity and its Applic ations, 50(4):

582–611, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Deniso v:2008:LLD

[DKF08] D. E. Deniso v, D. A. Korsh uno v,

and S. G. F oss. Lo w er lim-

its for distribution tails of ran-

domly stopp ed sums. The ory

of Pr ob ability and its Applic a-

tions, 52(4):690–699, ???? 2008.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Dedec k er:2008:CRL

[DM08] J. Dedec k er and F. Mer-

lev ` ede. Con v ergence rates in

the la w of large n um b ers for

Banac h-v alued dep enden t v ari-

ables. The ory of Pr ob ability and

its Applic ations, 52(3):416–438,

???? 2008. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Dokuc haev:2004:PIE

[Dok04] N. G. Dokuc haev. P arab olic

Ito equations with nonsmo oth

nonlinearit y and dualit y ap-

proac h. The ory of Pr ob abil-

ity and its Applic ations, 48(1):

45–62, Marc h 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98027 .

Domansky:2002:R OS

[Dom02] V. K. Domansky

. Randomized

optimal stopping times for a

class of stopping games. The-

ory of Pr ob ability and its Appli-

c ations, 46(4):708–717, Decem-

b er 2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97931 .

DiNunno:2002:MMS

[DR02] G. Di Nunno and Y u. A.

Rozano v. On measurable mo d-

ification of sto c hastic func-

tions. The ory of Pr ob ability

and its Applic ations, 46(1):122–

127, Marc h 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97883 .

Darkho vski:2003:HTP

[DS03] B. S. Darkho vski and M. Staroswiec ki.

The h yp otheses testing prob-

lem under unkno wn param-

eter. The ory of Pr ob ability

and its Applic ations, 47(4):609–

622, Decem b er 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/99999 .

Douady:2000:PCD

[DSY00] R. Douady

, A. N. Shiry aev,

and M. Y or. On probabil-

it y c haracteristics of “do wn-

falls” in a standard Bro wnian

motion. The ory of Pr ob abil-

ity and its Applic ations, 44(1):

29–38, Marc h 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97730 .

Da vydo v:2003:CR G

[DT03] Y u. Da vydo v and E. Thilly .

Con v ex rearrangemen ts of Gaus-

sian pro cesses. The ory of

Pr ob ability and its Applic a-

tions, 47(2):219–235, June 2003.

CODEN TPRBA

U. ISSN

0040-585X (prin t), 1095-7219

(electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97960 .

Dai:2006:CNE

[D W06] J. G. Dai and R. J. Williams.

Correctional note to “Exis-

tence and Uniqueness of Semi-

martingale Reflecting Bro wn-

ian Motions in Con v ex P oly-

hedrons”. The ory of Pr ob abil-

ity and its Applic ations, 50(2):

346–347, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Dynkin:2000:ELE

[Dyn00] E. B. Dynkin. Exit la ws and

excessiv e functions for sup erpro-

cesses. The ory of Pr ob ability

and its Applic ations, 44(4):762–

767, Decem b er 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97798 .

Eic helsbac her:2001:LDP

[Eic01] P

. Eic helsbac her. Large de-

viations for partial sums U -

pro cesses in dep enden t cases.

The ory of Pr ob ability and its

Applic ations, 45(4):569–588,

Decem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97853 .

Eic helsbac her:2005:RLD

[Eic05] P

. Eic helsbac her. Refined large

deviations for v on Mises statis-

tics. The ory of Pr ob ability

and its Applic ations, 49(1):139–

148, Marc h 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98097 .

Epifani:2000:F A V

[EL00] I. Epifani and A. Lijoi. A finitely

additiv e v ersion of the la w of

the iterated logarithm. The-

ory of Pr ob ability and its Appli-

c ations, 44(4):633–649, Decem-

b er 2000. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97788 .

Engibary an:2004:AST

[Eng04] N. B. Engibary an. Asymp-

totic and structural theorems

for the Mark o v renew al equa-

tion. The ory of Pr ob ability

and its Applic ations, 48(1):80–

92, Marc h 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98025 .

Ermak o v:2004:AES

[Erm04] M. S. Ermak o v. On asymp-

totically efficien t statistical in-

ference for mo derate devia-

tion probabilities. The ory of

Pr ob ability and its Applic a-

tions, 48(4):622–641, Decem-

b er 2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98070 .

Ermak o v:2007:ISS

[Erm07] M. S. Ermak o v. Imp ortance

sampling for sim ulation of large

and mo derate deviation prob-

abilities of tests and estima-

tors. The ory of Pr ob ability and

its Applic ations, 51(2):279–290,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Esquiv el:2008:PGF

[Esq08] M. L. Esqu ´ ıv el. Probabilit y

generating functions for discrete

real-v alued random v ariables.

The ory of Pr ob ability and its

Applic ations, 52(1):40–57, ????

2008. CODEN TPRBA

U. ISSN

0040-585X (prin t), 1095-7219

(electronic).

F akhrutdino v a:2009:CES

[F ak09] T. K. F akhrutdino v a. On condi-

tions of extinction for the state-

dep enden t branc hing pro cesses

in a random en vironmen t. The-

ory of Pr ob ability and its Ap-

plic ations, 53(4):711–716, ????

2009. CODEN TPRBA

U. ISSN

0040-585X (prin t), 1095-7219

(electronic).

F atalo v:2003:ALD

[F at03] V. R. F atalo v. Asymptotics

of large deviations for Wiener

random fields in L p

-norm,

nonlinear Hammerstein equa-

tions, and high-order h yp erb olic

b oundary-v alue problems. The-

ory of Pr ob ability and its Appli-

c ations, 47(4):623–636, Decem-

b er 2003. CODEN TPRBA U.

Gap oshkin:2009:EEM

[Gap09] V. F. Gap oshkin. Exact esti-

mates of the metric en trop y of

the a v erages for some classes of

stationary sequences. The ory of

Pr ob ability and its Applic ations,

53(1):37–58, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Grishec hkin:2003:MQR

[GDLH03] S. Grishec hkin, M. Dev et-

sikiotis, I. Lam badaris, and

C. Hobbs. Multistabilit y in

queues with retransmission and

its relationship with large de-

viations in branc hing pro-

cesses. The ory of Pr ob ability

and its Applic ations, 47(1):139–

150, Marc h 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97958 .

Golub ev:2002:MEP

[GE02] G. G. Golub ev and F. N. Eni-

k eev a. On the minimax esti-

mation problem of a fractional

deriv ativ e. The ory of Pr ob ability

and its Applic ations, 46(4):619–

635, Decem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97925 .

Glon ti:2007:NEG

[GHKT07] O. Glon ti, P

. Harremo ¨ es,

Z. Khec hinash vili, and F. T opsøe.

Nash equilibrium in a game of calibration. The ory of Pr ob a-

bility and its Applic ations, 51

(3):415–426, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Geiger:2001:SPC

[GK01] J. Geiger and G. Kersting.

The surviv al probabilit y of a

critical branc hing pro cess in a

random en vironmen t. The ory

of Pr ob ability and its Applic a-

tions, 45(3):517–525, Septem-

b er 2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97844 .

Gushc hin:2005:RMS

[GK05] A. A. Gushc hin and U. K ¨ uc hler.

On reco v ery of a measure from

its symmetrization. The ory

of Pr ob ability and its Appli-

c ations, 49(2):323–333, June

2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98106 .

Gulinsky:2000:ELD

[GL00] O. V. Gulinsky and R. Sh.

Liptser. An example of large

deviations for a stationary pro-

cess. The ory of Pr ob ability

and its Applic ations, 44(1):201–

217, Marc h 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97748.

Graf:2009:QPM

[GL09] S. Graf and H. Lusc hgy . Quan ti-

zation for probabilit y measures

in the Prokhoro v metric. The ory

of Pr ob ability and its Applic a-

tions, 53(2):216–241, ???? 2009.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Gnedenk o:2006:OEM

[Gne06] B. D. Gnedenk o. On one ex-

tension of a martingale. The-

ory of Pr ob ability and its Ap-

plic ations, 50(4):659–662, Jan-

uary 2006. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Glukho v a:2005:A CT

[GP05] S. I. Glukho v a and E. A.

P alkin. Application of catas-

trophe theory for m ultimo dal

distributions statistical analy-

sis. The ory of Pr ob ability

and its Applic ations, 49(3):414–

428, Septem b er 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98117 .

Guillotin-Plan tard:2008:TR W

[GPL08] N. Guillotin-Plan tard and A. Le

Ny. T ransien t random w alks on

2D-orien ted lattices. The ory of

Pr ob ability and its Applic ations,

52(4):699–711, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Gra v ersen:2001:SBM

[GPS01] S. E. Gra v ersen, G. P eskir,

and A. N. Shiry aev. Stop-

ping Bro wnian motion with-

out an ticipation as close as

p ossible to its ultimate max-

im um. The ory of Pr ob abil-

ity and its Applic ations, 45(1):

41–50, Marc h 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97807 .

Grandits:2000:MMS

[Gra00] P

. Grandits. On martingale

measures for sto c hastic pro-

cesses with indep enden t incre-

men ts. The ory of Pr ob abil-

ity and its Applic ations, 44(1):

39–50, Marc h 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97735 .

Grin:2000:SAS

[Gri00] A. G. Grin’. On strong at-

traction of stationary sequences

to a normal la w. The ory

of Pr ob ability and its Applic a-

tions, 44(4):768–775, Decem-

b er 2000. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97793 .

Grin:2003:MCW

[Gri03] A. G. Grin’. On the minimal

condition of w eak dep endency

in the Cen tral Limit Theorem

for stationary sequences. The-

ory of Pr ob ability and its Appli-

c ations, 47(3):506–510, Septem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97988 .

Gino vy an:2005:CL T

[GS05] M. S. Gino vy an and A. A.

Sahaky an. On the Cen tral

Limit Theorem for T o eplitz

quadratic forms of stationary se-

quences. The ory of Pr ob ability

and its Applic ations, 49(4):612–

628, Decem b er 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98129 .

Grandits:2007:RAA

[GS07] P

. Grandits and C. Summer.

Risk a v erse asymptotics and the

optional decomp osition. The ory

of Pr ob ability and its Applic a-

tions, 51(2):325–334, ???? 2007.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Gra v ersen:2007:PSI

[GSY07] S. Gra v ersen, A. N. Shiry aev,

and M. Y or. On the problem

of sto c hastic in tegral represen ta-

tions of functionals of the Bro w-

nian motion. I I. The ory of Pr ob-

ability and its Applic ations, 51

(1):65–77, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Gotze:2003:R CS

[GT03] F. Gotze and A. N. Tikhomiro v.

Rate of con v ergence to the

semicircular la w for the Gaus-

sian unitary ensem ble. The-

ory of Pr ob ability and its Ap-

plic ations, 47(2):323–330, June

2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97975 .

Gotze:2007:L TS

[GT07a] F. G¨ otze and A. N. Tikhomiro v.

Limit theorems for sp ectra of

random matrices with martin-

gale structure. The ory of Pr ob-

ability and its Applic ations, 51

(1):42–64, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Gurevic h:2007:MA T

[GT07b] B. M. Gurevic h and A. A. T em-

p elman. Multifractal analysis

of time a v erages for con tin uous

v ector functions on configura-

tion space. The ory of Pr ob a-

bility and its Applic ations, 51

(1):78–91, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Gushc hin:2008:END

[Gus08] A. A. Gushc hin. On an ex-

tension of the notion of f -

div ergence. The ory of Pr ob a-

bility and its Applic ations, 52

(3):439–455, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Graczyk:2007:MWP

[GV07] P

. Graczyk and L. V ostrik o v a.

The momen ts of Wishart pro-

cesses via It^ o calculus. The ory

of Pr ob ability and its Applic a-

tions, 51(4):609–625, ???? 2007.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Gamet:2000:ENS

[GW00] C. Gamet and M. W eb er. En-

trop y n um b ers of some ergo dic

a v erages. The ory of Pr ob ability

and its Applic ations, 44(4):650–

668, Decem b er 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97789 .

Gama:2007:EEW

[GY07] J. M. R. Gama and V. Y urin-

sky . An exp onen tial estimate

for a w a v elet densit y estima-

tor. The ory of Pr ob ability and

its Applic ations, 51(4):595–608,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Grano vsky:2005:LBS

[GZ05] B. L. Grano vsky and A. I. Zeif-

man. On the lo w er b ound of

the sp ectrum of some mean-field

mo dels. The ory of Pr ob abil-

ity and its Applic ations, 49(1):

148–155, Marc h 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98092 .

Gotze:2009:BRS

[GZ09] F. G¨ otze and A. Y u. Zaitsev.

Bounds for the rate of strong ap-

pro ximation in the m ultidimen-

sional in v ariance principle. The-

ory of Pr ob ability and its Appli-

c ations, 53(1):59–80, ???? 2009.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Harlamo v:2001:DDF

[Har01] B. P

. Harlamo v. On the dis-

tribution densit y of the first

exit p oin t of a diffusion pro-

cess form a small neigh b orho o d

of its initial p osition. The ory

of Pr ob ability and its Applic a-

tions, 45(3):450–465, Septem-

b er 2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97839 .

Hess:2004:CZO

[Hes04] K. T. Hess. Conditional zero-

one la ws. The ory of Pr ob ability

and its Applic ations, 48(4):711–

718, Decem b er 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98080 .

Hu:2003:R CC

[HLR

V03] T. C. Hu, D. Li, A. Rosalsky ,

and A. I. V olo din. On the

rate of complete con v ergence for

w eigh ted sums of arra ys of Ba-

nac h space v alued random el-

emen ts. The ory of Pr ob ability

and its Applic ations, 47(3):455–

468, Septem b er 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97985 .

Hadjiliadis:2006:O A O

[HM06] O. Hadjiliadis and V. Mous-

takides. Optimal and asymp-

totically optimal CUSUM rules

for c hange p oin t detection in the

Bro wnian motion mo del with

m ultiple alternativ es. The ory of

Pr ob ability and its Applic ations,

50(1):75–85, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Hipp:2008:NAS

[HM08] C. Hipp and L. Mattner. On

the normal appro ximation to

symmetric binomial distribu-

tions. The ory of Pr ob ability and

its Applic ations, 52(3):516–523,

???? 2008. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Holev o:2004:EA C

[Hol04] A. S. Holev o. En tanglemen t-

assisted capacities of con-

strained quan tum c hannels.

The ory of Pr ob ability and its

Applic ations, 48(2):243–255,

June 2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98041 .

Holev o:2005:AES

[Hol05] A. S. Holev o. Asymptotic es-

timation of a shift parame-

ter of a quan tum state. The-

ory of Pr ob ability and its Ap-

plic ations, 49(2):207–220, June

2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98104 .

Holev o:2007:CCA

[Hol07] A. S. Holev o. Complemen-

tary c hannels and the additiv-

it y problem. The ory of Pr ob-

ability and its Applic ations, 51

(1):92–100, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Hadjiliadis:2009:BCS

[HP09] O. Hadjiliadis and H. V. P o or.

On the b est 2-CUSUM stop-

ping rule for quic k est detection

of t w o-sided alternativ es in a

Bro wnian motion mo del. The ory

of Pr ob ability and its Applic a-

tions, 53(3):537–547, ???? 2009.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Holev o:2006:CEC

[HS06] A. S. Holev o and M. E. Shi-

rok o v. Con tin uous ensem bles

and the capacit y of infinite-

dimensional quan tum c hannels.

The ory of Pr ob ability and its

Applic ations, 50(1):86–98, Jan-

uary 2006. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Hall:2007:MTM

[HT07] A. Hall and M. G. T emido. On

the maxim um term of MA and

Max-AR mo dels with margins

in Anderson’s class. The ory of

Pr ob ability and its Applic ations,

51(2):291–304, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Holev o:2009:MAM

[Ht09] A. S. Holev o and translator. In

memoriam: Akiv a Moiseevic h

Y aglom (1921–2007). The ory of

Pr ob ability and its Applic ations,

53(1):134–135, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Ibragimo v:2004:EMR

[Ibr04] I. A. Ibragimo v. Estimation of

m ultiv ariate regression. The-

ory of Pr ob ability and its Ap-

plic ations, 48(2):256–272, June

2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98038 .

Ibragimo v:2007:CSE

[Ibr07] I. A. Ibragimo v. On censored

sample estimation of a m ulti-

v ariate analytic probabilit y den-

sit y . The ory of Pr ob ability and

its Applic ations, 51(1):142–154,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Ibragimo v:2000:EPC

[IK00] I. A. Ibragimo v and R. V.

Khas’minskii. Estimation prob-

lems for co efficien ts of sto c has-

tic partial differen tial Equa-

tions.P art I I. The ory of

Pr ob ability and its Applic a-

tions, 44(3):469–494, Septem-

b er 2000. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97772 .

Ibragimo v:2001:EPC

[IK01] I. A. Ibragimo v and R. Z.

Khas’minskii. Estimation prob-

lems for co efficien ts of sto c has-

tic partial differen tial Equa-

tions.P art I I I. The ory of

Pr ob ability and its Applic a-

tions, 45(2):210–232, June 2001.

CODEN TPRBA

U. ISSN

0040-585X (prin t), 1095-7219

(electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97818 .

Indlek ofer:2008:SLL

[IK08a] K.-H. Indlek ofer and O. I.

Kleso v. Strong la w of large n um-

b ers for m ultiple sums whose in-

dices b elong to a sector with

function b oundaries. The ory of

Pr ob ability and its Applic ations,

52(4):711–719, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Iv ano v a:2008:OER

[IK08b] G. P

. Iv ano v a and V. Y a. Kon-

dratiev. On one estimate of

the ruin probabilit y . The ory of

Pr ob ability and its Applic ations,

52(2):345–350, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Ibragimo v:2000:ASL

[IL00] I. A. Ibragimo v and M. A. Lif-

shits. On almost sure limit

theorems. The ory of Pr ob abil-

ity and its Applic ations, 44(2):

254–272, June 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97756 .

Iv c henk o:2003:GMD

[IM03] G. I. Iv c henk o and Y u. I.

Medv edev. Gonc haro v’s metho d

and its dev elopmen t in the anal-

ysis of differen t mo dels of ran-

dom p erm utations. The ory

of Pr ob ability and its Applic a-

tions, 47(3):518–526, Septem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97989 .

Imhof:2003:RPP

[Imh03] L. A. Imhof. Random p olynomi-

als with a prescrib ed n um b er of

real zeros. The ory of Pr ob ability

and its Applic ations, 47(3):511–

518, Septem b er 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97994 .

Ingster:2001:THW

[Ing01] Y u. I. Ingster. On testing a

h yp othesis whic h is close to

a simple h yp othesis. The ory

of Pr ob ability and its Appli-

c ations, 45(2):310–323, June

2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97825 .

Ibragimo v:2002:ECR

[IS02] R. Ibragimo v and Sh. Sharakhme-

to v. The exact constan t in

the Rosen thal inequalit y for

random v ariables with mean

zero. The ory of Pr ob ability

and its Applic ations, 46(1):127–

132, Marc h 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97876 .

Ja jte:2006:PET

[Ja j06] R. Ja jte. P oin t wise ergo dic

theorem for un b ounded op era-

tors in L

2

. The ory of Pr ob abil-

ity and its Applic ations, 50(4):

662–676, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Jan vresse:2003:BSR

[Jan03] E. Jan vresse. Bounds on semi-

groups of random rotations on

SO(n). The ory of Pr ob ability

and its Applic ations, 49(4):629–

644, Decem b er 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98133 .

Kacinsk aite:2008:GDL

[KL08] R. Kacinsk aite and A. Laurin-

cik as. A general discrete limit

theorem in the space of an-

alytic functions for the Mat-

sumoto zeta-function. The ory

of Pr ob ability and its Applic a-

tions, 52(3):523–531, ???? 2008.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Klok o v:2007:LBM

[Klo07a] S. A. Klok o v. Lo w er b ounds

of mixing rate for a class of

Mark o v pro cesses. The ory of

Pr ob ability and its Applic ations,

51(3):528–535, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Klotz:2007:SRI

[Klo07b] L. Klotz. Some remarks on

an in terp olation problem of A.

M. Y aglom. The ory of Pr ob-

ability and its Applic ations, 51

(2):342–350, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Kerky ac harian:2008:NEA

[KLP08] G. Kerky ac harian, O. Lepski,

and D. Picard. Nonlinear es-

timation in anisotropic m ultiindex denoising. sparse case.

The ory of Pr ob ability and its

Applic ations, 52(1):58–77, ????

2008. CODEN TPRBA

U. ISSN

0040-585X (prin t), 1095-7219

(electronic).

Klyk o v a:2003:LDN

[Kly03] N. V. Klyk o v a. Limit distribu-

tion of a n um b er of coinciding

in terv als. The ory of Pr ob abil-

ity and its Applic ations, 47(1):

151–156, Marc h 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97951 .

Kukush:2000:API

[KM00] A. G. Kukush and Y u. S.

Mish ura. Asymptotic prop-

erties of an in tensit y estima-

tor of an inhomogeneous P ois-

son pro cess in a com bined

mo del. The ory of Pr ob abil-

ity and its Applic ations, 44(2):

273–292, June 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97757 .

Kuto y an ts:2002:EED

[KN02] Y u. A. Kuto y an ts and I. Negri.

On L

2 efficiency of an empiric

distribution for ergo dic diffusion

pro cesses. The ory of Pr ob abil-

ity and its Applic ations, 46(1):

140–146, Marc h 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97881.

Khamdamo v:2003:RES

[KN03] I. M. Khamdamo v and A. V.

Nagaev. On the role of

extreme summands in sums

of indep enden t random v ari-

ables. The ory of Pr ob ability

and its Applic ations, 47(3):533–

541, Septem b er 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97991 .

Kagan:2008:LSM

[KN08] A. Kagan and A. V. Nagaev. A

lemma on sto c hastic ma joriza-

tion and prop erties of the Stu-

den t distribution. The ory of

Pr ob ability and its Applic ations,

52(1):160–164, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Kuksin:2003:HES

[KNP03] S. B. Kuksin, N. S. Nadi-

rash vili, and A. L. Piatnitski.

H¨ older estimates for solutions

of parab olic SPDEs. The ory

of Pr ob ability and its Appli-

c ations, 47(1):157–163, Marc h

2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97952 .

Kolesnik:2002:AFV

[K O02] A. D. Kolesnik and E. Ors-

ingher. Analysis of a finite-

v elo cit y planar random mo-

tion with reflection. The ory of Pr ob ability and its Appli-

c ations, 46(1):132–140, Marc h

2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97877 .

Kob elk o v:2005:RPS

[Kob05] S. G. Kob elk o v. The ruin prob-

lem for the stationary Gaussian

pro cess. The ory of Pr ob abil-

ity and its Applic ations, 49(1):

155–163, Marc h 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98093 .

Kolmogoro v:2004:HKT

[Kol04a] A. N. Kolmogoro v. F rom

the heritage of A. N. Kol-

mogoro v: The theory of prob-

abilit y . The ory of Pr ob abil-

ity and its Applic ations, 48(2):

191–220, June 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98033 .

Kolmogoro v:2004:SIC

[Kol04b] A. N. Kolmogoro v. On some

inequalities connected to the

strong la w of large n um b ers.

The ory of Pr ob ability and its

Applic ations, 48(2):221–225,

June 2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98035.

Kolok oltso v:2009:GCT

[Kol09] V. N. Kolok oltso v. Generalized

con tin uous-time random w alks,

sub ordination b y hitting times,

and fractional dynamics. The ory

of Pr ob ability and its Applic a-

tions, 53(4):594–609, ???? 2009.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Kondratenk o:2002:RBR

[Kon02] A. E. Kondratenk o. The relation

b et w een a rate of con v ergence of

momen ts of normed sums and

the Cheb yshev–Hermite mo d-

els. The ory of Pr ob ability

and its Applic ations, 46(2):352–

355, June 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97900 .

Kop ytsev:2001:L TN

[Kop01] V. A. Kop ytsev. Limit theo-

rems for the n um b er of solu-

tions of a system of random

equations. The ory of Pr ob abil-

ity and its Applic ations, 45(1):

51–68, Marc h 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97804 .

Korolev:2000:APS

[Kor00] V. Y u. Korolev. Asymp-

totic prop erties of sample quan-

tiles constructed from samples

with random sizes. The ory

of Pr ob ability and its Appli-

c ations, 44(2):394–399, June

2000. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97763 .

Korolev:2001:APE

[Kor01] V. Y u. Korolev. Asymp-

totic prop erties of extrema of

comp ound Co x pro cesses and

their applications to some prob-

lems of financial mathemat-

ics. The ory of Pr ob ability

and its Applic ations, 45(1):136–

147, Marc h 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97813 .

Korsh uno v:2002:LDP

[Kor02] D. A. Korsh uno v. Large-

deviation probabilities for max-

ima of sums of indep enden t

random v ariables with negativ e

mean and sub exp onen tial dis-

tribution. The ory of Pr ob abil-

ity and its Applic ations, 46(2):

355–366, June 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97901 .

Ko v al:2002:LIL

[Ko v02] V. A. Ko v al’. On the la w of

the iterated logarithm for op-

erator normed sums of random

v ectors. The ory of Pr ob abil-

ity and its Applic ations, 46(2):

366–368, June 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97899 .

Kozlo v:2002:ERP

[Koz02] M. V. Kozlo v. On the Erd˝ os–

Ren yi partial sums: Large

deviations, conditional b eha v-

ior. The ory of Pr ob ability

and its Applic ations, 46(4):636–

651, Decem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97926 .

Kruglo v:2002:W CC

[KP02] V. M. Kruglo v and G. N. P etro-

vsk a y a. W eak con v ergence of

a certain functional. The ory

of Pr ob ability and its Applic a-

tions, 46(4):721–727, Decem-

b er 2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97932 .

Kulik o v a:2003:UDC

[KP03] A. A. Kulik o v a and Y u. V.

Prokhoro v. Uniform distri-

butions on con v ex sets: In-

equalit y for c haracteristic func-

tions. The ory of Pr ob ability

and its Applic ations, 47(4):700–

701, Decem b er 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98009 .

Kulik o v a:2004:DFP

[KP04] A. A. Kulik o v a and Y u. V.

Prokhoro v. Distribution of the fractional parts of ran-

dom v ectors: The Gaussian

case. I. The ory of Pr ob abil-

ity and its Applic ations, 48(2):

355–359, June 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98045 .

Kulik o v a:2005:CAS

[KP05] A. A. Kulik o v a and Y u. V.

Prokhoro v. Completely asym-

metric stable la ws and Ben-

ford’s la w. The ory of Pr ob abil-

ity and its Applic ations, 49(1):

163–169, Marc h 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98094 .

Kulik o v a:2006:DFP

[KPK06a] A. A. Kulik o v a, Y u. V.

Prokhoro v, and V. I. Khokhlo v.

Distribution of the fractional

parts of random v ectors: The

Gaussian case. I I. The ory of

Pr ob ability and its Applic ations,

50(4):685–687, Jan uary 2006.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Kulik o v a:2006:HFD

[KPK06b] A. A. Kulik o v a, Y u. V.

Prokhoro v, and V. I. Khokhlo v.

H.F.D. (H -function distribu-

tion) and Benford’s La w. I. The-

ory of Pr ob ability and its Ap-

plic ations, 50(2):311–315, Jan-

uary 2006. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Ko ehl:2001:SRD

[KPT01] P

. F. Ko ehl, H. Pham, and

N. T ouzi. On sup er-replication

in discrete time under transac-

tion costs. The ory of Pr ob ability

and its Applic ations, 45(4):667–

673, Decem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97866 .

Kolmogoro v:2000:RPR

[KR00] A. N. Kolmogoro v and N. G.

Ryc hk o v a. Russian p o etry

rh ythm analysis and probabil-

it y theory

. The ory of Pr ob abil-

ity and its Applic ations, 44(2):

375–385, June 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97761 .

Korostelev:2001:REV

[KR01a] A. P

. Korostelev and A. L.

Rukhin. Recursiv e estimation

of a v ector parameter under Ba-

hadur risk. The ory of Pr ob ability

and its Applic ations, 45(4):589–

603, Decem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97851 .

Kuhne:2001:BCP

[KR01b] R. K ¨ uhne and L. R ¨ usc hendorf.

On a b est c hoice problem for

discoun ted sequences. The ory of Pr ob ability and its Applic a-

tions, 45(4):673–677, Decem-

b er 2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97867 .

Kuhne:2004:A OS

[KR04] R. K ¨ uhne and L. R ¨ usc hendorf.

Appro ximate optimal stopping

of dep enden t sequences. The-

ory of Pr ob ability and its Appli-

c ations, 48(3):465–480, Septem-

b er 2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98056 .

Kagan:2006:ELP

[KR06] A. Kagan and C. R. Rao. On es-

timation of a lo cation parameter

in the presence of an ancillary

comp onen t. The ory of Pr ob abil-

ity and its Applic ations, 50(1):

129–133, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Kruglo v:2001:ABP

[Kru01] V. M. Kruglo v. The asymp-

totic b eha vior of the P earson

statistic. The ory of Pr ob abil-

ity and its Applic ations, 45(1):

69–92, Marc h 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97805.

Kruglo v:2003:EBP

[Kru03] V. M. Kruglo v. On extend-

ing the Brunk–Prokhoro v strong

la w of large n um b ers. The-

ory of Pr ob ability and its Ap-

plic ations, 47(2):330–333, June

2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97969 .

Kruglo v:2004:NPC

[Kru04] V. M. Kruglo v. Normal and

P oisson con v ergencies. The-

ory of Pr ob ability and its Ap-

plic ations, 48(2):347–355, June

2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98044 .

Kruglo v:2005:SCI

[Kru05] V. M. Kruglo v. Short com-

m unications on inequalities for

large deviations in the Bernoulli

sc heme. The ory of Pr ob ability

and its Applic ations, 49(4):695–

700, Decem b er 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98137 .

Kruglo v:2006:SP A

[Kru06] V. M. Kruglo v. Strengthen-

ing of Prokhoro v’s arcsine in-

equalit y . The ory of Pr ob abil-

ity and its Applic ations, 50(4):

677–684, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Kruglo v:2007:GSP

[Kru07] V. M. Kruglo v. Gro wth of sums

of pairwise indep enden t random

v ariables with infinite exp ecta-

tions. The ory of Pr ob ability and

its Applic ations, 51(2):359–362,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Kruglo v:2008:NLC

[Kru08] V. M. Kruglo v. On the neces-

sit y of the Ly apuno v condition

for normal con v ergence. The ory

of Pr ob ability and its Applic a-

tions, 52(1):164–166, ???? 2008.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Kruglo v:2009:CS

[Kru09] V. M. Kruglo v. On con v ergence

of submartingales. The ory of

Pr ob ability and its Applic ations,

53(2):321–329, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Kallsen:2002:TCR

[KS02] J. Kallsen and A. N. Shi-

raev. Time c hange repre-

sen tation of sto c hastic in te-

grals. The ory of Pr ob ability

and its Applic ations, 46(3):522–

528, Septem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97918.

Korolev:2006:ANAa

[KS06a] V. Y u. Korolev and I. G.

Shevtso v a. On the accu-

racy of the normal appro xima-

tion. I. The ory of Pr ob abil-

ity and its Applic ations, 50(2):

298–310, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Korolev:2006:ANAb

[KS06b] V. Y u. Korolev and I. G.

Shevtso v a. On the accu-

racy of the normal appro xima-

tion. I I. The ory of Pr ob abil-

ity and its Applic ations, 50(3):

473–482, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Kelb ert:2007:BD V

[KS07a] M. Kelb ert and Y u. M. Suho v.

Branc hing diffusions on H d

with

v ariable fission: The Haus-

dorff dimension of the limiting

set. The ory of Pr ob ability and

its Applic ations, 51(1):155–167,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Kn uto v a:2007:APC

[KS07b] E. M. Kn uto v a and S. Y a.

Shatskikh. Asymptotic prop er-

ties of conditional quan tiles for

a class of symmetric distribu-

tions. The ory of Pr ob ability and

its Applic ations, 51(2):350–358,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Kozlo v:2007:WFD

[KS07c] V. V. Kozlo v and O. G.

Smoly ano v. Wigner function

and diffusion in a collision-

free medium of quan tum parti-

cles. The ory of Pr ob ability and

its Applic ations, 51(1):168–181,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Kelb ert:2008:L TB

[KS08] M. Kelb ert and Y. Suho v.

Large-time b eha vior of a

branc hing diffusion on a h yp er-

b olic space. The ory of Pr ob a-

bility and its Applic ations, 52

(4):594–613, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Kholop o v:2008:R CS

[KTT08] A. A. Kholop o v, A. N. Tikhomiro v,

and D. A. Tim ushev. Rate of

con v ergence to the semicircle

la w for the Gaussian orthogo-

nal ensem ble. The ory of Pr ob-

ability and its Applic ations, 52

(1):171–177, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Kulik o v a:2003:ER C

[Kul03] A. A. Kulik o v a. Estimate

of the rate of con v ergence of

probabilit y distributions to a

uniform distribution. The ory

of Pr ob ability and its Applic a-

tions, 47(4):693–699, Decem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

LeBlanc:2003:TSN

[LL03] F. LeBlanc and O. V. Lep-

ski. T est of symmetry in non-

parametric regression. The-

ory of Pr ob ability and its Ap-

plic ations, 47(1):34–52, Marc h

2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97948 .

Landim:2001:HLN

[LMS01] C. Landim, M. Mourragui, and

S. Sellami. Hydro dynamic limit

for a nongradien t in teracting

particle system with sto c hastic

reserv oirs. The ory of Pr ob ability

and its Applic ations, 45(4):604–

623, Decem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97854 .

LeBreton:2000:SAP

[LN00] A. Le Breton and A. A. No vik o v.

On sto c hastic appro ximation

pro cedures with a v eraging. The-

ory of Pr ob ability and its Appli-

c ations, 44(3):591–604, Septem-

b er 2000. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97782 .

Lobano v:2006:PCD

[Lob06a] S. Lobano v. Probabilit y c har-

acteristics of do wnfalls of Bro wnian motion with drift. The-

ory of Pr ob ability and its Ap-

plic ations, 50(3):489–497, Jan-

uary 2006. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Lobano v:2006:DTH

[Lob06b] S. N. Lobano v. Distribu-

tion of trend heigh t and length

for Bro wnian motion with a

drift. The ory of Pr ob ability

and its Applic ations, 50(4):694–

700, Jan uary 2006. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

Louhic hi:2002:R CC

[Lou02] S. Louhic hi. Rates of con-

v ergence in the CL

T for some

w eakly dep enden t random v ari-

ables. The ory of Pr ob abil-

ity and its Applic ations, 46(2):

297–315, June 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97894 .

Louhic hi:2003:MIS

[Lou03] S. Louhic hi. Momen t inequali-

ties for sums of certain dep en-

den t random v ariables. The-

ory of Pr ob ability and its Appli-

c ations, 47(4):649–664, Decem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98004.

Lipster:2000:D A O

[LR T00] R. Lipster, W. J. Runggaldier,

and M. T aksar. Diffusion

appro ximation and optimal

sto c hastic con trol. The ory

of Pr ob ability and its Applic a-

tions, 44(4):669–698, Decem-

b er 2000. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97786 .

Lifshits:2002:PMQ

[LS02] M. F. Lifshits and E. Y u. Shmil-

ev a. P oisson measures quasi-

in v arian t with resp ect to m ulti-

plicativ e transformations. The-

ory of Pr ob ability and its Appli-

c ations, 46(4):652–666, Decem-

b er 2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97927 .

Lo:2003:CBP

[LS03] A. Y. Lo and V. V. Sazono v.

On consistency of Ba y es pro-

cedures. The ory of Pr ob abil-

ity and its Applic ations, 47(2):

236–256, June 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97961 .

Lifshits:2004:LFE

[LS04] M. A. Lifshits and Z. Shi. Lo w er

functions of empirical pro cesses

and Bro wnian sheets. The-

ory of Pr ob ability and its Ap-

plic ations, 48(2):273–287, June

2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98039 .

Luo:2009:CQF

[Luo09] S. Luo. On co v ariance and quan-

tum Fisher information. The ory

of Pr ob ability and its Applic a-

tions, 53(2):329–334, ???? 2009.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Lazak o vic h:2006:LBI

[L Y06] N. V. Lazak o vic h and A. L.

Y ablonski. The limiting b eha v-

ior of It^ o’s finite sums with a v-

eraging. The ory of Pr ob abil-

ity and its Applic ations, 50(4):

612–630, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Ma:2009:ISV

[Ma09] C. Ma. In trinsically station-

ary v ariograms in space and

time. The ory of Pr ob ability and

its Applic ations, 53(1):145–155,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Macutek:2006:LPG

[Mac06] J. Macutek. A limit prop ert y of

the geometric distribution. The-

ory of Pr ob ability and its Ap-

plic ations, 50(2):316–319, Jan-

uary 2006. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Magn us:2000:TPE

[Mag00] J. R. Magn us. The tradi-

tional pretest estimator. The-

ory of Pr ob ability and its Ap-

plic ations, 44(2):293–308, June

2000. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97760 .

Makhno:2000:CSO

[Mak00] S. Y a. Makhno. Con v ergence

of solutions of one-dimensional

sto c hastic equations. The ory

of Pr ob ability and its Applic a-

tions, 44(3):495–510, Septem-

b er 2000. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97773 .

Makrushin:2003:UME

[Mak03] A. V. Makrushin. he unim-

pro v abilit y of momen t esti-

mates. The ory of Pr ob ability

and its Applic ations, 47(1):164–

171, Marc h 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97953 .

Makhno:2004:L TO

[Mak04] S. Y a. Makhno. Limit theorem

for one-dimensional sto c hastic

equations. The ory of Pr ob abil-

ity and its Applic ations, 48(1):

164–169, Marc h 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98019 .

Malyshev:2001:MIL

[Mal01a] V. A. Malyshev. Macro dimen-

sion: An in v arian t of lo cal dy-

namics. The ory of Pr ob abil-

ity and its Applic ations, 45(2):

323–329, June 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97826 .

Malyshkin:2001:SER

[Mal01b] M. N. Malyshkin. Sub exp onen-

tial estimates of the rate of con-

v ergence to the in v arian t mea-

sure for sto c hastic differen tial

equations. The ory of Pr ob ability

and its Applic ations, 45(3):466–

479, Septem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97840 .

Manita:2009:SSL

[Man09] A. D. Manita. Sto c hastic syn-

c hronization in a large system

of iden tical particles. The ory

of Pr ob ability and its Applic a-

tions, 53(1):155–161, ???? 2009.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Maslo v:2000:EKF

[Mas00] V. P

. Maslo v. An equa-

tion of the Kolmogoro v–F eller

t yp e in a factorized probabil-

it y space. The ory of Pr ob abil-

ity and its Applic ations, 44(2):

309–318, June 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97758 .

Maslo v:2001:QER

[Mas01] V. P

. Maslo v. Quan tized en-

trop y and its relation to o c-

cupation n um b ers. The ory

of Pr ob ability and its Applic a-

tions, 45(4):678–680, Decem-

b er 2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97860 .

Maslo v:2003:QSM

[Mas03] V. P

. Maslo v. Quan tum statis-

tics metho ds from the viewp oin t

of probabilit y theory

. I. The-

ory of Pr ob ability and its Appli-

c ations, 47(4):665–683, Decem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98001 .

Maslo v:2004:IEP

[Mas04a] V. P

. Maslo v. In tegral equa-

tions and phase transitions in

sto c hastic games. an analogy

with statistical ph ysics. The-

ory of Pr ob ability and its Ap-

plic ations, 48(2):359–367, June

2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98046 .

Maslo v:2004:NAA

[Mas04b] V. P

. Maslo v. Nonlinear a v er-

aging axioms in financial math-

ematics and sto c k price dy-

namics. The ory of Pr ob ability

and its Applic ations, 48(4):723–

733, Decem b er 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98077 .

Maslo v:2005:NF A

[Mas05] V. P

. Maslo v. Nonlinear fi-

nancial a v eraging, the ev olu-

tion pro cess, and la ws of econo-

ph ysics. The ory of Pr ob abil-

ity and its Applic ations, 49(2):

221–244, June 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98101 .

Maslo v:2007:TGD

[Mas07] V. P

. Maslo v. Thermo- and gas-

dynamical pro cesses in NPPs af-

ter acciden ts. The ory of Pr ob-

ability and its Applic ations, 51

(3):513–517, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Matsak:2000:LIL

[Mat00] I. K. Matsak. On the la w of the

iterated logarithm in Banac h

lattices. The ory of Pr ob ability

and its Applic ations, 44(4):775–

784, Decem b er 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97796 .

Mattingly:2003:CER

[Mat03] J. C. Mattingly

. Con trac-

tivit y and ergo dicit y of the

random map x → |x −

θ |. The ory of Pr ob ability

and its Applic ations, 47(2):333–

343, June 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97976 .

Matiy asevic h:2004:OPE

[Mat04] Y u. V. Matiy asevic h. One

probabilistic equiv alen t of the

four color conjecture. The-

ory of Pr ob ability and its Ap-

plic ations, 48(2):368–372, June

2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98047 .

Mattner:2009:LBT

[Mat09] L. Mattner. Lo w er b ounds

for tails of sums of indep en-

den t symmetric random v ari-

ables. The ory of Pr ob ability and

its Applic ations, 53(2):334–339,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Mauc h:2004:EPD

[Mau04] F. Mauc h. On the existence

of probabilit y distributions with

giv en marginals. The ory of

Pr ob ability and its Applic a-

tions, 48(3):541–548, Septemb er 2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98063 .

Myron yuk:2008:ILS

[MF08] M. V. Myron yuk and G. M.

F eldman. Indep enden t lin-

ear statistics on the t w o-

dimensional torus. The ory of

Pr ob ability and its Applic ations,

52(1):78–92, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Mikhailo v:2002:EA C

[Mik02] V. G. Mikhailo v. Estimate

of the accuracy of the com-

p ound P oisson appro ximation

for the distribution of the n um-

b er of matc hing patterns. The-

ory of Pr ob ability and its Appli-

c ations, 46(4):667–675, Decem-

b er 2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97928 .

Mikhailo v:2003:PTL

[Mik03] V. G. Mikhailo v. P oisson-t yp e

limit theorems for the n um b er

of incomplete matc hes of S -

patterns. The ory of Pr ob abil-

ity and its Applic ations, 47(2):

343–351, June 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97970.

Mikhailo v:2009:PTL

[Mik09] V. G. Mikhailo v. A P oisson-

t yp e limit theorem for the n um-

b er of pairs of matc hing se-

quences. The ory of Pr ob abil-

ity and its Applic ations, 53(1):

106–116, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Minozzo:2000:PGT

[Min00] M. Minozzo. Purely game-

theoretic random sequences: I.

Strong la w of large n um b ers

and la w of the iterated loga-

rithm. The ory of Pr ob ability

and its Applic ations, 44(3):511–

522, Septem b er 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97776 .

Minozzo:2001:PGT

[Min01] M. Minozzo. Purely game-

theoretic random sequences: I I.

Limiting empirical distributions

and strong cen tral limit the-

orem. The ory of Pr ob abil-

ity and its Applic ations, 45(2):

233–245, June 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97819 .

Mishc henk o:2006:DBP

[Mis06a] A. S. Mishc henk o. A discrete

Bessel pro cess and its prop-

erties. The ory of Pr ob ability

and its Applic ations, 50(4):700–

709, Jan uary 2006. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

Mishc henk o:2006:DSF

[Mis06b] A. S. Mishc henk o. On a dis-

tribution of some functionals of

a simple random w alk. The-

ory of Pr ob ability and its Ap-

plic ations, 50(4):710–717, Jan-

uary 2006. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Mitrophano v:2006:SEF

[Mit06] A. Y u. Mitrophano v. Stabil-

it y estimates for finite homoge-

neous con tin uous-time Mark o v

c hains. The ory of Pr ob abil-

ity and its Applic ations, 50(2):

319–326, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Mladeno vic:2006:GMH

[Mla06] P

. Mladeno vic. A generaliza-

tion of the Mejzler–de Haan

Theorem. The ory of Pr ob abil-

ity and its Applic ations, 50(1):

141–153, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Malyshev:2006:PTT

[MM06] V. Malyshev and A. Manita.

Phase transitions in the time

sync hronization mo del. The-

ory of Pr ob ability and its Ap-

plic ations, 50(1):134–141, Jan-

uary 2006. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Malyshev:2009:SMC

[MM09] V. A. Malyshev and A. D.

Manita. Sto c hastic micromo del

of the Couette flo w. The ory of

Pr ob ability and its Applic ations,

53(4):716–727, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Mak agon:2008:SDP

[MMSS08] A. Mak agon, A. G. Miamee,

H. Salehi, and A. R. Soltani. On

sp ectral domain of p erio dically

correlated pro cesses. The ory of

Pr ob ability and its Applic ations,

52(2):353–361, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Milstein:2003:SR W

[MmVT03] G. N. Milstein and m. V. T ret y ak o v.

The simplest random w alks for

the Diric hlet problem. The-

ory of Pr ob ability and its Ap-

plic ations, 47(1):53–68, Marc h

2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97943 .

Malyshev:2007:HCR

[MMZ07] V. A. Malyshev, A. D. Manita,

and A. A. Zam y atin. Homeosta-

sis in c hemical reaction path-

w a ys. The ory of Pr ob ability and

its Applic ations, 51(4):714–723,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Mish ura:2001:COS

[MO01] Y u. S. Mish ura and Y a. A.

Oltsik. Cho osing an optimal

switc hing momen t on the fi-

nancial mark et with alternativ e

strategies (semimartingale ap-

proac h). The ory of Pr ob ability

and its Applic ations, 45(3):480–

493, Septem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97841 .

Molc han:2000:MFB

[Mol00] G. M. Molc han. On the max-

im um of a fractional Bro wnian

motion. The ory of Pr ob abil-

ity and its Applic ations, 44(1):

97–102, Marc h 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97737 .

Molc han:2001:MSL

[Mol01] G. M. Molc han. On a maxim um

of stable L ´ evy pro cesses. The-

ory of Pr ob ability and its Ap-

plic ations, 45(2):343–349, June

2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97829 .

Molc han:2003:LPF

[Mol03] G. M. Molc han. Linear prob-

lems for a fractional Bro wnian

motion: Group approac h. The-

ory of Pr ob ability and its Ap-

plic ations, 47(1):69–78, Marc h

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97745 .

Niren b erg:2003:MNA

[Nir03] Louis Niren b erg. In memoriam:

Natasc ha Artin Brunswic k, Ed-

itor Emeritus. The ory of Pr ob-

ability and its Applic ations, 47

(2):189, June 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97997 .

Nadara jah:2009:CPD

[NK09] S. Nadara jah and S. Kotz. A

class of t p osterior distributions

with application. The ory of

Pr ob ability and its Applic ations,

53(1):161–169, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Nazaro v:2005:LSB

[NN05] A. I. Nazaro v and Y a. Y u.

Nikitin. Logarithmic L

2

-small

ball asymptotics for some frac-

tional Gaussian pro cesses. The-

ory of Pr ob ability and its Appli-

c ations, 49(4):645–658, Decem-

b er 2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98131 .

No quet:2000:ITV

[No q00] C. No quet. Inequalities for the

total v ariation b et w een the dis-

tributions of a sequence and its

translate. The ory of Pr ob ability and its Applic ations, 44(3):561–

569, Septem b er 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97781 .

Nosk o:2002:HR C

[Nos02] V. P

. Nosk o. The horizon of

a random cone field under a

trend: One-dimensional distri-

butions. The ory of Pr ob ability

and its Applic ations, 46(4):736–

744, Decem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97934 .

No v ak:2000:GKD

[No v00a] S. Y. No v ak. Generalized k er-

nel densit y estimator. The ory

of Pr ob ability and its Applic a-

tions, 44(3):570–583, Septem-

b er 2000. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97778 .

No v ak:2000:MUP

[No v00b] S. Y u. No v ak. On the mo de

of an unkno wn probabilit y dis-

tribution. The ory of Pr ob abil-

ity and its Applic ations, 44(1):

109–113, Marc h 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97739.

No vik o v:2004:MFP

[No v04] A. No vik o v. Martingales and

first-passage times for Ornstein–

Uhlen b ec k pro cesses with a

jump comp onen t. The ory

of Pr ob ability and its Appli-

c ations, 48(2):288–303, June

2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98040 .

No v ak:2005:SNS

[No v05] S. Y. No v ak. On self-normalized

sums and Studen t’s statis-

tic. The ory of Pr ob ability and

its Applic ations, 49(2):336–344,

June 2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98108 .

No vik o v:2009:DFP

[No v09] A. A. No vik o v. On distribu-

tions of first passage times and

optimal stopping of AR(1) se-

quences. The ory of Pr ob abil-

ity and its Applic ations, 53(3):

419–429, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

No w ak:2005:A CB

[No w05] E. No w ak. Absolute con ti-

n uit y b et w een a Gibbs mea-

sure and its translate. The-

ory of Pr ob ability and its Appli-

c ations, 49(4):713–724, Decem-

b er 2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98142 .

No vik o v:2005:ESO

[NS05] A. A. No vik o v and A. N.

Shiry aev. On an effectiv e so-

lution of the optimal stopping

problem for random w alks. The-

ory of Pr ob ability and its Ap-

plic ations, 49(2):344–354, June

2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98109 .

Nagaev:2006:PIC

[NV06a] S. V. Nagaev and V. V akh tel.

Probabilit y inequalities for a

critical Galton–W atson pro-

cess. The ory of Pr ob ability

and its Applic ations, 50(2):225–

247, Jan uary 2006. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

Nagaev:2006:LL T

[NV06b] S. V. Nagaev and V. I. V akh tel.

On the lo cal limit theorem for

a critical Galton–W atson pro-

cess. The ory of Pr ob ability

and its Applic ations, 50(3):400–

419, Jan uary 2006. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

Nazaro v:2009:WLE

[NZ09] A. Nazaro v and D. Zap orozhets.

What is the least exp ected n um-

b er of real ro ots of a random

p olynomial? The ory of Pr ob-

ability and its Applic ations, 53

(1):117–133, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Ouknine:2009:TTI

[OE09] Y. Ouknine and M. Erraoui.

T ransformations of t w o inde-

p enden t Bro wnian motions and

orthogonal decomp ositions of

Bro wnian filtrations. The ory of

Pr ob ability and its Applic ations,

53(4):610–625, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Oseledets:2002:STN

[OK02] V. I. Oseledets and D. V.

Khmelev. Sto c hastic trans-

p ortation net w orks and stabil-

it y of dynamical systems. The-

ory of Pr ob ability and its Appli-

c ations, 46(1):154–161, Marc h

2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97878 .

Orlo v:2009:TER

[Orl09] D. Orlo v. On t w o estimates of

a risk measure. The ory of Pr ob-

ability and its Applic ations, 53

(1):169–173, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Osmolo vskii:2009:SCM

[Osm09] I. Y u. Osmolo vskii. On some

c haracteristics of the m ultiv ari-

ate analogues of the Cheb yshev–

Hermite p olynomials. The ory

of Pr ob ability and its Applic a-

tions, 53(2):340–346, ???? 2009.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Ostro vskii:2002:AMC

[Ost02] E. I. Ostro vskii. The anisotropic

mo duli of con tin uit y of ran-

dom fields. The ory of Pr ob abil-

ity and its Applic ations, 46(1):

161–167, Marc h 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97879 .

P anfilo v a:2006:NBa

[P an06a] E. V. P anfilo v a. New b o oks.

The ory of Pr ob ability and

its Applic ations, 50(2):351–

352, Jan uary 2006. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

P anfilo v a:2006:NBb

[P an06b] E. V. P anfilo v a. New b o oks.

The ory of Pr ob ability and its

Applic ations, 50(4):723, Jan-

uary 2006. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

P astukho v:2005:SPS

[P as05] S. V. P astukho v. On some

probabilistic-statistical metho ds

in tec hnical analysis. The-

ory of Pr ob ability and its Ap-

plic ations, 49(2):245–260, June

2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98102 .

P orcu:2009:SOP

[PCMGM09] E. P orcu, R. Crujeiras, J. Ma-

teu, and W. Gonzalez-Man teiga.

On the second order prop er-

ties of the m ultidimensional p e-

rio dogram for regularly spaced

data. The ory of Pr ob ability and

its Applic ations, 53(2):349–356,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

P ec hinkin:2001:QSS

[P ec01] A. V. P ec hinkin. The MAP /G/1/ ∞

queue with SRPT service dis-

cipline. The ory of Pr ob ability

and its Applic ations, 45(3):532–

539, Septem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97849 .

P eskir:2009:OSG

[P es09] G. P eskir. Optimal stop-

ping games and Nash equilib-

rium. The ory of Pr ob ability and

its Applic ations, 53(3):558–571,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

P etro v:2002:LIL

[P et02] V. V. P etro v. On the la w of

the iterated logarithm for a se-

quence of indep enden t random

v ariables. The ory of Pr ob ability

and its Applic ations, 46(3):542–

544, Septem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97915 .

P etro v:2003:R CF

[P et03] A. I. P etro v. Random con text-

free grammars: Sup ercritical

case with a nonzero extinc-

tion probabilit y . The ory of

Pr ob ability and its Applic a-

tions, 47(4):709–718, Decem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98011 .

P etro v:2009:SLL

[P et09] V. V. P etro v. On the strong la w

of large n um b ers for nonnega-

tiv e random v ariables. The ory

of Pr ob ability and its Applic a-

tions, 53(2):346–349, ???? 2009.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Pingy an:2006:CTL

[Pin06] C. Pingy an. The Cho v er-t yp e

la w of the iterated logarithm

for certain p o w er series. The-

ory of Pr ob ability and its Ap-

plic ations, 50(3):497–505, Jan-

uary 2006. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Pinelis:2009:LE

[Pin09] I. Pinelis. Letter to the Ed-

itors. The ory of Pr ob ability

and its Applic ations, 53(2):383,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Piterbarg:2003:LJC

[PK03] V. I. Piterbarg and A. M. Ko-

zlo v. On large jumps of a

Cramer random w alk. The-

ory of Pr ob ability and its Appli-

c ations, 47(4):719–729, Decem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98012 .

Prokhoro v:2008:PCG

[PK08] Y u. V. Prokhoro v and V. I.

Khokhlo v. On p olynomials of

comp onen ts of Gaussian ran-

dom v ectors. The ory of Pr ob-

ability and its Applic ations, 52

(4):720–724, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

P anc hev a:2007:R TC

[PKJ07] E. I. P anc hev a, E. T. Kolk o vsk a,

and P

. K. Jordano v a. Ran-

dom time-c hanged extremal

pro cesses. The ory of Pr ob a-

bility and its Applic ations, 51

(4):645–662, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

P ang:2007:NCT

[PL07] T.-X. P ang and Z.-Y. Lin. A

nonclassical Ch ung-t yp e la w of

the iterated logarithm for inde-

p enden t iden tically distributed

random v ariables. The ory of

Pr ob ability and its Applic ations,

51(4):723–729, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

P eng:2003:JLD

[PN03] Z. P eng and S. Nadara jah. On

the join t limiting distribution

of sums and maxima of sta-

tionary normal sequence. The-

ory of Pr ob ability and its Appli-

c ations, 47(4):706–709, Decem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98014 .

Presman:2009:ECB

[Pre09] E. L. Presman. Estimation of

the constan t in a Burkholder

inequalit y for sup ermartingales

and martingales. The ory of

Pr ob ability and its Applic ations,

53(1):173–179, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

P eskir:2002:NCP

[PS02] G. P eskir and A. N. Shiry aev.

A note on the call-put parit y

and a call-put dualit y . The-

ory of Pr ob ability and its Appli-

c ations, 46(1):167–170, Marc h

2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97884 .

Piterbarg:2004:L TH

[PS04] V. Piterbarg and S. Stam-

ato vic. Limit theorem for

high lev el a-up crossings b y χ-

pro cess. The ory of Pr ob ability

and its Applic ations, 48(4):734–

741, Decem b er 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98078 .

P aulausk as:2008:RAL

[PS08] V. P aulausk as and D. Surgailis.

On the rate of appro ximation in

limit theorems for sums of mo v-

ing a v erages. The ory of Pr ob-

ability and its Applic ations, 52

(2):361–370, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Prokhoro v:2009:SFY

[PS09] Y u. V. Prokhoro v and A. N.

Shiry aev. Sev en t y-fiv e y ears

since publication of the mono-

graph b y A. N. Kolmogoro v.

The ory of Pr ob ability and its

Applic ations, 53(2):191–193,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

P ellegrinotti:2000:SSD

[PSV00] A. P ellegrinotti, V. Sidora vi-

cius, and M. E. V ares. Sta-

tionary state and diffusion for

a c harged particle in a one-

dimensional medium with life-

times. The ory of Pr ob ability

and its Applic ations, 44(4):697–

721, Decem b er 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97790 .

Philipp e:2008:TVF

[PSV08] A. Philipp e, D. Surgailis, and

M.-C. Viano. Time-v arying

fractionally in tegrated pro cesses

with nonstationary long mem-

ory . The ory of Pr ob ability and

its Applic ations, 52(4):651–673,

???? 2008. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Piterbarg:2001:MR C

[PT01] V. I. Piterbarg and Y u. N.

T yurin. Multiv ariate rank cor-

relations: a Gaussian field on a

direct pro duct of spheres. The-

ory of Pr ob ability and its Ap-

plic ations, 45(2):246–257, June

2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97820 .

P ollak:2009:AED

[PT09] M. P ollak and A. G. T ar-

tak o vsky

. Asymptotic exp o-

nen tialit y of the distribution of

first exit times for a class of

Mark o v pro cesses with applica-

tions to quic k est c hange detec-

tion. The ory of Pr ob ability and

its Applic ations, 53(3):430–442,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Prokhoro v:2002:PRS

[PU02] A. V. Prokhoro v and N. G.

Ushak o v. On the problem of

reconstructing a summands dis-

tribution b y the distribution of

their sum. The ory of Pr ob ability

and its Applic ations, 46(3):420–

430, Septem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97920 .

Pugac hev:2009:CSM

[Pug09a] O. V. Pugac hev. Capacities and

surface measures in lo cally con-

v ex spaces. The ory of Pr ob a-

bility and its Applic ations, 53

(1):179–190, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Pugac hev:2009:MCD

[Pug09b] O. V. Pugac hev. On Mosco con-

v ergence of diffusion Diric hlet

forms. The ory of Pr ob ability and

its Applic ations, 53(2):242–255,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Pust ylnik o v:2003:D WE

[Pus03] L. D. Pust yl ´ nik o v. Discrete

w a v e equations with random pa-

rameters and a discrete string

with random masses. The-

ory of Pr ob ability and its Ap-

plic ations, 47(2):257–268, June

2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97962 .

Prokhoro v:2002:BA C

[PVK02] Y u. V. Prokhoro v, O. V. Visk o v,

and V. I. Khokhlo v. Binomial

analogues of the Chernoff in-

equalit y . The ory of Pr ob ability

and its Applic ations, 46(3):544–

547, Septem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97907 .

Prokhoro v:2006:A CI

[PVK06] Y u. V. Prokhoro v, O. V. Visk o v,

and V. I. Khokhlo v. Ana-

logues of the Chernoff inequal-

it y for negativ e binomial dis-

tribution. The ory of Pr ob abil-

ity and its Applic ations, 50(2):

327–330, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Radc henk o:2007:VMH

[Rad07] V. M. Radc henk o. V ariance-

minimizing hedging in a mo del

with jumps at deterministic

times. The ory of Pr ob ability and

171–173, Marc h 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97954 .

Rozo vsky:2004:EA W

[Roz04a] L. V. Rozo vsky

. On ex-

act asymptotics in the w eak

la w of large n um b ers for sums

of indep enden t random v ari-

ables with a common distri-

bution function from the do-

main of attraction of a sta-

ble la w. The ory of Pr ob ability

and its Applic ations, 48(3):561–

568, Septem b er 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98059 .

Rozo vsky:2004:SDS

[Roz04b] L. V. Rozo vsky

. Sup erlarge de-

viations of a sum of indep en-

den t random v ariables ha ving a

common absolutely con tin uous

distribution under the Cramer

condition. The ory of Pr ob abil-

ity and its Applic ations, 48(1):

108–130, Marc h 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98023 .

Rozo vsky:2005:EA W

[Roz05] L. V. Rozo vsky

. On exact

asymptotics in the W eak La w

of Large Num b ers for sums

of indep enden t random v ari-

ables with a common distri-

bution function from the domain of attraction of a stable

la w. I I. The ory of Pr ob ability

and its Applic ations, 49(4):724–

734, Decem b er 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98140 .

Rozo vsky:2008:SDP

[Roz08] L. V. Rozo vsky

. Sup erlarge de-

viation probabilities for sums of

indep enden t random v ariables

with exp onen tial decreasing dis-

tribution. The ory of Pr ob a-

bility and its Applic ations, 52

(1):167–171, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Rozo vsky:2009:CTL

[Roz09a] L. V. Rozo vsky

. The Chernoff-

t yp e large deviations for sums

with a random normaliza-

tion. The ory of Pr ob ability and

its Applic ations, 53(4):727–735,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Rozo vsky:2009:GMB

[Roz09b] L. V. Rozo vsky

. On Gaussian

measure of balls in a Hilb ert

space. The ory of Pr ob ability and

its Applic ations, 53(2):357–364,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Rinott:2000:SBR

[RR00] Y. Rinott and V. Rotar. Some

b ounds on the rate of con v er-

gence in the CL

T for martin-

gales. I I. The ory of Pr ob ability

and its Applic ations, 44(3):523–

536, Septem b er 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97774 .

Ramac handran:2001:MKD

[RR01] D. Ramac handran and L. R ¨ usc hendorf.

On the Monge-k an toro vitc h

dualit y theorem. The ory

of Pr ob ability and its Appli-

c ations, 45(2):350–356, June

2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97830 .

Rudzkis:2005:AED

[RR05] R. Rudzkis and M. Rada vicius.

Adaptiv e estimation of distri-

bution densit y in the basis of

algebraic p olynomials. The-

ory of Pr ob ability and its Ap-

plic ations, 49(1):93–109, Marc h

2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98089 .

Rozano v:2000:SBP

[RS00] Y u. A. Rozano v and F. Sanso.

On sto c hastic b oundary prob-

lems for harmonic functions

in Banac h spaces. The ory

of Pr ob ability and its Appli-

c ations, 44(1):114–119, Marc h

2000. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97740 .

Regazzini:2001:ALR

[RS01] E. Regazzini and V. V. Sazono v.

Appro ximation of la ws of ran-

dom probabilities b y mixtures

of Diric hlet distributions with

applications to nonparametric

Ba y esian inference. The ory

of Pr ob ability and its Appli-

c ations, 45(1):93–110, Marc h

2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97806 .

Rac k ausk as:2005:CL T

[RS05] A. Rac k ausk as and C. Su-

quet. Cen tral Limit Theo-

rems in H¨ older top ologies for

Banac h space v alued random

fields. The ory of Pr ob abil-

ity and its Applic ations, 49(1):

77–92, Marc h 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98088 .

Rukhin:2001:TRS

[Ruk01] A. L. Rukhin. T esting random-

ness: a suite of statistical pro-

cedures. The ory of Pr ob abil-

ity and its Applic ations, 45(1):

111–132, Marc h 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97808.

Rukhin:2007:PCM

[Ruk07] A. L. Rukhin. P attern corre-

lation matrices for Mark o v se-

quences and tests of random-

ness. The ory of Pr ob ability and

its Applic ations, 51(4):663–679,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Ruzankin:2002:COJ

[Ruz02] P

. S. Ruzankin. Construc-

tion of the optimal join t dis-

tribution of t w o random v ari-

ables. The ory of Pr ob abil-

ity and its Applic ations, 46(2):

316–334, June 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97890 .

Ry abinin:2001:CFP

[Ry a01] A. A. Ry abinin. On c har-

acteristic functions of prob-

abilit y distributions of sums

with random p erm utations of

signs. The ory of Pr ob ability

and its Applic ations, 45(4):687–

690, Decem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97863 .

Rybak o v:2001:A OB

[Ryb01a] A. S. Rybak o v. On the asymp-

totic optimalit y of the Ba y esian

decision rule in the problem

of m ultiple classification of h y-

p otheses. The ory of Pr ob ability

and its Applic ations, 45(4):690–

695, Decem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97862 .

Rybunik o v a:2001:LRF

[Ryb01b] T. S. Rybunik o v a. On linear

ro w-finite systems of sto c has-

tic differen tial equations. The-

ory of Pr ob ability and its Appli-

c ations, 45(3):539–545, Septem-

b er 2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97848 .

Ryc hlik:2003:SMV

[Ryc03] T. Ryc hlik. Sharp mean-

v ariance inequalities for quan-

tiles of distributions determined

b y con v ex and star orders. The-

ory of Pr ob ability and its Ap-

plic ations, 47(2):269–285, June

2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97966 .

Sakhanenk o:2005:TPR

[Sak05] A. I. Sakhanenk o. On tran-

sien t phenomena in random

w alks. The ory of Pr ob abil-

ity and its Applic ations, 49(2):

354–367, June 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98110.

Salikho v:2003:OST

[Sal03] N. P

. Salikho v. Optimal se-

quences of tests for sev eral p oly-

nomial sc hemes of trials. The-

ory of Pr ob ability and its Ap-

plic ations, 47(2):286–298, June

2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97963 .

Shiry aev:2000:SDP

[SC00] A. N. Shiry aev and A. S.

Chern y . Some distributional

prop erties of a Bro wnian mo-

tion with a drift and an exten-

sion of P . L ´ evy’s theorem. The-

ory of Pr ob ability and its Ap-

plic ations, 44(2):412–418, June

2000. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97768 .

Sc hreib er:2003:L TC

[Sc h03] T. Sc hreib er. Limit theo-

rems for certain functionals

of unions of random closed

sets. The ory of Pr ob ability

and its Applic ations, 47(1):79–

90, Marc h 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97949 .

Seliv ano v:2005:MME

[Sel05] A. V. Seliv ano v. On the

martingale measures in exp o-

nen tial L ´ evy mo dels. Theory of Pr ob ability and its Ap-

plic ations, 49(2):261–274, June

2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98103 .

Senato v:2007:AEC

[Sen07] V. V. Senato v. On asymptotic

expansions in the Cen tral Limit

Theorem with explicit estimates

of remainder terms. The ory of

Pr ob ability and its Applic ations,

51(4):729–736, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Senato v:2008:OP A

[Sen08] V. V. Senato v. On a one p oly-

nomial analogue of the Cheb y-

shev expansion. The ory of Pr ob-

ability and its Applic ations, 52

(3):531–538, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Senato v:2009:SAD

[Sen09] V. V. Senato v. Some asymp-

totic decomp ositions in the Cen-

tral Limit Theorem in the m ul-

tidimensional case. The ory of

Pr ob ability and its Applic ations,

53(2):256–268, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Serdob olskii:2000:ADE

[Ser00] V. I. Serdob olskii. Asymp-

totically dominating estima-

tion of exp ectation v alue v ec-

tors. The ory of Pr ob ability

and its Applic ations, 44(1):124–

130, Marc h 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97742 .

Sergeev:2006:L TO

[Ser06] A. A. Sergeev. Limit theo-

rems for one class of p olling

mo dels. The ory of Pr ob abil-

ity and its Applic ations, 50(3):

510–518, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Sharip o v:2003:IPS

[Sha03] O. Sh. Sharip o v. In v ariance

principle for U -statistics and

v on Mises’ functionals of w eakly

dep enden t observ ations. The-

ory of Pr ob ability and its Appli-

c ations, 47(4):730–733, Decem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98013 .

Sharip o v:2005:BLI

[Sha05] O. Sh. Sharip o v. The b ounded

la w of the iterated logarithm

for w eakly dep enden t random

v ariables with v alues in a t yp e

2 Banac h space. The ory of

Pr ob ability and its Applic a-

tions, 49(3):444–457, Septem-

b er 2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98119 .

Shashkin:2006:NCL

[Sha06a] A. P

. Shashkin. On Newman’s

Cen tral Limit Theorem. The-

ory of Pr ob ability and its Ap-

plic ations, 50(2):330–337, Jan-

uary 2006. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Shatskikh:2006:SLL

[Sha06b] S. Y a. Shatskikh. The strong la w

of large n um b ers for a triangu-

lar arra y sc heme of conditional

distributions of stable ellipti-

cally con toured measures. The-

ory of Pr ob ability and its Ap-

plic ations, 50(2):248–264, Jan-

uary 2006. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Sherv ashidze:2000:LL T

[She00] T. Sherv ashidze. Lo cal limit

theorems for conditionally in-

dep enden t random v ariables

con trolled b y a finite Mark o v

c hain. The ory of Pr ob ability

and its Applic ations, 44(1):131–

135, Marc h 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97744 .

Sherstnev:2003:DUD

[She03] V. I. Sherstnev. Decomp osi-

tions of the uniform distribu-

tion on a finite group. The-

ory of Pr ob ability and its Appli-

c ations, 47(3):550–555, Septem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97993 .

Shevtso v a:2007:SUB

[She07] I. G. Shevtso v a. Sharp ening

of the upp er b ound of the ab-

solute constan t in the Berry–

Esseen inequalit y . The ory of

Pr ob ability and its Applic ations,

51(3):549–553, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Shiry aev:2000:HFR

[Shi00] A. N. Shiry aev. On the history

of the foundation of the Rus-

sian Academ y of Sciences and

ab out the first articles on prob-

abilit y theory in Russian pub-

lications. The ory of Pr ob abil-

ity and its Applic ations, 44(2):

225–230, June 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97752 .

Shipilev a:2001:EDE

[Shi01] A. V. Shipilev a. Estimates of the

distribution of the extinction

momen t of a Mark o v branc hing

pro cess. The ory of Pr ob ability

and its Applic ations, 45(4):695–

698, Decem b er 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97864 .

Shixin:2002:SLL

[Shi02] Gan Shixin. Strong la ws of

large n um b ers for B -v alued

L

q

-mixingale sequences and

the q -smo othness of Banac h

space. The ory of Pr ob ability

and its Applic ations, 46(4):717–

721, Decem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97937 .

Shirok o v:2008:PQC

[Shi08] M. E. Shirok o v. On prop erties

of quan tum c hannels related to

their classical capacit y . The ory

of Pr ob ability and its Applic a-

tions, 52(2):250–276, ???? 2008.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Shirok o v:2009:CFH

[Shi09a] M. E. Shirok o v. On c han-

nels with finite Holev o capac-

it y . The ory of Pr ob ability and

its Applic ations, 53(4):648–662,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Shiry aev:2009:NSL

[Shi09b] A. N. Shiry aev. News of sci-

en tific life. The ory of Pr ob a-

bility and its Applic ations, 53

(2):380–382, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Shiry aev:2009:CEP

[Shi09c] A. N. Shiry aev. On conditional-

extremal problems of the quic k-

est detection of nonpredictable

times of the observ able Bro w-

nian motion. The ory of Pr ob-

ability and its Applic ations, 53

(4):663–678, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Shiry aev:2009:SMO

[Shi09d] A. N. Shiry aev. On sto c has-

tic mo dels and optimal metho ds

in the quic k est detection prob-

lems. The ory of Pr ob ability and

its Applic ations, 53(3):385–401,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Sholomitskii:2005:NCP

[Sho05] A. G. Sholomitskii. On the

necessary conditions of P ois-

son con v ergence for martin-

gales. The ory of Pr ob ability

and its Applic ations, 49(4):735–

737, Decem b er 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98141 .

Sh ur:2001:RL T

[Sh u01] M. G. Sh ur. Ratio limit

theorems for self-adjoin t op er-

ators and symmetric Mark o v

c hains. The ory of Pr ob abil-

ity and its Applic ations, 45(2):

273–288, June 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97822 .

Sh ur:2006:UIS

[Sh u06] M. G. Sh ur. Uniform in tegra-

bilit y for strong ratio limit the-

orems. I. The ory of Pr ob abil-

ity and its Applic ations, 50(3):

436–447, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Shiry aev:2008:NSL

[SM08] A. N. Shiry aev and V. V.

Mazalo v. News of scien tific

life. The ory of Pr ob ability and

its Applic ations, 52(1):178–179,

???? 2008. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Smoro dina:2000:AED

[Smo00] N. V. Smoro dina. Asymptotic

expansion of the distribution

of a homogeneous functional of

a strictly stable random v ec-

tor. I I. The ory of Pr ob abil-

ity and its Applic ations, 44(2):

419–427, June 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97767 .

Sob olev:2008:AEC

[Sob08] V. N. Sob olev. On asymp-

totic expansions in the Cen tral

Limit Theorem. The ory of Pr ob-

ability and its Applic ations, 52

(3):456–469, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Tsilevic h:2000:SRP

[Tsi00] N. V. Tsilevic h. Stationary

random partitions of p ositiv e

in tegers. The ory of Pr ob abil-

ity and its Applic ations, 44(1):

60–74, Marc h 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97733 .

T artak o vsky:2005:GAB

[TV05] A. G. T artak o vsky and V. V.

V eera v alli. General asymp-

totic Ba y esian theory of quic k-

est c hange detection. The ory

of Pr ob ability and its Applic a-

tions, 49(3):458–497, Septem-

b er 2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98120 .

Uruso v:2005:PMW

[Uru05] M. A. Uruso v. On a prop ert y

of the momen t at whic h Bro wn-

ian motion attains its maxim um

and some optimal stopping

problems. The ory of Pr ob abil-

ity and its Applic ations, 49(1):

169–176, Marc h 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98095 .

V akulenk o:2002:EMS

[V ak02] N. V. V akulenk o. On estimat-

ing m ultimo dal sp ectra of time

series. The ory of Pr ob ability

and its Applic ations, 46(3):482–

489, Septem b er 2002. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97905 .

V atutin:2003:RBP

[V at03] V. A. V atutin. Reduced branc h-

ing pro cesses in random en vi-

ronmen t: The critical case. The-

ory of Pr ob ability and its Ap-

plic ations, 47(1):99–113, Marc h

2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97942 .

V atutin:2004:L TI

[V at04] V. A. V atutin. Limit theo-

rem for an in termediate sub-

critical branc hing pro cess in a

random en vironmen t. The ory

of Pr ob ability and its Applic a-

tions, 48(3):481–492, Septem-

b er 2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98051 .

V olo din:2006:CRD

[V CH06] A. V olo din, M. Ord´ o ~ nez Cabr-

era, and T. C. Hu. Con-

v ergence rate of the dep enden t

b o otstrapp ed means. The ory of

Pr ob ability and its Applic ations,

50(2):337–346, Jan uary 2006.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

V atutin:2004:GWB

[VD04] V. A. V atutin and E. E.

Dy ak ono v a. Galton–W atson

branc hing pro cesses in a ran-

dom en vironmen t I: Limit the-

orems. The ory of Pr ob abil-

ity and its Applic ations, 48(2):

314–336, June 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98037 .

V atutin:2005:GWB

[VD05] V. A. V atutin and E. E.

Dy ak ono v a. Galton–W atson

branc hing pro cesses in a ran-

dom en vironmen t. I I: Finite-

dimensional distributions. The-

ory of Pr ob ability and its Ap-

plic ations, 49(2):275–309, June

2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98100 .

V asudev a:2006:ASB

[VD06] R. V asudev a and G. Div anji. On

almost sure b eha vior of stable

sub ordinators o v er rapidly in-

creasing sequences. The ory of

Pr ob ability and its Applic ations,

50(4):718–722, Jan uary 2006.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

V atutin:2007:BPR

[VD07] V. A. V atutin and E. E.

Dy ak ono v a. Branc hing pro-

cesses in a random en vironmen t

and b ottlenec ks in the ev olution

of p opulations. The ory of Pr ob-

ability and its Applic ations, 51

(1):189–210, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

V atutin:2008:L TR

[VD08] V. A. V atutin and E. E.

Dy ak ono v a. Limit theorems for

reduced branc hing pro cesses in

a random en vironmen t. The ory

of Pr ob ability and its Applic a-

tions, 52(2):277–302, ???? 2008.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

V atutin:2009:WRB

[VD09] V. A. V atutin and E. E.

Dy ak ono v a. W a v es in reduced

branc hing pro cesses in a random

en vironmen t. The ory of Pr ob-

ability and its Applic ations, 53

(4):679–695, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

V eretennik o v:2000:PMC

[V er00] A. Y u. V eretennik o v. On

p olynomial mixing and con v er-

gence rate for sto c hastic dif-

ference and differen tial equa-

tions. The ory of Pr ob abil-

ity and its Applic ations, 44(2):

361–374, June 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97755 .

V eretennik o v:2001:PMS

[V er01] A. Y u. V eretennik o v. On p oly-

nomial mixing for SDEs with

a gradien t-t yp e drift. The ory

of Pr ob ability and its Appli-

c ations, 45(1):160–164, Marc h

2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97809 .

V eretennik o v:2003:SSA

[V er03] A. Y u. V eretennik o v. On SDE

and semigroup appro ximations

and large deviations. The ory

of Pr ob ability and its Applic a-

tions, 47(4):733–741, Decem-

b er 2003. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98007 .

V ershik:2004:KES

[V er04] A. M. V ershik. Kolmogoro v’s

example (a surv ey of actions

of infinite-dimensional groups

with an in v arian t probabilit y

measure). The ory of Pr ob abil-

ity and its Applic ations, 48(2):

373–378, June 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98043 .

V ershik:2008:SEF

[V G08] A. M. V ershik and A. D. Gor-

bulsky

. Scaled en trop y of filtra-

tions of σ -fields. The ory of Pr ob-

ability and its Applic ations, 52

(3):493–508, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Vinogrado v:2007:JDR

[Vin07] O. P

. Vinogrado v. On a join t

distribution of the ruin time

and the n um b er of the pa ymen t

whic h leads to a ruin in a nonho-

mogeneous risk pro cess. The ory

of Pr ob ability and its Applic a-

tions, 51(3):504–512, ???? 2007.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Visk o v:2001:R WS

[Vis01] O. V. Visk o v. A random

w alk with a skip-free comp o-

nen t and the Lagrange in v ersion

form ula. The ory of Pr ob abil-

ity and its Applic ations, 45(1):

164–172, Marc h 2001. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97810 .

V akhania:2007:UCW

[VK07] N. N. V akhania and V. V.

Kv aratskhelia. Unconditional

con v ergence of w eakly sub-

Gaussian series in Banac h

spaces. The ory of Pr ob abil-

ity and its Applic ations, 51(2):

305–324, ???? 2007. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

V eretennik o v:2009:CTE

[VK09] A. Y u. V eretennik o v and M. L.

Kleptsyna. On con tin uous time

ergo dic filters with wrong initial

data. The ory of Pr ob ability and

its Applic ations, 53(2):269–300,

???? 2009. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Vlasenk o:2005:L VM

[Vla05] M. A. Vlasenk o. Lo cal visitation

measures for some sequences

of random v ariables with de-

creasing co efficien ts. The ory

of Pr ob ability and its Appli-

c ations, 49(1):176–186, Marc h

2005. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98091 .

V alk eila:2000:MMS

[VM00] E. V alk eila and A. V. Melnik o v.

Martingale mo dels of sto c has-

tic appro ximation and their con-

v ergence. The ory of Pr ob abil-

ity and its Applic ations, 44(2):

333–360, June 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97754 .

v anRo oij:2000:AEI

[vRRvZ00] A. C. M. v an Ro oij, F. H.

Ruymgaart, and W. R. v an

Zw et. Asymptotic efficiency

of in v erse estimators. The ory of Pr ob ability and its Applic a-

tions, 44(4):722–738, Decem-

b er 2000. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97791 .

V atutin:2005:L TC

[VT05] V. A. V atutin and V. A.

T op c hii. Limit theorem for crit-

ical catalytic branc hing random

w alks. The ory of Pr ob ability

and its Applic ations, 49(3):498–

518, Septem b er 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98121 .

V ershik:2007:MMY

[VT07] A. M. V ershik and N. V. Tsile-

vic h. Mark o v measures on

Y oung tableaux and induced

represen tations of the infinite

symmetric group. The ory of

Pr ob ability and its Applic ations,

51(1):211–223, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

V atutin:2008:CGW

[VWF08] V. A. V atutin, V. W ac h tel,

and K. Fleisc hmann. Crit-

ical Galton–W atson pro cesses:

The maxim um of total progenies

within a large windo w. The ory

of Pr ob ability and its Applic a-

tions, 52(3):470–492, ???? 2008.

CODEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Vysotsky:2006:ECS

[Vys06] V. V. Vysotsky

. On energy

and clusters in sto c hastic sys-

tems of stic ky gra vitating par-

ticles. The ory of Pr ob ability

and its Applic ations, 50(2):265–

283, Jan uary 2006. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

W ac h tel:2008:L TP

[W ac08] V. I. W ac h tel. Limit theo-

rems for probabilities of large

deviations of a critical Galton–

W atson pro cess ha ving p o w er

tails. The ory of Pr ob ability and

its Applic ations, 52(4):674–688,

???? 2008. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

W eb er:2004:ERS

[W eb04] M. W eb er. Ergo dic regularit y

of some Donsk er classes. The-

ory of Pr ob ability and its Appli-

c ations, 48(4):681–696, Decem-

b er 2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98074 .

W eb er:2006:CMU

[W eb06] M. W eb er. On the CL

T for

means under the rotation ac-

tion. I. The ory of Pr ob abil-

ity and its Applic ations, 50(4):

631–649, Jan uary 2006. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

W eb er:2007:CMU

[W eb07] M. W eb er. On the CL

T for

means under the rotation ac-

tion. I I. The ory of Pr ob abil-

ity and its Applic ations, 51(2):

377–387, ???? 2007. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Y akymiv:2003:ADI

[Y ak03] A. L. Y akymiv. On the asymp-

totics of the densit y of an in-

finitely divisible distribution at

infinit y . The ory of Pr ob abil-

ity and its Applic ations, 47(1):

114–122, Marc h 2003. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97946 .

Y akymiv:2004:TT A

[Y ak04] A. L. Y akymiv. T aub erian the-

orems and asymptotics of in-

finitely divisible distributions in

a cone. The ory of Pr ob ability

and its Applic ations, 48(3):493–

505, Septem b er 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98053 .

Y akymiv:2008:L TG

[Y ak08] A. L. Y akymiv. Limit the-

orem for the general n um-

b er of cycles in a random A-

p erm utation. The ory of Pr ob-

ability and its Applic ations, 52

(1):133–146, ???? 2008. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Y arykin:2007:SNS

[Y ar07] P

. N. Y arykin. Stabilit y of

the nonlinear sto c hastic pro cess

that appro ximates the system

of in teracting Bro wnian parti-

cles. The ory of Pr ob ability and

its Applic ations, 51(2):387–396,

???? 2007. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Y arosla vtsev a:2009:NEB

[Y ar09] L. S. Y arosla vtsev a. Nonclas-

sical error b ounds for asymp-

totic expansions in the Cen tral

Limit Theorem. The ory of Pr ob-

ability and its Applic ations, 53

(2):365–367, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Y engibarian:2005:REM

[Y en05] N. B. Y engibarian. A renew al

equation in a m ultidimensional

space. The ory of Pr ob ability

and its Applic ations, 49(4):737–

744, Decem b er 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98136 .

Zaitsev:2001:MVR

[Zai01] A. Y u. Zaitsev. Multidimen-

sional v ersion of a result of

Sakhanenk o in the in v ariance

principle for v ectors with finite

exp onen tial momen ts. I. The-

ory of Pr ob ability and its Applic ations, 45(4):624–641, Decem-

b er 2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97855 .

Zaitsev:2002:MVRa

[Zai02a] A. Y u. Zaitsev. Multidimen-

sional v ersion of a result of

Sakhanenk o in the in v ariance

principle for v ectors with finite

exp onen tial momen ts. I I. The-

ory of Pr ob ability and its Appli-

c ations, 46(3):490–514, Septem-

b er 2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97912 .

Zaitsev:2002:MVRb

[Zai02b] A. Y u. Zaitsev. Multidimen-

sional v ersion of a result of

Sakhanenk o in the in v ariance

principle for v ectors with finite

exp onen tial momen ts. I I I. The-

ory of Pr ob ability and its Appli-

c ations, 46(4):676–698, Decem-

b er 2002. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97930 .

Zanzotto:2004:R CS

[Zan04] P

. A. Zanzotto. Represen tation

of a class of semimartingales as

stable In tegrals.P art 2. The-

ory of Pr ob ability and its Appli-

c ations, 48(1):181–188, Marc h

2004. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/98016 .

Zap orozhets:2006:ERP

[Zap06] D. N. Zap orozhets. An exam-

ple of a random p olynomial with

un usual zeros b eha vior. The-

ory of Pr ob ability and its Ap-

plic ations, 50(3):529–535, Jan-

uary 2006. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic).

Zhdano v:2009:F AM

[Zhd09] D. A. Zhdano v. Filtered arith-

metic mean measure and its ap-

plications. The ory of Pr ob a-

bility and its Applic ations, 53

(2):368–379, ???? 2009. CO-

DEN TPRBA

U. ISSN 0040-

585X (prin t), 1095-7219 (elec-

tronic).

Zh uk o v:2000:ANA

[Zh u00a] Y u. V. Zh uk o v. On the accuracy

of normal appro ximation for the

densities of sums of indep enden t

iden tically distributed random

v ariables. The ory of Pr ob ability

and its Applic ations, 44(4):785–

793, Decem b er 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97794 .

Zh ulenev:2000:LD

[Zh u00b] S. V. Zh ulenev. On large devi-

ations, I. The ory of Pr ob abil-

ity and its Applic ations, 44(1):

75–92, Marc h 2000. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/97732 .

Zh ulenev:2005:LDI

[Zh u05] S. V. Zh ulenev. On large devi-

ations, I I. The ory of Pr ob ability

and its Applic ations, 49(4):671–

690, Decem b er 2005. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98130 .

Zielinski:2001:RSS

[Zie01] R. Zielinski. A reparameter-

ization of the symmetric α-

stable distributions and their

disp ersiv e ordering. The ory

of Pr ob ability and its Appli-

c ations, 45(2):357–358, June

2001. CODEN TPRBA U.

ISSN 0040-585X (prin t), 1095-

7219 (electronic). URL http:

//epubs.siam.org/sam-bin/

dbq/article/97831 .

Zaigraev:2004:A TL

[ZN04] A. Y u. Zaigraev and A. V. Na-

gaev. Ab elian theorems, limit

prop erties of conjugate distri-

butions, and large deviations

for sums of indep enden t random

v ectors. The ory of Pr ob ability

and its Applic ations, 48(4):664–

680, Decem b er 2004. CODEN

TPRBA

U. ISSN 0040-585X

(prin t), 1095-7219 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/98071.