A Complete Bibliograph y of Publications in The ory of

Pr ob ability and its Applic ations: 2010–2019

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

(α, q ) [Sza12, Sza13]. 2 [Pin15]. 6 − j

[BM16d]. A [Y ak10, Y ak15]. α [Mal18a].

α, 0 < α < 2 [EK19]. β ∈ (0, 0.5] [VT14]. B

[A CS17]. χ

2

[Ma17, Zac19]. d [Zai19]. δ

[BP16]. GI |G|∞ [AR13]. I [VK18]. ∞

[Aib17]. K [AM19a]. L

0

+

[Kra16]. L f

[CJJ11]. L p

[Ja j10]. L

2

[Roz19b]. M

[Lin18, V ol11, WHV18]. a [F el10]. R

+

[Maz12]. Z

4

[HTV12]. R [YYZ13]. M ≪ N

[GH11]. N [Mal18a, Prz15]. N / M → 0

[Bao15]. p ≥ 2 [BN19]. Q

[Rao18, Rok19, Sza12, Sza13]. R [Sh u17]. R

Φ

[Gap11]. ρ [WH19]. s [CJJ11]. S

w

[Gap11]. t

[Sa v15, Sh v15]. U [V ol11, Y an12, Y an13]. V

[BV16]. Z [WH14]. Z

1

[PP17]. Z d

[PR19].

-Adic [F el10]. -Branc hing [Mal18a].

-Demimartingales [Prz15]. -Dep enden t

[V ol11]. -Differenced [AM19a]. -Distance

[Zac19]. -Distribution [Sa v15, Sh v15].

-Estimators [Lin18]. -F ree [A

CS17].

-F unction [VK18]. -Indep endence

[Rao18]. -In v arian t [YYZ13]. -Learning

[Rok19]. -Mapping [Y ak15]. -Mixing

[WH19]. -NOD [WHV18]. -Norm [Roz19b].

-Optimal [BP16]. -Ornstein [Sza13, Sza12].

-P erm utations [Y ak10]. -Recurren t

[Sh u17]. -Risk [Zai19]. -Selfdecomp osable

[CJJ11]. -Smo oth [Pin15]. -Spaces [Ja j10].

-Stable [Mal18a]. -Statistics

[BV16, V ol11, Y an12, Y an13]. -W eakly

[Maz12]. -Wiener [Sza12, Sza13].

100th [PSM14].

1

2014 [Y as15]. 2nd [Ali18c, Ali18a].

3rd [SP19].

60th [Kha13c].

70th [Kha14a]. 75th [Kha10].

80th

[Kha12c, Kha13d, Mol12, P oz13, V at11a].

85th [Kha17b, Shi18b].

A. [Kha10, Kha12c, Kha13d, Kha16b,

Kha17b, Mol12]. Ab el [Y as15]. Ab elian

[F el17, F el18, F el19, Y ak19]. Absence

[KP12, KP13, Nag12, Nag15a]. Absolute

[KS10, Nag10, Y am12]. Abstracts

[Ali18a, SPTS17, SP19, Ali18c].

Academician [Shi18b]. Accum ulation

[Kas16, PP17]. Accuracy

[No v14, Sak10, She13, She14b]. Ac hieving

[Lyu12]. Action [Bak15]. Activ e [Zh u14].

Additional [WF18]. Additiv e [ZK18].

Adic [F el10]. Adv anced [SU11]. Aeppli

[Ruk10]. Affine [Ser11]. Aggregate

[BNB18]. Aleksander [Kha14a]. Aleksei

[Kha15]. Algorithm [CPC13]. Algorithms

[HY16]. Almost [V ar19, ZN11].

Alternativ es [NN12]. among

[Ma13, Pin18]. Amoun ts [BNB18].

Analogues [Sen10b]. Analysis

[AR13, BNB18, CK19, Dor10, KL11, P al18,

SU11, SW11, T yu11b, WF18]. Analytic

[ISF17a, Kuz11a]. Analytical [ZG17].

Anatolii [Ibr12]. Angular [CO11].

Ann uities [ZG17]. Anomalous [P al19].

An y [Lyk18]. Application

[AP18, P al18, She18b]. Applications

[AR13, BNB18, BL12, Bor14, HM12, HM13,

Lin18, MM13, NR16, Pin19a, Sak15,

WHV18, WH19, Y am12]. Approac h

[DP13, Har16, LR10, SW11, Sta15, ZP18].

Appropriate [BK12, BK13a].

Appro ximate [Kud19]. Appro ximating

[BL12]. Appro ximation

[Bor15, GH11, HZ11, ISF19a, Osm10,

Sen10a, Sen11, Sen15, Ser10, She13, She14b,

V ar15, VUC13, VP10, ZP18, ZG17].

Appro ximations

[GS12, GH14, KV13, WF18, ZKKS17]. Arak

[GEZ18]. Arbitrary [Bor17b]. Areas

[VK16]. Arra y [Bor10]. Arra ys

[W u15, Y on12]. Arro w [Kra16]. ASCL Ts

[ADES19]. Asian [NAKL17]. Asian-T yp e

[NAKL17]. Asset [CKT16]. Assignmen ts

[CLS15]. Asso ciated

[Bak10, DP18b, Dem14, ISF19b, Nez11].

Assumption [Shk11b]. Assumptions

[Roz18b]. Asymmetric [CS17].

Asymmetry [Kuz11c]. Asymptotic [Aly17,

Bao15, BK17, BV16, DM13, GIKP15, KL11,

Lin18, NK13, Osm10, P al18, PG14, P ol18,

Rag10, Sen12, Sen13, SS13, Sen16, Sha15,

SCN12, SCN13, Syu10a, Syu14, TPP12].

Asymptotically

[DSW19, PGU18, She11, WD16, Zai19].

Asymptotics [AA18, HZ11, KS15, Leb10,

Lot15, NP16, NP13, Pus11, Roz19b, Sak15,

WD16, Y ak11, Y ar18, vDZP10].

Async hronous [VL13]. A ttaining

[Afa10, Afa11b]. Autoregression

[Bol13, Bol19]. Av ailabilit y [BK17].

Av erage [Kar13, Kar14]. Av erages

[Sid10, T yu10]. Av eraging [Khi14a, Sha15].

Aw ard [CDD15, Kha16a].

B [Y as16]. B.

[Bin14, Kha14b, PSM14, VZ16]. Bac kw ard

[Bah10, Gla16, HO16]. Balking [Bel12].

Ball [NP16]. Banac h

[F at14, Mam12, Mam13, Mam17, Pin15].

Band [JSS16]. Banded [BL12]. Bandit

[Sa v19]. Bang [YYZ13]. Barrier

[AK G16, ZX19]. Barycen ters [PST17].

Based [BN19, NSB10, PP10, SP18]. Bask et

[NAKL17]. Ba y esian [Lis19, ZS13a]. Be

[GU16]. Bec k er [Mas12]. Beha vior

[Aly17, BK17, GIKP15, P al18, PG14, Rag10].

Beha vioral [RR

V16]. Belong [Syu14].

Benc hmarks [YYZ13]. Benes [KL14].

Bergstr¨ om [Syu10a, Syu10b].

Bergstr¨ om-Cheb yshev [Syu10a].

Bernoulli

[Che11, Chi16, IMV15, NBS13, Zai15].

Bernstein [F el12, GGW14].

Bernstein-t yp e [GGW14]. Berry

[ADES19, DM13, KS12, KS10, She11, WH19].

Beso v [Rad10]. Beta [VP10].

Beta-Distribution [VP10]. b et w een

[BN19, BKS18, Iv a15, Khi14b, Rok19, Sa v17,

Zac19, ZKK12, ZKK13]. Bibliograph y

[Kho13]. Bifractional [Ma13]. Binomial

[HZ11, Ma17, NC12, She18b, VUC13, WN11,

Y ak11, Zac19, ZS13b]. Binomial- [Ma17].

Binomial-T yp e [WN11]. Birth [vDZP10].

Birth-Death [vDZP10]. Birthda y

[Ali18b, Kha10, Kha12c, Kha13d, Kha13c,

Kha14a, Kha17b, Mol12, P oz13, PSM14,

Shi18b, V at11a]. Blo c kwise [Nez11].

Bo olean [Ser11]. Bo otstrap [GH11]. Boris

[Ko v14]. Boro vk o v

[Kha12c, Kha13d, Kha17b]. Bougerol

[V ak12]. Bound [Kar14, KS10, Leb19,

NC12, Pin19b, WH19, Y as10]. Boundaries

[DSW19, Ka j17, Rag10]. Boundary

[Afa19, BR

U10, Bor17b, ISF14, ISF15,

ISF17b, ISF18, RA13, Rai13, WD16].

Bounded

[GM19, ISF17b, ISF18, Prz15, V ar15].

Bounds

[ADES19, BC10, Kar13, KD18, NAKL17,

Pin19a, PGU18, Rok10, Rok12, Sak10, WF18,

Y an12, Y an13, ZKKS17, Zha12, vDZP10].

Bo xes [IMV15]. Branc hing [Afa10,

A GGR15, Bul11, Bul15, Che15, Dy a12,

HTV12, KY19, Koz10, Leb10, Leb13, L

V19,

Mal18a, PR19, VW10, V at11c, VL13, V at15,

V at16, VD18a, VD18b, WH14, Y ar11, Y ar18].

Bridge [Lis19]. Bridges [BBE17]. Brings

[Khi14a]. Bronius [Kha15]. Bro wnian

[Afa11a, AB16b, AL19, BS11, BBE17, GP17,

GU16, Lis19, Ma13, Mur11, NP13, NKL14,

Sau19, Shi17a, Sin12, Spi12, V ak12, ZM13,

ZS14]. BSDEs [NR16]. Bucy [BBD11].

Can [GU16, Roz18a]. Canonical

[BV16, BB19, KT14, V ol11, WF18].

Capacit y [Hol18]. Carlo [Kud19, Moh14].

Case

[Bor18b, GM19, Kuz11c, Lin16, NKL14,

PST17, Sta15, VD18b, BCG13, VD18a].

Cases [Osm10]. Catalytic [Bul11, Bul15].

Cauc h y [CO11, Pla17, Sha12b]. Causes

[PF12]. Censored [T op10]. Cen tral

[Bao15, Bul17, KS18, PG14, RMC14, Sen15,

BS11, KP12, KP13, MS13, NS13, Sen11,

Sen12, Sen13, SS13]. Certain

[Mak17, MR15, NN11]. Chain

[CPC13, Lyu12, PS10c, RA13, Sh u14].

Chains [BC10, But14, ZKKS17]. Chance

[AK G16]. Change

[Asg14, Dar12, Dar14, P ol18, SS17].

Change-P oin t

[Asg14, Dar12, Dar14, P ol18]. Changep oin t

[TPP12]. Channel [Hol18]. Channels

[KH14, KH15]. Chaos [ZP18].

Characteristic [PGU18, Zha12].

Characteristics [Khi14a, Sa v17].

Characterization [BP15, BCG13, F el18,

F el19, Gus11, Hol17, LG11].

Characterizations [Rao18]. Cheb yshev

[BM12a, Sen10b, Syu10a, Syu10b].

Cheb yshev-T yp e [BM12a]. Chernoff

[ZM13]. Cherv onenkis [Kha15]. Ch ung

[PL10]. Ch ung-T yp e [PL10]. Claim

[BNB18]. Claims [Kha13a, Rok12, ZX19].

Class

[CJJ11, EST11, SZK13, SCN12, SCN13].

Classes [Gap11, GNT15]. Classical

[Hol18, Sok14]. Classification

[Bul15, Gla16]. Claude [Kha16a]. Clearing

[KME18]. Close [Ro d19]. Closed [GP10].

Closer [Khi14a]. CL T

[BX16, Roz19a, She18a, She18b]. Clusters

[Gol14]. Coalescing [Kon11a]. Co ding

[KH14, KH15]. Co efficien t [Kry19].

Co efficien ts [GZ12, GZ13, SF11].

Coheren t [Kon10, Kon11b]. Collector

[DP18a]. Colored [A

GGR15]. Colorings

[Sem19]. Common

[Roz16, Roz18b, Roz18a]. Comm unications

[Bor19]. Comm utan t [Mal17]. Compact

[F el18, Gol13]. Compactness

[HS16, Kha18a]. Comp ensated [TE16].

Comp ensated-Co v ariation [TE16].

Comp ensator [Gus18]. Complete

[Bul15, KMM15, ZS13b]. Completeness

[GS19]. Complex [GZ12, GZ13].

Complexit y [Ser10]. Comp onen t [Tim19].

Comp onen ts [Il’10, Y ak15]. Comp ound

[BM16b, BM16c, Bor18a, Bor19, She14b,

She18a]. Computable [WF18].

Concen tration

[BS14, EZ13, GGW14, GEZ18, KD18, T ol17].

Condition [PST17, SL13]. Conditional

[Afa14, Bul17, Kuz11b, Son16]. Conditions

[AB12, AB13, A

T19, Bah10, BX16, GNT18,

Gri10, KV13, KD18, Nag11, Roz13, Sid10,

Y am12]. Conference

[Ali18a, Ali18c, Dor10, SPTS17, SP19].

Congratulations [Kha12a, Kha16b].

Connected [Sa v15]. Connection [Iv a15].

Consistency [GH11]. Constan t

[DM13, Gri19, KL11, KS10, ZX19].

Constan ts [She11]. Constructing [LB18].

Construction [Sen16]. Consumption

[BP16]. consumptions [Kra16].

Con taining [GD15]. Con tingen t

[Kha13a, Rok12]. Con tin uit y

[CV10, Kru10, Y am12]. Con tin uous [DP13,

LaG13a, P ol18, V ar19, WN11, ZKKS17].

Con tin uous-Time [ZKKS17]. Con trast

[RMC14]. Con trol [Bah10, HY16, P al18].

Con v ergence [AK

G16, BK12, BK13a,

Deh13, FV10, Gap11, GT10, GP10, ISF15,

IMV15, Kar17, KS11, KP12, KP13, Nag10,

NS13, Roz13, Sak11, SZK13, She18a, She18b,

Sh u14, Su15, Tim18, T yu11a, V ar15, V ar19,

Y as10, Y as11, Y on12, vDZP10]. Con v erging

[FKZ14, Lin16]. Con v olution [Syu14].

Copulas [Sa v15]. Corollaries [HS16].

Correlated [AL17b, Kas12, MR15].

Correlation [Suk10, WF18]. Cost [Sa v19].

Costs [NR16]. Cosy [Lau11]. Coun table

[PST17]. Coup on [DP18a]. Co v ariance

[BS11, Bao15, Dem14, GT10, ORS14, Y as18].

Co v ariances [SK11]. Co v ariation [TE16].

Cram ´ er [BCG13, Koz14]. Cram ´ er-T yp e

[BCG13]. Criteria

[Kha18a, RR

V16, Sa v17, Y ar11]. Criterion

[HS16, Irk11]. Critical

[Afa10, Afa11b, GIKP15, L

V19, VW10,

VL13, VD18a, VD18b]. Cross [Bel17].

Crossing [Rag10, RA13, WD16]. Crossings

[BN12, SK11]. Cubic [EST11]. Cum ulativ e

[Aly17]. Curren t [GS19]. Curv ed [WD16].

Customer [Gri19]. Customers

[AB12, AB13]. CUSUM [Shi17a]. Cycle

[Y ak10, Y ak18]. Cycles [Tim17]. Cylinders

[MF15].

Dalang [Rok10]. Darmois [Ibr13]. Data

[KPP14]. Death [vDZP10]. Debreu

[Kra16]. Deca y ed [Ka j17]. Decomp osable

[V at15, V at16]. Decomp osition [Shi19a].

Decomp ositions [PP10, Sau19].

Decorrelation [AM19b]. Decrease

[Roz18b, Roz18a]. Decreases [Roz16].

Decreasing [Roz15, Zai15]. Dedicated

[Hol16]. Defect [Zai15]. Defined [Kas16].

Definition [ISF17a]. Deformed [PN15].

Degenerate [Koz17, Sha12a]. Degrees

[Sh v15]. Dela y ed [ZX19]. Delo calization

[GNT18]. Demimartingales [Prz15].

Densities

[Ale10, Bor18b, Koz17, NSB10, Rok10].

Densit y [BN19, Khi10, Mal17, Mum11,

Mum12, Sak15, Y ak19]. Departmen t

[Shi18a]. Dep endence

[Gri10, Maz18, Ser10]. Dep enden t

[GNT15, Leb19, Sha15, T yu10, V ol11, W u15].

Description [CM17]. Detection [BK13b,

Dar14, P ol18, SS17, TPP12, YMW15].

Determinate [Lyk18]. Determined

[Ja j10]. Dev elopmen ts [AL17a]. Deviation

[Aib17, BM12b, BM13a, BM13b, BM14a,

BM14b, BM16b, BM16c, Mum11, Mum12,

NBS13, NP13, Roz10, Roz15, Roz18b,

Roz18a, Shk11b]. Deviations [AB16a,

AL17b, BN19, Bak15, BCS11, Bor10, Bor19,

CL10, Koz10, Koz14, Pus11, Roz14, Roz16,

Roz19b, Shk11a, V ar15, Zan13, dRdC17].

Diagonally [KT14]. Difference [F el17].

Differenced [AM19a]. Differen t [Lyu12].

Differen tiabilit y [Mor12]. Differen tiable

[Son16]. Differen tial

[BK16, BE14, BK12, BK13a, Mam12,

Mam13, Mam17, MZ18, P al18, Sha12a].

Differen tiation [GD15]. Diffusing

[Kon11a]. Diffusion

[Ark15, Bel17, BK12, BK13a, CL10, GD15,

Har16, ISF17a, IS12, Mak17, Noa10, RR

V16,

Sak10, Sak11, Sta15, DP18b].

Diffusion-T yp e [CL10]. Diffusions

[BKS18, Hol19, Koz17, MPR10, P al19].

Dilations [Gre10]. Dimension [Ser10].

Dimensional

[Ark15, BE14, Bul11, Hol19, ISF14, IMV15,

Kuz11b, Mal17, Sta15, V at15, WF18].

Discon tin uous [Bor18b, P er12].

Discoun ting [Sa v19]. Discrete

[ADES19, AK

G16, F el19, Gre10, KPP14,

No v11, PR11, Rok12, ZP18].

Discrete-Time [No v11]. Discrimination

[Ro d18, Ro d19]. Disin tegrations [LaG13a].

Disorder [Ali13, Shi17a, ZS13a, ZS14].

Disp ersion [SCN12, SCN13]. Distance

[AP18, Bur16, Ser11, Zac19, Zh u11].

Distances [BKS18, Sa v17]. Distributed

[Bar13, Bor10, GM15, SF11]. Distribution

[AK G16, Aly17, BN19, Bar13, BN12, BD13,

Bor15, Bor17b, Bys15, FV10, GZ12, GZ13,

Har16, HZ11, Koz10, Kru14, Lyu12, Mal17,

Maz18, Maz12, Mum11, Mum12, Mur11,

NSB10, NC12, PMS19, Ro d19, Roz16,

Roz18b, Roz18a, Ruk10, Sak19, Sa v15,

Ser11, Sh v15, Son16, VK18, VP10, ZS13b].

Distributions

[BRKF11, BKS18, BV16, BB19, CJJ11, F el19,

Gam18, IMV15, Il’10, Kha18a, Khi10, Kor14,

Kor17, Leb10, Moh14, Noa10, No v14, Rao18,

Ro d18, She13, She14b, She18a, SCN12,

SCN13, SL13, Syu14, Tim18, VT14, V at15,

WN11, Y ak11, Y am12, YB11, Zac19, Zha12].

Disturb ed [BK12, BK13a]. Dividend

[ZX19]. Divisibilit y [JGM16]. Divisible

[BRKF11, Y ak11, Y am12]. Domain

[AL19, GD15, ISF17b, ISF18, RMC14].

Doubly [Kor17]. Drift [ADES19, BE14,

BN12, Bor15, Mur11, Sin12, ZM13]. Driv en

[MZ18, NR16, Rad15]. Dual [Gus11].

Dualit y [IS12]. Dynamical [Dor10].

Dynkin [Y as16]. Dyson [BBP18].

E. [Y as16]. Editors

[F at15, Kha16c, Prz16, Sh u12]. Effect

[Zai15]. Efficiency [Kar13, Kar14].

Eigen v alue [Bao15, JSS16]. eigen v alues

[BBP18]. Elasticit y [KL11]. Elemen tary

[Kry16]. Elemen ts [KT14, T yu10, Uly16].

Ellipticit y [Sak19]. Em b edded [GU16].

Em b edding [JKV14]. Empirical

[Bak15, BK17, Deh13, FV10, Mum11,

Mum12, SP18]. Empt y [IMV15]. Enough

[Roz18a]. Ensem bles [HS16]. En tries

[GNT15, ORS14]. En trop y [BO13, Kuz11b].

En vironmen t [Afa10, Afa13, Afa14, Afa17,

Afa19, CL10, Dy a12, Koz10, VW10, V at11c,

VD18a, VD18b]. En vironmen ts [VL13].

Epidemic [Mas12, Y as10, Zh u14].

Equation [BK12, BK13a, Mam12, Mam13,

P al18, Sha12b]. Equations

[BK16, BE14, BKS18, But14, DP18b, Gla16,

GS19, LR10, Mam17, MZ18, Pla17, Rad15,

Rai13, Sha12c, Sha12a]. equilibria [Kra16].

Equiv alen t [FP10]. Erdos [BO13].

Ergo dic [AK

G16, A

CS17, But14, Ja j10].

Ergo dicit y [Bel12, CPC13]. Erratum

[Ali18c, VD18a]. Error [WF18]. Esseen

[ADES19, DM13, KS12, KS10, She11, WH19].

Esseen-Katz [She11]. Estimate

[Bul16, Dem14, KS11, Kry19, Zac19].

Estimates [Ale10, EZ13, Gap11, KP12,

KP13, NSB10, NS13, Sen11, Sen13, Sen15,

Sha15, She13, She18a, She18b, Shi19a,

Sok14, Syu10b, Zai19]. Estimating [Osm10].

Estimation [AB16b, Bor18b, KPP14,

RMC14, Sak10, Sta15, YMW15]. Estimator

[ADES19, NBS13]. Estimators

[BN19, Deh13, GL13, Lin16, Lin18, LB18,

NK13, NKL14, Sak15]. Euclidean [Mal17].

Euler [MZ18]. Ev olution

[ISF19a, LR10, Pla17, Rad15]. Ev olutions

[Gre10]. Ev olving [VL13]. Exact

[NP13, Pin19a, Roz19b, She11, WD16].

Exactness [Osm10, Sen10a, Sen11, Sen15].

Exciting [Ali13]. Excursions

[HKP16, KPH14, Pit18]. Existence

[Kra16, PST17]. Exit [AL19, GD15, KP19].

Expansion [Bao15, Rad18, Sen12, Syu10b].

Expansions [BV16, Osm10, Sen13, SS13,

Sen16, Syu10a, Syu14]. Exp ectation

[Nag15a]. Exp ectations [ISF15, ISF19a].

Exp ected [Leb19, SF11, V os17]. Explicit

[BM16a, CM17, LB18]. Explosion [Aly17].

Exp onen tial [BNB18, BK12, BB19, BM12a,

Bys15, CV10, Iv a15, KL14, Mak17, SV18,

V os17, Y ar11, BK13a]. Exp onen tially

[Ka j17, Roz15]. Exp onen tials

[GM19, Sh u17]. Extended

[BNB18, BNP12, V ar19]. Extension [KL14].

Extensions [Mal18b, VK18]. Extinction

[T op10, VW10]. Extremal [Gol14, Sa v17].

Extremes [Leb13, Zhd16, ZP18].

factorial [AP18]. F actorization

[CJJ11, F el12, Kud19, Kuz11a]. F acult y

[Shi18a]. F amilies

[HS16, ISF19b, TE16, VD17]. F amily

[GL13, Sa v19]. F ast [Roz18a]. F aster

[Roz16]. F atou [FKZ14]. F ederation

[CDD15]. Field [Bul16, MS13, Sha16].

Fields [AM19a, Bak10, BS14, DP13, DP19,

KS18, Ma17, Pit18, Pus11, Roz19b, RMC14,

Sak15, Ser10, Sha15]. Filtered [ZS13a].

Filtrations [Ja j10, Kru10, Lau11]. Final

[Har16, Mas12, V at11c]. Financial

[CKT16, KS16, KS17, KME18]. Finetti

[MS19]. Finite

[IMV15, Il’10, Kas16, Lyk18, Tim18, V at15].

Finite-Dimensional [IMV15, V at15]. First

[AL19, Bor17b, DSW19, GD15, Ka j17].

First-P assage [DSW19]. Fisher [Lin16].

Fit [NSB10, SP18]. Fitting [Maz18]. Fixed

[Lyu12]. Flo w

[A T14, AB16a, A

T19, AA18, Kry19]. Flo ws

[GS19]. Fluctuation [Cor11]. Fluctuations

[JSS16, ORS14]. F okk er [BKS18, Sha12b].

F ollo w er [Rok19]. F orms [BKNP15, SS13].

F orm ula [EK19, Khi10, P er12].

F orm ulation [BR

U10]. F orw ard

[Bah10, CM17]. F our [VK16]. F ourier

[Rad18]. F ractal [RMC14]. F ractional

[ADES19, AB16b, AL19, BCS11, CK19,

DP18b, Ma13, NKL14]. F ree

[A CS17, BR

U10]. F reedom [Sh v15].

F requencies [Ruk10]. F unction

[BK17, Bo y12, FV10, Gus11, Mor12, Mum11,

Mum12, NN11, Roz18a, Ser11, Son16, VK18,

ZS13b]. F unctional

[KS18, Kas16, MS13, Sha16, V at16].

F unctionals [BR

U10, BC10, GP17, GD15,

ISF15, ISF19a, Lyu10, NP13, SV18, SP18].

F unctions

[Dem14, EZ13, Gol13, GEZ18, Kel10, KD18,

Li15, Naz10, ORS14, P al19, P er12, PGU18,

Rad10, Ser11, Y ak16, Zha12, Zor15].

F undamen tal [CKT16]. F unding [NR16].

G [Aib17]. Galton

[Afa11b, Dy a12, GIKP15, Nag15b, T op10].

Game [Rok19]. Gamma [YB11]. Gaps

[Khi14b, ZKK12, ZKK13]. Gas [Lag13b].

Gaussian [AL17b, BKNP15, Bys15, F at14,

F el12, Hol17, Hol18, HKP16, Il’10, KP19,

KPH14, KT14, LaG13a, Maz18, MS13,

Moh14, Naz10, Pit18, Roz19b, Sak15, Sha16,

SK11, V

C10, Zan13, Zhd16, ZP18, ZN11].

General

[BX16, GL13, HO16, Ker16, Rad15, Shi18a].

[GIKP15]. Necessary [Bah10, Zai15].

Negativ e

[Bor15, Sin12, VUC13, WN11, Y ak11].

Negativ ely [Nez11, W u15]. Neigh b orho o d

[Bul16]. Net w orks [KME18]. News

[Bor12, Bor13, Bul18, Dor10, Kha12b,

Kha13b, Kha17a, Kha18b, KMS14, Man15,

Mol12, Nik13, PS14, PS10a, PS10b, She14a,

Shi11, Shi15b, Shi15a, Shi18a, Su13, V at11b].

Nik olai [Kha15]. No [BR

U10, Sa v19].

No-Loss [BR

U10]. NOD [WHV18]. Noise

[AB16b, BK12, BK13a, Hol18, KPP14].

Noncen tral [EST11]. Noncoincidence

[PST17]. Noncollinearit y [Pin18].

Nonhomogeneous [CPC13].

Noniden tically [Bor10]. Nonimpro v able

[Sen13]. Nonlattice [Roz19a]. Nonlinear

[BKS18, But14, LB18, Rag10, RA13].

Nonnegativ e [Gus18, Roz14].

Nonorthogonal [Y as11]. Nonparametric

[Ale10, NBS13, WH19]. Nonrandomized

[FP10, Zai15]. Nonruin [BK16].

Nonstationary [Sta15]. Nonsymmetric

[Bor14]. Non uniform

[NS13, Sen11, Sen15, Syu10b]. Norm

[NP16, Pus11, Roz19b]. Normal [Bor10,

LG11, NC12, PGU18, She13, She14b, Su15].

Normalit y [Sha15]. Normalization

[PG14]. Note

[HZ10, Mag10, PMS19, Prz15, V ar15].

No w ak [KPZ18]. Num b er [BN12, Gri19,

IMV15, Moh14, SF11, Y ak15, Zh u14].

Num b ers [A

CS17, Chi16, Gap11, Sen10a,

Y ar11, Y as10, Zh u14].

O. [Chi19]. Obituaries [Kha15].

Observ ation [Kas12]. Observ ations

[ADES19, NN12, V ol11]. Offord [GEZ18].

Olkin [BNB18]. One [Ark15, BN19, BE14,

F el12, Gam18, GP17, Hol19, ISF14, Irk11,

Kon11b, KS15, Kru14, Lin16, Lin18, NC12,

NN12, Sen12, Sta15, Zh u11].

One-Dimensional

[Ark15, BE14, Hol19, ISF14].

One-P arameter [KS15]. One-Sided

[NN12]. One-Step [Lin16, Lin18]. Only

[HTV12]. Op erator [ISF19a]. Op erators

[GS12, Hol17, ISF19b, Ja j10, Pla17].

Optimal [Ark15, AB16b, BBD11, Bah10,

BZ17, BR

U10, BP16, BM16a, CM17, Dem14,

FR13, HY16, Pin19b, PS10c, RR

V16, Sak11,

Sin12, ZS14]. Optimalit y

[Bah10, Shi17a, TPP12]. Option

[CV10, V os17]. Optional [PN15]. Options

[NAKL17]. Order

[Ale10, Bol13, BV16, Bor15, GH14, KS15,

PG14, Ro d19, Shi19a, Y ak18, TPP12].

Ordered [Y ak10]. Ordering [BNB18].

Origin [HTV12]. Ornstein

[Sza13, ADES19, BCS11, BD13, CK19, LS19,

P al19, Sza12, V ak12, dRdC17]. Orthan t

[Y ak19]. Our [Shi17b]. Outer [V ar19].

Ov ertak e [HM12, HM13].

P airwise [W u15]. P arab olic

[AL19, Bel17, Gla16, Rai13, Sha12c].

P arameter

[ADES19, GM15, Kol12, KS15, Sh u14, VP10].

P arameter-Measurabilit y [Kol12].

P arameters [BP16, Bor18b, Sta15]. P artial

[BB19, Roz10, Y on12]. P artially [KMM15].

P article [Che15, Kar17]. P articles [HM12,

HM13, Kon11a, Leb13, VL13, Y ar11, Zh u14].

P artitions [Su15]. P ass [Kon10]. P assage

[Bor17b, DSW19, Ka j17]. P ath

[Che15, Zan13]. P aths [BN12]. P ath wise

[Sau19]. P attern [Ruk10]. P a y off [FR13].

P ec herskii [Kuz11a]. P enalization [NN11].

P enetration [Lag13b]. P erformance

[YYZ13]. P erio dic [PR19]. P erio dically

[MR15]. P erm utation [Y ak18].

P erm utations [Tim17, Y ak10].

P ersistence [AM19b]. P ersp ectiv e

[CKT16]. P ersp ectiv es [VK16]. P erturb ed

[AB16b, Koz17]. Phase [GM15]. Ph ysical

[BK12, BK13a]. Pitman [NK13, NKL14].

Plac hky [Com18]. Planar [V ak12]. Planc k

[BKS18, Sha12b]. P oin t

[Asg14, Dar12, Dar14, P ol18, SS17]. P oin ts

[Pin18]. P oin t wise [Ja j10]. P oisson

[Bak10, BBP18, BK13b, HZ11, She14b,

She18a, She18b, WN11]. P oisson-Binomial

[HZ11, She18b]. P ollak [P ol18]. P olling

[V at11c]. P` oly a [Ruk10]. P olyharmonic

[Kel10]. P olynomial [Osm10, SF11].

P olynomials [GZ12, GZ13, Sen10b, Uly16].

P opulations [L

V19]. P orous [Lag13b].

P ortfolios [BNB18, CM17]. P ortman teau

[GP10]. P ositiv e [PMS19, Roz16, Roz18a].

P ossible [PF12]. P osteriori [Kry16].

P oten tial [Bak15]. P o w er

[Iv a15, Nag12, Roz16, Roz18b, Tim18].

P o w er-Series [Tim18]. P o w erful

[No v11, NN12]. P o w ers [PGU18].

Precision [Sen16]. Predictable [TE16].

Premium [Irk11]. Price [Kha13a, Rok12].

Prices [CV10]. Pricing [CKT16, NAKL17].

Prime [Tim17]. Principle

[Afa10, Afa11b, Bor14, Irk11, IS12, YYZ13].

Principles [BM12b, BM13a, BM13b,

BM14a, BM14b, BM16b, BM16c, Bor19].

Prior [Dar14]. Prize [Y as15]. Probabilistic

[Bo y12, ISF14, ISF17b, ISF18, Nag15b,

Pla17, Rai13]. Probabilities

[AB16a, Aib17, AA18, AM19b, BK16, FP10,

FKZ14, KP19, Kry16, Mas12, MPR10, Rag10,

Roz10, Roz15, Roz16, Roz18b, Roz18a].

Probabilit y

[BL12, F el19, Gre10, Il’10, KPZ18, Lot15,

MM13, PST17, Pin19b, Rao18, Sha12b,

Shi18a, Sok14, SL13, VD18a, VD18b, Zai15,

Zha12, Zhd16, ZS13a, Zor15, Zor18].

Problem [Afa19, AP18, Ali13, Ark15,

BBD11, BZ17, Dar12, GEZ18, Gus11, ISF14,

JKV14, Lis19, LG11, Lyk18, Mor12, P al18,

Pla17, Rai13, Sha12b, SL13, ZM13].

Problems [Asg14, Bah10, BCG13, ISF15,

ISF17b, ISF18, Iv a15, KS16, KS17, Ka j17,

LB18, Shi17a, ZS13a, ZS14]. Pro cedure

[P ol18]. Pro cedures

[Kar13, Kar14, TPP12]. Pro cess [Afa10,

Afa11b, ADES19, Ali13, AM19b, A

GGR15,

BCS11, BN12, BK13b, CL10, CK19, FV10,

GD15, Har16, Kas16, Kel10, Khi10, Koz14,

LS19, Mal18b, Mas12, P al19, Sta15, VW10,

VL13, Y as10, ZX19, ZK18, dRdC17].

Pro cesses

[AK G16, Ark15, AM19b, BRKF11, BB19,

BD13, BM14b, BM16b, BM16c, Bor18a,

Bor19, BM16d, Bul15, BS18, Bys15, CO11,

Cor11, DP13, Dy a12, EK19, EST11, F az12,

F az13, GGW14, Gla16, GU16, GIKP15,

HKP16, ISF17a, ISF19b, Ka j17, Khi14a,

KP19, Kor17, Koz10, KPH14, Kru10, Kru12,

Kru13, Kud19, LaG13a, Leb10, Leb13, L

V19,

Mak17, Mam12, Mam13, MR15, Nag15b,

NP16, NN11, Noa10, No v11, PP10, Pus11,

SV18, Sau19, Sa v19, Shi19a, SK11, SP18,

Sza12, Sza13, T op10, V ak12, V at11c, V at15,

V at16, VD18a, VD18b, V os17, Zan13, Zhd16,

ZP18, vDZP10]. Pro duct

[FV10, V at11c, Zhd16]. Pro ducts [GS12].

Progen y [Koz10]. Prokhoro v [GvZ13,

Hol16, Kha14c, Pro18, V at11a, VK16].

Pro of

[Kru12, Kru13, Kuz11a, Nag10, ZS13b].

Prop erties

[A CS17, BKNP15, But14, CV10, ISF17a,

Kor17, Leb13, Lin18, MPR10, Sha12c,

SCN12, SCN13, Spi12, Uly16, Y on12].

Prop ert y

[Cor11, CJJ11, Gam18, Mur11, TE16, V ar15].

Pro ximit y [NC12]. Pseudogolden [BO13].

Pseudo w eak [GP10]. Pulse [KPP14].

Quadratic [BN19, BKNP15, Pus11, W u15].

Qualitativ e [Sha12c]. Quan tifying [Pin18].

Quan tit y [CS17]. Quan tum

[Gre10, Hol18, Hol19, Kuz11b]. Quasi

[PMS19, Sen11, Syu10b].

Quasi-Non uniform [Sen11, Syu10b].

Quasi-stationary [PMS19]. Quasilinear

[Bel17]. Quaternion [V

C10]. Queue

[AB16a, AA18]. Queueing [AR13, A

T14,

A T19, Bel12, Gri19, Koz14, Kry19, SZK13].

R. [Shi19b]. Radial [dRdC17]. Radius

[Bul16, Tim18]. Ramac handran [Ibr13].

Random [Afa10, Afa13, Afa14, Afa17,

Afa19, AM19a, Aly17, Bak10, Bar13, BBE17,

BS14, BP15, BKNP15, BN12, Bor14, Bor10,

BM12a, BM12b, BM13a, BM13b, BM14a,

BM14b, Bor15, Bor17b, Bor17a, Bul11,

Bul16, Bur16, CO11, Che15, Che11, CL10,

Dar14, DP13, DP19, Dem14, Dor10, Dy a12,

EZ13, F el17, Gam15, Gol13, GZ12, GZ13,

GNT15, GM15, GM19, GP10, Gri19, HTV12,

ISF15, ISF19a, JSS16, KS18, Kha18a, KY19,

Kor14, KD18, Koz10, Koz14, Kru14, Kuz11c,

KT14, Lau11, Leb13, Leb19, LMM13, Lyk18,

Lyu10, Ma17, Mal18a, Mal17, Mam12,

Mam13, MS13, Moh14, Naz10, Nez11,

ORS14, PP17, Pin18, Pin19b, PR19, PS10c,

Rag10, Roz14, Roz15, Roz16, Roz18b,

Roz18a, Roz19b, Roz19a, RMC14]. Random

[Sa v15, Sem19, Ser10, Ser11, Sha15, Sha16,

SF11, She13, She18b, Shk11b, SW11, Sh u17,

Son16, Su15, Tim17, Tim19, T yu10, Uly16,

V C10, VW10, V at11c, VL13, VD18a, VD18b,

WD16, WH14, WHV18, WH19, W u15,

Y ak10, Y ak15, Y ak18, Y ar11, Y ar18, Y as11,

YB11, Y on12, Zh u11, ZKK12, ZKK13].

Randomization [Zai15]. Randomized

[P ol18]. Ranking [Kar14]. Rarefied

[Kor17]. Rate

[BK12, BK13a, Gap11, GT10, Kar17, KS11,

KP12, KP13, NS13, Sak11, SZK13, She18a,

She18b, T yu11a, Y as10, vDZP10]. Rates

[PL10]. Ratio [BO13, Sh u11, Sh u13].

Reac hing [Afa13, Afa17]. Readers

[Shi17b]. Real [BOGP14, SF11].

Rearrangemen ts [CLS15]. Recurrence

[Rok12]. Recurren t [Sh u17]. Recursiv e

[Gol14]. Reduced [L

V19, V at15, V at16].

Reducibilit y [Irk11]. Refinemen t

[Bor17a, Kuz11c, Lin16, T yu12, T yu13].

Refinemen ts [Sok14]. Reflected

[HO16, Shi19a]. Reflecting

[AK G16, ISF19b]. Regenerativ e

[A T14, AB16a, A

T19, AA18, Kry19].

Region [KP19]. Regression

[KPP14, KS15, Lin18, LB18, Mum11,

Mum12, NBS13, WH19]. Regular [ORS14].

Regularit y [Kol13, Mal18b, Sha12c].

Regularly [Y ak19]. Related [CO11, KT14].

Relation [Kon11b]. Relations [Rok12].

Relationships [Ma13]. Relativ e [Kha18a].

Relaxed [KD18]. Remainder

[T yu12, T yu13]. Remarks [BK17]. Remote

[Bor17b]. Renew al [BM16b, BM16c, Bor18a,

Bor19, BS18, Kor17, Nag12, Nag15a, VT14].

Renk o [Spi12]. Replacemen t [T ol17].

Replacemen ts [ZK18]. Represen tation

[GP17, JGM16, Pla17, Rai13, TE16].

Represen tations

[ISF17b, ISF18, Kel10, Lyu10, PP10].

Rescaled [FV10]. Residuals

[KS15, Syu10b]. Resp ect

[Bys15, GP10, Kol12, YYZ13]. Result

[RMC14]. Results [BNB18]. Reviews

[Kho13]. Revisited [KPZ18, NK13].

Riemann [Bo y12, Pla17]. Rigidit y

[GNT18]. Risk

[Kon10, Kon11b, Zai19, ZX19]. Rob erts

[P ol18, TPP12]. Robust

[Bol19, Gus11, Mor12]. Robustness [Bol13].

Rogozin [Kuz11a]. Ro ot [Bol19]. Ro ots

[GZ12, GZ13]. Rosen blatt [AM19b].

Rosen thal [Pin15]. Rosen thal-T yp e

[Pin15]. Rotations [Mal17]. Ro wwise

[W u15, Y on12]. Ruin [KL11, Lot15]. Rule

[GL13]. Russian [CDD15, SU11, Y as15].

Sample [Bao15, GT10, Kar13, Kar14,

ORS14, Rad10, Y as18, Zai15, Zan13].

Samples [BN19, T ol17]. Sampling

[Moh14, PN15]. Satisfying [PST17].

Scaling [Che15, Cor11]. Sc heme

[BBD11, Bor10, MZ18]. Sc ho en b erg

[Ma13]. Science [CDD15]. Scien tific

[Bor12, Bor13, Bul18, Dor10, Kha12b,

Kha13b, Kha17a, Kha18b, KMS14, Man15,

Mol12, Nik13, PS14, PS10a, PS10b, She14a,

Shi11, Shi15b, Shi15a, Shi18a, Su13, V at11b].

SDE [KV13]. SDEs [HO16]. Second

[Bor15, GH14, KP12, KP13]. Segmen t

[ZS14]. Selection [GL13, Kar13]. Self

[Ali13, AS16, EST11]. Self-Exciting [Ali13].

Self-Similar [AS16, EST11].

Selfdecomp osable [CJJ11]. Semeno vic h

[Kha14a]. Semi [Har16, Kas16].

Semi-Mark o v [Har16, Kas16]. Semicircle

[GNT18]. Semimartingale

[Khi14a, Shi19a]. Semimartingales [Khi10].

Seminar [Hol16, Shi18a]. Semistable

[F az12, F az13]. Semistationary [Sau19].

Sense [F el12]. Sequence

[Dar12, Dar14, Khi14b]. Sequences

[AL17b, BS11, Gap11, Gol14, Gri10, Nez11,

PS10c, Sid10, T yu10, ZKK12, ZKK13, ZN11].

Sequen tial [BP16, Kar13, Kar14, Lis19,

LS19, No v11, NN12, YMW15]. Series

[Maz18, Nag10, Rad18, Roz13, Roz14,

Tim18, Y ak16, Y as18]. Serv er

[Aib17, AA18]. Serv ers [Gri19]. Service

[Gri19]. Set [Kas16, Naz10, Ser11, Tim19].

Sets [GP10, Sha16]. Sev ast’y ano v

[VZ16, Kha14b]. Sh [Shi19b]. Shannon

[Kha16a]. Shap e [HKP16, KPH14]. Sharp

[BCS11, BC10]. Shepp [Shk11a]. Shiry aev

[JKV14, Kha10, Kha16b, P ol18, PMS19,

TPP12]. Short [Bor19, HZ10]. Siblings

[DP18a]. Sided [NN12]. Siev e [IMV15].

Sign [Bol13, Bol19]. Signal [AB16b]. Signs

[CLS15]. Similar [AS16, EST11].

Similarit y [BNHS17]. Simple

[DP13, Kru12, Kru13, NN12, Sa v19].

Simplest [BN12, Bor14]. Sim ultaneous

[Gri19]. Single [AA18, Moh14].

Single-Serv er [AA18]. Singular [MPR10].

Singularities [Asg14]. Size

[Kar13, Kar14, Zai15]. Sizes [Tim19]. Sk ew

[Sak19]. Skito vic h [Ibr13]. Sk orokho d

[Ibr12, FV10, JKV14, LR10]. Sligh tly

[GH14]. Slo wly [Lin16]. Small

[AL17b, Bur16, L

V19, NP16, NP13, Pus11,

Roz10, Roz14, Roz16, Roz18b, Roz18a,

Roz19b, VP10, ZG17]. Smo oth

[BS14, Pin15, Roz14]. Sob olev

[Kol13, Li15]. Solenoids [F el10]. Solution

[BM16a, BK12, BK13a, P al18, Pla17, Rai13,

Sha12b]. Solutions [BK16, DP18b, ISF15,

ISF17b, ISF18, LG11, Sha12c, Sha12a].

Solv abilit y [BKS18]. Solving [ISF14].

Some [BK17, Bor14, F el18, Gap11, Lag13b,

NSB10, NP13, Noa10, Roz19b, Spi12, W u15,

Y an12, Y an13]. Sources [KY19, PR19].

Space [F at14, FV10, Mal17, Mam12,

Mam13, Mam17, PST17, Rad15]. Spaces

[AS16, Bak15, CO13, Ja j10, Pin15, Rad10,

ZS13a]. Sp ectra [GT10]. Sp ectral

[Ale10, Bak15, BX16, Y ar18]. Sp ectrum

[Y as18]. Sp en t [Lyu12]. Spheres [CO13].

Spine [Mal18a]. Spitzer [Nag10, Roz13].

Square [NBS13]. Squared [dRdC17].

Squares [Zan13]. Stabilit y

[A T19, BP15, BCG13, Koz17]. Stable

[Cor11, DSW19, EK19, Mal18a, Maz12,

P al18, Shi19a, Syu14, TE16, WD16].

Stable-Lik e [Shi19a]. Stac k elb erg [Rok19].

State [AA18, Lyu12, Shi18a]. States

[Kas16]. Stationary [AL17b, BS11, BKS18,

Gap11, Gol13, Gri10, Hol18, KS18, Leb10,

LS19, MR15, Noa10, Zan13, Zhd16, PMS19].

Statistic [Shi17a, WF18]. Statistical

[A CS17, CK19, Kry19, Sa v17, SU11, T yu11b].

Statistics [Bao15, BX16, BP15, BL12,

BV16, F el10, JSS16, KMM15, KS15, MF15,

PG14, PP17, Ro d19, Shk11a, V ol11, Y an12,

Y an13, BBP18]. Steady [AA18].

Steinebac h [Com18]. Step [Lin16, Lin18].

Stieltjes [GNT18]. Stitc hed [BM16d].

Sto c hastic

[Ali18a, Ali18c, AK

G16, BOGP14, Bel17,

BP16, BE14, But14, Bys15, DP18b, Dar12,

Dor10, EST11, GS19, Gol14, HY16, Kar17,

Kha18a, KL14, Kol12, Kru12, Kru13, LR10,

Lyu10, Mam12, Mam13, Mam17, MZ18,

P al18, PP10, Rad10, Rad15, Rad18, Rok19,

Sha12a, SU11, SPTS17, SP19].

Sto c hastically [Kor17]. Stone [Bor17a].

Stopping [Ark15, BBD11, BZ17, BR

U10,

FR13, PS10c, Sin12, ZS14]. Strategies

[Ark15, CS17, IS12, KPZ18, Spi12]. Strictly

[Koz10]. Strip [BN12]. Strong

[CPC13, Chi16, Gap11, Kol12, Maz18,

Sha12a, Sh u11, Sh u13, Y as11]. Strongly

[FP10]. Structure

[Kas16, Khi14b, She13, V at15, V at16, WH14].

Studen t [Sa v15]. Studies [VK16]. Sub

[AS16]. Sub- [AS16]. Sub critical [Koz10].

Sub exp onen tial [AA18].

Sub exp onen tialit y [Nag11].

Sub exp onen tially [P al18]. Subgraphs

[Bur16]. Submartingale [Gus18].

Submartingales [PN15]. Sub ordination

[BNP12]. Success [Zai15]. Sudden [VW10].

Sufficien t [Bah10, Irk11, KMM15, Nag11].

Sum [BB19, Che11, FR13, F el17, Lyk18,

Roz16, Roz18b, Roz18a]. Sum-P a y off

[FR13]. Summands [BCG13, CLS15].

Summation [GM15]. Sums

[AL17b, Bar13, Bor10, BM12a, Bor17a,

EZ13, ISF15, ISF19a, Kha18a, Kor14, KD18,

KS15, Kru14, Kuz11c, Pin19b, Roz10, Roz15,

Roz19a, She13, She18b, Y as11, Y on12]. Sup

[SP18]. Sup-F unctionals [SP18].

Sup ercritical [KY19, Leb13, Y ar18].

Sup erdiffusion [AS16]. Sup erlarge

[Roz15]. Supp ort [GM19]. Supp orts

[F el12]. Suprema [Sak15]. Sure

[V ar19, ZN11]. Surfaces [MS13]. Surv ey

[Ko v14]. Surviv al [VD18a, VD18b].

Surviv e [VD17]. Switc hing [HY16, Sa v19].

Symmetric [EK19, GGW14, SF11, She13].

Symmetrized [Gam18]. Symp osium

[SU11]. Sync hronization [Kar17]. System

[Aib17, Bel12, Gri19, Kon11a, Kry19, Rai13].

Systems [AB12, AB13, AR13, A

T14, A

T19,

Bah10, Bel17, Dor10, HY16, Kar17, Kuz11b,

LMM13, SZK13, V at11c].

T ail [AA18, Leb10, Pin19b, SCN12, SCN13,

VT14]. T ailed [No v14, SF11, GZ12, GZ13].

T ails [BC10, BD13, Bys15, Maz18, Ro d18,

Ro d19, Roz15]. T alks [Ali18a, Ali18c, SP19].

T anak a [EK19]. T au [Leb19]. T aub erian

[Y ak16]. T ec hnology [CDD15]. T elegraph

[DP18b]. T emp ered [BRKF11]. T ensor

[Sak10, Sak11]. T erminal [Gus18]. T est

[BN19, Bol19, Ro d18, Zai15]. T esting

[Bol13, Lis19, LS19, Sak19, Zai15, ZM13].

T ests [Bol13, NSB10, No v11, NN12, SP18].

Their

[AR13, BNB18, CM17, DP18b, HM12, HM13,

Kor17, NN11, NR16, VK16, WHV18, Y am12].

Them [Khi14b]. Theorem

[AL17a, Afa14, AK

G16, Bao15, Bor17a,

Bul17, CKT16, EST11, F el18, F el19, Gam15,

GP10, Ibr13, KS18, Ker16, KY19, KS12,

KS11, KPZ18, Kuz11c, Mag10, Nag12, PN15,

Rok10, Sa v15, Sen15, Sha16, T yu11a, T yu12,

T yu13, V ar19, VT14, Y ak10, Y ak16, Y ak19,

ZK18, BS11, Com18, KP12, KP13, MS19,

MS13, NS13, Sen11, Sen12, Sen13, SS13].

Theorems [AB12, AB13, Bor10, Bor18a,

BS18, DP13, DP19, GNT15, GM15, GM19,

Gri10, ISF15, ISF17a, ISF17b, ISF18, Ja j10,

KH14, KH15, Nag15a, Nez11, RA13, Shk11b,

Sh u11, Sh u13, Sh u14, Tim18, V at16, V ol11,

W u15, Y an12, Y an13, ZN11]. Theory

[Bo y12, Cor11, Kry16, MM13, T yu11b].

Third [BV16, TPP12]. Third-order

[TPP12]. Three [Mal17].

Three-Dimensional [Mal17]. Threshold

[Ark15]. Tilted [Pin19a]. Time

[Afa13, Afa17, AL19, Bor17b, DP13, Deh13,

Gre10, Gri19, Lyu12, Maz18, No v11, P al19,

P ol18, PR11, RA13, Rok12, Son16, T op10,

VD17, Y as18, ZKKS17, ZP18].

Time-V arying [P al19]. Times

[BNP12, DSW19, GvZ13, V ak12]. Timing

[CS17]. T o eplitz [GS12]. T op ological

[AS16]. T otal [Sa v17]. T race [GS12].

T rading [Spi12]. T raffic

[AR13, Kry19, SW11]. T ra jectories

[BM12a, BM12b, BM13a, BM13b, BM14a,

BM14b, BM16b, BM16c, Bor19, HKP16,

KPH14]. T ra jectory [Kas16]. T ransfer

[Ker16]. T ransform [GNT18].

T ransformations [Bor14, Naz10].

T ransforms [Zha12]. T ransien t [Afa17].

T ransition [FP10, Hol17, MPR10].

T ransitions [GM15]. T ransp ort [Kol13].

T ransp ortation [Kol13]. T riangular

[Bor10]. T ributes [Ali18b]. T rimmed

[GH11, GH14]. T rue [KL14, PR11].

T runcated [GS12, Pin19a].

T runcated-Tilted [Pin19a]. T runcation

[ZKKS17]. T runcations [SZK13].

T urbulence [BNHS17]. Tw o

[Afa19, BNB18, BKNP15, Bul11, GNT15,

GM15, Kol12, LS19, Lyk18, Sem19, Sh u14,

Sta15, VL13, Zhd16]. Tw o-Boundary

[Afa19]. Tw o-Colorings [Sem19].

Tw o-Dimensional [Bul11, Sta15].

Tw o-P arameter [Kol12]. T yp e

[BCG13, BM12a, BD13, CL10, DP19,

KPP14, KS11, Lyu10, NSB10, NAKL17,

PL10, Pin15, Ro d18, She13, WN11, GGW14].

T yp es [VL13].

Uhlen b ec k [ADES19, BCS11, BD13, CK19,

LS19, P al19, Sza12, Sza13, V ak12, dRdC17].

Un b ounded [MM13]. Un b oundedness

[Kru12, Kru13]. Uncertain [Dar12].

Unified [LR10, SW11, YYZ13]. Uniform

[Gol13, HZ11, Sh u11, Sh u13, T yu10].

Uniformly [Zai19]. Uninformed [Rok19].

Uniqueness [Sha12a, Sha12b, Kra16]. Unit

[Bol19]. Units [Kas12]. Univ ersal [ZS13b].

Univ ersit y [Shi18a]. Unkno wn [BP16].

Unreliable [Aib17]. Un til [Lyu12]. Upp er

[Kha13a, KS10, Leb19, P al19, Pin19b].

Using [LR10, Moh14, Ro d19]. Utilities

[CM17]. Utilit y

[Gus11, Iv a15, Mor12, V os17].

V [Bin14, Chi19, Hol16, Kha14c, PSM14,

V at11a, VK16]. V. [Kha13c]. V akhania

[Kha15]. V alidit y [P er12]. V alue [Gus11,

ISF14, ISF15, ISF17b, ISF18, Mor12, Rai13].

V alues [Gus18, VP10]. V ariable

[Aly17, Lyk18, Shi19a, ZG17]. V ariables

[Bar13, BP15, BKNP15, Bor10, Che11,

Dem14, EZ13, F el17, GM15, ISF15, ISF19a,

Kha18a, Kru14, Lau11, Leb19, Lyk18, Nez11,

Pin19b, PGU18, Roz14, Roz15, Roz16,

Roz18b, Roz18a, Sa v15, She13, V

C10,

WHV18, WH19, W u15, Y as11, Y on12, Zor15,

ZKK12, ZKK13]. V ariance

[Bor15, KL11, NK13]. V ariate [Sh v15].

V ariation [EST11, Sa v17]. V ariations

[KS12]. V arying [KY19, P al19, Y ak19].

V asily evic h [GvZ13]. V atutin [Kha13c].

V ector [AM19a, KP19, Ma17, Sh v15].

V ectors

[BKNP15, BM12a, Bor17a, Gam15, Roz19a].

V elo cities [GS19]. V ershikian [Lau11].

V ersion [Ker16]. V ersions [WN11]. V ery

[Zor15]. via [NAKL17, V ak12]. Viscosit y

[BK16]. Visits [PP17]. Visk o v [Chi19].

Vladimiro vic h [Ibr12, Ko v14]. Vlaso v

[But14]. V olatilit y [BP16, ZG17]. V olume

[HZ10]. vs [NN12].

W alk

[Afa13, Afa14, Afa17, Afa19, BM12b, BM13a,

BM13b, BM14a, Bor15, Bor17b, Bul11,

Che15, HTV12, Koz14, Lyu10, Mal18a,

PP17, Rag10, Shk11b, WD16, WH14, Y ar18].

W alks [BN12, Bor14, BM12a, BM14b,

CO11, DSW19, KY19, PR19, SW11, Sh u17,

Y ar11, YB11]. W ang [Irk11]. W arming

[PF12]. W atson

[Afa11b, Dy a12, GIKP15, Nag15b, T op10].

W a v elet [RMC14]. W eak

[AK G16, CPC13, FV10, Gri10, HS16, IMV15,

JGM16, MZ18, V ar15, V ar19, Y as10, Zh u11].

W eak ened [PST17]. W eakly

[FKZ14, Sha15, Maz12]. W eibull [Ro d18].

W eibull-T yp e [Ro d18]. W eigh ted

[EZ13, Lin18, Pus11, Roz16, Roz18b, Roz18a,

Sak15, SP18]. W eigh ts [Roz14, Y ak18].

Whic h [Syu14]. White [BK12, BK13a].

Wiener

[Sza12, BN12, Kud19, Kuz11a, Sza13].

Wigner [BX16]. Willinger [Rok10].

Wilson [BM16d]. Winding [V ak12]. Wins

[Y as15]. Withdra w al [ZG17]. within

[WH14]. without [HM12, HM13, T ol17].

W olfo witz [NP16]. W ork [Bin14]. W orks

[Ko v14]. W orldwide [Bin14].

Y or [JS15]. Y u.

[Hol16, Kha14c, V at11a, VK16]. Y uri

[GvZ13, Pro18]. Y ushk evic h [Mol12].

Zero [F el12, Kuz11c, Roz16, Roz18b, Roz18a,

SK11, Zh u11]. Zero-One [F el12, Zh u11]. Ze-

ros [SF11]. Zeta [Bo y12]. Zeta-F unction

[Bo y12].

References

Aibato v:2018:SAS

[AA18] S. Z. Aibato v and L. G. Afanasy ev a.

Sub exp onen tial asymptotics for

steady state tail probabilities in

a single-serv er queue with regen-

erativ e input flo w. The ory of

Pr ob ability and its Applic ations,

62(3):339–355, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Afanasev a:2012:L TS

[AB12] L. G. Afanas’ev a and T. N. Be-

loruso v. Limit theorems for sys-

tems with impatien t customers un-

der high load conditions. The ory

of Pr ob ability and its Applic ations,

56(4):674–682, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Afanasev a:2013:L TS

[AB13] L. G. Afanas’ev a and T. N. Be-

loruso v. Limit theorems for sys-

tems with impatien t customers un-

der high load conditions. The ory of Pr ob ability and its Applic ations,

56(4):674–682, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Afanasy ev a:2016:PLD

[AB16a] L. G. Afanasy ev a and E. E. Bash-

to v a. Probabilities of large devi-

ations for a queue with regenera-

tiv e input flo w. The ory of Pr ob-

ability and its Applic ations, 60

(1):120–126, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Artemo v:2016:OES

[AB16b] A. V. Artemo v and E. V. Bur-

naev. Optimal estimation of a

signal p erturb ed b y a fractional

Bro wnian noise. The ory of Pr ob-

ability and its Applic ations, 60

(1):126–134, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Avdeev a:2017:ESP

[A CS17] M. Avdeev a, F. Cellarosi, and

Y a. G. Sinai. Ergo dic and sta-

tistical prop erties of B -free n um-

b ers. The ory of Pr ob ability and

its Applic ations, 61(4):569–589,

???? 2017. CODEN TPRBA U.

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

7219 (electronic).

Alazemi:2019:BEB

[ADES19] F. Alazemi, S. Douissi, and Kh.

Es-Sebaiy

. Berry–Esseen b ounds

and ASCL

Ts for drift parame-

ter estimator of mixed fractional

Ornstein–Uhlen b ec k pro cess with

discrete observ ations. The ory of

Pr ob ability and its Applic ations, 64

trix and m ultipath c hange-p oin t

problems. The ory of Pr ob abil-

ity and its Applic ations, 58(4):

546–561, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Afanasy ev a:2014:MQS

[A T14] L. G. Afanasy ev a and A. V.

Tk ac henk o. Multic hannel queue-

ing systems with regenerativ e in-

put flo w. The ory of Pr ob abil-

ity and its Applic ations, 58(2):

174–192, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Afanasy ev a:2019:SCQ

[A T19] L. G. Afanasy ev a and A. V.

Tk ac henk o. Stabilit y conditions

for queueing systems with regener-

ativ e flo w of in terruptions. The ory

of Pr ob ability and its Applic ations,

63(4):507–531, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bahlali:2010:NSC

[Bah10] S. Bahlali. Necessary and sufficien t

conditions of optimalit y for opti-

mal con trol problems of forw ard

and bac kw ard systems. The ory

of Pr ob ability and its Applic ations,

54(4):553–570, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bakh tin:2010:PLA

[Bak10] Y u. Bakh tin. P oisson limit for as-

so ciated random fields. The ory

of Pr ob ability and its Applic ations,

54(4):678–681, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bakh tin:2015:SPK

[Bak15] V. I. Bakh tin. Sp ectral p oten-

tial, Kullbac k action, and large

deviations of empirical measures

on measurable spaces. The ory of

Pr ob ability and its Applic ations, 59

(4):535–544, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bao:2015:AEC

[Bao15] Z. Bao. On asymptotic ex-

pansion and cen tral limit theo-

rem of linear eigen v alue statis-

tics for sample co v ariance matri-

ces when N /

M → 0. The ory of

Pr ob ability and its Applic ations, 59

(2):185–207, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Barsegh y an:2013:DSI

[Bar13] A. G. Barsegh y an. On distribu-

tion of sums of iden tically dis-

tributed random v ariables. The ory

of Pr ob ability and its Applic ations,

57(1):132–135, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boriso v:2019:EID

[BB19] I. S. Boriso v and A. A. Bystro v.

Exp onen tial inequalities for the

distributions of canonical m ulti-

ple partial sum pro cesses. The ory

of Pr ob ability and its Applic ations,

64(2):171–185, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Babilua:2011:OSP

[BBD11] P

. Babilua, I. Bokuc ha v a, and

B. Do c h viri. The optimal stopping

problem for the Kalman–Bucy

sc heme. The ory of Pr ob ability and

its Applic ations, 55(1):110–119,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i1/p110_s1 .

Bedini:2017:BBR

[BBE17] M. L. Bedini, R. Buc kdahn, and

H.-J. Engelb ert. Bro wnian bridges

on random in terv als. The ory of

Pr ob ability and its Applic ations,

61(1):15–39, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bendik o v:2018:PSE

[BBP18] A. Bendik o v, A. Bra v erman, and

J. Pik e. P oisson statistics of eigen-

v alues in the hierarc hical Dyson

mo del. The ory of Pr ob ability

and its Applic ations, 63(1):94–116,

???? 2018. CODEN TPRBA U.

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

7219 (electronic).

Bertail:2010:SBT

[BC10] P

. Bertail and S. Cl ´ emen¸ con.

Sharp b ounds for the tails of func-

tionals of Mark o v c hains. The-

ory of Pr ob ability and its Ap-

plic ations, 54(3):505–515, ????

2010. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i3/p505_s1 .

Bobk o v:2013:SPC

[BCG13] S. G. Bobk o v, G. P

. Chist y ak o v,

and F. G¨ otze. Stabilit y problems

in Cram ´ er-t yp e c haracterization in

case of I.I.D. summands. The ory

of Pr ob ability and its Applic ations,

57(4):568–588, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bercu:2011:SLD

[BCS11] B. Bercu, L. Coutin, and N. Sa vy .

Sharp large deviations for the frac-

tional Ornstein–Uhlen b ec k pro-

cess. The ory of Pr ob ability and

its Applic ations, 55(4):575–610,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i4/p575_s1 .

Boro vk o v:2013:OUT

[BD13] K. Boro vk o v and G. Decrouez.

Ornstein–Uhlen b ec k t yp e pro-

cesses with hea vy distribution

tails. The ory of Pr ob ability and

its Applic ations, 57(3):396–418,

???? 2013. CODEN TPRBA U.

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

7219 (electronic).

Blei:2014:ODS

[BE14] S. Blei and H.-J. Engelb ert. One-

dimensional sto c hastic differen-

tial equations with generalized

drift. The ory of Pr ob ability and

its Applic ations, 58(3):345–357,

???? 2014. CODEN TPRBA U.

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

7219 (electronic).

Beloruso v:2012:EMQ

[Bel12] T. N. Beloruso v. Ergo dic-

it y of a m ultic hannel queue-

ing system with balking. The-

ory of Pr ob ability and its Ap-

plic ations, 56(1):120–126, ????

2012. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v56/i1/p120_s1 .

Belop olsk a y a:2017:SIQ

[Bel17] Y a. I. Belop olsk a y a. Sto c has-

tic in terpretation of quasilinear

parab olic systems with cross dif-

fusion. The ory of Pr ob ability and

its Applic ations, 61(2):208–234,

???? 2017. CODEN TPRBA U.

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

7219 (electronic).

Bingham:2014:WIW

[Bin14] N. H. Bingham. The w orldwide

influence of the w ork of B. V.

Gnedenk o. The ory of Pr ob ability

and its Applic ations, 58(1):17–24,

???? 2014. CODEN TPRBA U.

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

7219 (electronic).

Bondarev:2012:R CS

[BK12] B. V. Bondarev and S. M. Kozyr.

On the rate of con v ergence of so-

lution of differen tial equation dis-

turb ed b y “ph ysical” white noise

to a solution of appropriate dif-

fusion equation. exp onen tial mix-

ing. The ory of Pr ob ability and

its Applic ations, 56(4):562–578,

???? 2012. CODEN TPRBA U.

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

7219 (electronic).

Bondarev:2013:R CS

[BK13a] B. V. Bondarev and S. M. Kozyr.

On the rate of con v ergence of so-

lution of differen tial equation dis-

turb ed b y “ph ysical” white noise

to a solution of appropriate dif-

fusion equation. Exp onen tial mix-

ing. The ory of Pr ob ability and

its Applic ations, 56(4):562–578,

???? 2013. CODEN TPRBA U.

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

7219 (electronic).

Burnashev:2013:MDP

[BK13b] M. V. Burnashev and Y. A. Ku-

to y an ts. On minimax detection of

P oisson pro cess in tensit y . The ory

of Pr ob ability and its Applic ations,

57(2):183–195, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Belkina:2016:VSI

[BK16] T. Belkina and Y u. Kabano v.

Viscosit y solutions of in tegro-

differen tial equations for nonruin

probabilities. The ory of Pr ob-

ability and its Applic ations, 60

(4):671–679, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bevrani:2017:SRA

[BK17] H. Bevrani and V. Y u. Korolev.

Some remarks on the asymptotic

b eha vior of the empirical a v ail-

abilit y function. The ory of Pr ob-

ability and its Applic ations, 61

(2):327–335, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bogac hev:2015:TPV

[BKNP15] V. I. Bogac hev, E. D. Koso v,

I. Nourdin, and G. P oly . Tw o

prop erties of v ectors of quadratic

forms in Gaussian random v ari-

ables. The ory of Pr ob ability and

its Applic ations, 59(2):208–221,

???? 2015. CODEN TPRBA U.

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

7219 (electronic).

Bogac hev:2018:DBS

[BKS18] V. I. Bogac hev, A. I. Kirillo v,

and S. V. Shap oshnik o v. Dis-

tances b et w een stationary distri-

butions of diffusions and solv abil-

it y of nonlinear F okk er–Planc k–

Kolmogoro v equations. The ory of

Pr ob ability and its Applic ations,

62(1):12–34, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bic k el:2012:AIB

[BL12] P

. Bic k el and M. Lindner. Ap-

pro ximating the in v erse of banded

matrices b y banded matrices with

applications to probabilit y and

statistics. The ory of Pr ob ability

and its Applic ations, 56(1):1–20,

???? 2012. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v56/i1/p1_s1 .

Boro vk o v:2012:CTE

[BM12a] A. A. Boro vk o v and A. A. Mogul-

skii. Cheb yshev-t yp e exp onen tial

inequalities for sums of random

v ectors and for tra jectories of ran-

dom w alks. The ory of Pr ob ability and its Applic ations, 56(1):21–43,

???? 2012. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v56/i1/p21_s1 .

Boro vk o v:2012:LDP

[BM12b] A. A. Boro vk o v and A. A. Mogul-

skii. Large deviation principles for

random w alk tra jectories. I. The-

ory of Pr ob ability and its Applic a-

tions, 56(4):538–561, ???? 2012.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Boro vk o v:2013:LDP a

[BM13a] A. A. Boro vk o v and A. A. Mogul-

skii. Large deviation principles for

random w alk tra jectories. I. The-

ory of Pr ob ability and its Applic a-

tions, 56(4):538–561, ???? 2013.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Boro vk o v:2013:LDPc

[BM13b] A. A. Boro vk o v and A. A. Mogul-

skii. Large deviation principles for

random w alk tra jectories. I I. The-

ory of Pr ob ability and its Applic a-

tions, 57(1):1–27, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boro vk o v:2014:LDP

[BM14a] A. A. Boro vk o v and A. A. Mogul-

skii. Large deviation principles

for random w alk tra jectories. I I I.

The ory of Pr ob ability and its Ap-

plic ations, 58(1):25–37, ???? 2014.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Boro vk o v:2014:MLD

[BM14b] A. A. Boro vk o v and A. A. Mogul-

skii. Mo derately large deviation

principles for the tra jectories of

random w alks and pro cesses with

indep enden t incremen ts. The ory

of Pr ob ability and its Applic ations,

58(4):562–581, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bogusla vsk a y a:2016:ESO

[BM16a] E. Bogusla vsk a y a and D. Mura v ey .

An explicit solution for optimal in-

v estmen t in Heston mo del. The ory

of Pr ob ability and its Applic ations,

60(4):679–688, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boro vk o v:2016:LDP a

[BM16b] A. A. Boro vk o v and A. A. Mogul-

skii. Large deviation principles

for tra jectories of comp ound re-

new al pro cesses. I. The ory of

Pr ob ability and its Applic ations, 60

(2):207–224, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boro vk o v:2016:LDPb

[BM16c] A. A. Boro vk o v and A. A. Mogul-

skii. Large deviation principles

for tra jectories of comp ound re-

new al pro cesses. I I. The ory of

Pr ob ability and its Applic ations, 60

(3):349–366, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bryc:2016:WLS

[BM16d] W. Bryc and W. Mat ysiak. Wil-

son’s 6 − j la ws and stitc hed

Mark o v pro cesses. The ory of Pr ob-

ability and its Applic ations, 60

(2):225–245, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boriso v:2012:DNC

[BN12] I. S. Boriso v and N. N. Nikitina.

The distribution of the n um b er

of crossings of a strip b y paths

of the simplest random w alks

and of a Wiener pro cess with

drift. The ory of Pr ob ability and

its Applic ations, 56(1):126–132,

???? 2012. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v56/i1/p126_s1 .

Babilua:2019:OHT

[BN19] P

. K. Babilua and E. A. Nadara y a.

On one homogeneit y test based

on quadratic deviations b et w een

k ernel estimators of a distribu-

tion densit y in p ≥ 2 indep en-

den t samples. The ory of Pr ob-

ability and its Applic ations, 63

(4):532–544, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Barmalzan:2018:ORA

[BNB18] G. Barmalzan, A. T. P a y andeh

Na jafabadi, and N. Balakrishnan.

Ordering results for aggregate

claim amoun ts from t w o hetero-

geneous Marshall–Olkin extended

exp onen tial p ortfolios and their

applications in insurance analy-

sis. The ory of Pr ob ability and

its Applic ations, 62(1):117–131,

???? 2018. CODEN TPRBA U.

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

7219 (electronic).

Barndorff-Nielsen:2017:IST

[BNHS17] O. E. Barndorff-Nielsen, E. Hede-

v ang, and J. Sc hmiegel. Incremen-

tal similarit y and turbulence. The-

ory of Pr ob ability and its Applic a-

tions, 61(3):482–489, ???? 2017.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Barndorff-Nielsen:2012:MTE

[BNP12] O. E. Barndorff-Nielsen and

J. P edersen. Meta-times and ex-

tended sub ordination. The ory of

Pr ob ability and its Applic ations,

56(2):319–327, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bezhaev a:2013:EEM

[BO13] Z. I. Bezhaev a and V. I. Oseledets.

The en trop y of the Erd˝ os measure

for the pseudogolden ratio. The ory

of Pr ob ability and its Applic ations,

57(1):135–144, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Basse-OConnor:2014:SIR

[BOGP14] A. Basse-O’Connor, S.-E. Gra-

v ersen, and J. P edersen. Sto c has-

tic in tegration on the real line.

The ory of Pr ob ability and its Ap-

plic ations, 58(2):193–215, ????

2014. CODEN TPRBA

U. ISSN

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

(electronic).

Boldin:2013:RST

[Bol13] M. V. Boldin. Robustness of sign

tests for testing h yp otheses ab out

order of autoregression. The ory

of Pr ob ability and its Applic ations,

57(4):663–670, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boldin:2019:RST

[Bol19] M. V. Boldin. Robust sign test

for the unit ro ot h yp othesis of

autoregression. The ory of Pr ob-

ability and its Applic ations, 63

(3):351–363, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boro vk o v:2010:ILL

[Bor10] A. A. Boro vk o v. In tegro-lo cal

and lo cal theorems on normal

and large deviations of the sums

of noniden tically distributed ran-

dom v ariables in the triangular

arra y sc heme. The ory of Pr ob-

ability and its Applic ations, 54

(4):571–587, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boriso v:2012:NSL

[Bor12] I. S. Boriso v. News of scien-

tific life. The ory of Pr ob ability

and its Applic ations, 56(4):711,

???? 2012. CODEN TPRBA U.

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

7219 (electronic).

Boriso v:2013:NSL

[Bor13] I. S. Boriso v. News of scien-

tific life. The ory of Pr ob ability

and its Applic ations, 56(4):711,

???? 2013. CODEN TPRBA U.

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

7219 (electronic).

Boriso v:2014:TSN

[Bor14] I. S. Boriso v. T ransformations

of the simplest nonsymmetric ran-

dom w alks and some applications

of the in v ariance principle. The ory

of Pr ob ability and its Applic ations,

58(2):323–329, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boro vk o v:2015:SO A

[Bor15] A. A. Boro vk o v. Second order ap-

pro ximation for the distribution of

the maxim um of a random w alk

with negativ e drift and infinite

v ariance. The ory of Pr ob ability

and its Applic ations, 59(1):3–22,

???? 2015. CODEN TPRBA U.

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

7219 (electronic).

Boro vk o v:2017:GRI

[Bor17a] A. A. Boro vk o v. Generalization

and refinemen t of the in tegro-lo cal

Stone theorem for sums of ran-

dom v ectors. The ory of Pr ob-

ability and its Applic ations, 61

(4):590–612, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boro vk o v:2017:DFP

[Bor17b] A. A. Boro vk o v. On the distri-

bution of the first passage time of a random w alk to an arbi-

trary remote b oundary

. The ory

of Pr ob ability and its Applic ations,

61(2):235–254, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boro vk o v:2018:ILL

[Bor18a] A. A. Boro vk o v. In tegro-lo cal

limit theorems for comp ound re-

new al pro cesses. The ory of Pr ob-

ability and its Applic ations, 62

(2):175–195, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boro vk o v:2018:EPC

[Bor18b] A. A. Boro vk o v. On estimation

of parameters in the case of dis-

con tin uous densities. The ory of

Pr ob ability and its Applic ations, 63

(2):169–192, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boro vk o v:2019:SCM

[Bor19] A. A. Boro vk o v. Short comm uni-

cations mo derate large deviations

principles for tra jectories of com-

p ound renew al pro cesses. The ory

of Pr ob ability and its Applic ations,

64(2):324–333, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bo y arino v:2012:PMT

[Bo y12] R. N. Bo y arino v. Probabilistic

metho ds in the theory of the Rie-

mann zeta-function. The ory of

Pr ob ability and its Applic ations, 56

(2):181–192, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

k ets. The ory of Pr ob ability and

its Applic ations, 60(4):561–579,

???? 2016. CODEN TPRBA U.

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

7219 (electronic).

Chigansky:2010:MDD

[CL10] P

. Chigansky and R. Liptser. Mo d-

erate deviations for a diffusion-

t yp e pro cess in a random en vi-

ronmen t. The ory of Pr ob ability

and its Applic ations, 54(1):29–50,

???? 2010. CODEN TPRBA U.

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

7219 (electronic).

Choban y an:2015:MIR

[CLS15] S. Choban y an, S. Lev en tal, and

H. Salehi. Maxim um inequalities

for rearrangemen ts of summands

and assignmen ts of signs. The ory

of Pr ob ability and its Applic ations,

59(4):677–684, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Choulli:2017:EDH

[CM17] T. Choulli and J. Ma. Ex-

plicit description of HARA for-

w ard utilities and their optimal

p ortfolios. The ory of Pr ob ability

and its Applic ations, 61(1):57–93,

???? 2017. CODEN TPRBA U.

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

7219 (electronic).

Cammarota:2011:APR

[CO11] V. Cammarota and E. Ors-

ingher. Angular pro cesses related

to Cauc h y random w alks. The-

ory of Pr ob ability and its Ap-

plic ations, 55(3):395–410, ????

2011. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i3/p395_s1 .

Cammarota:2013:HSH

[CO13] V. Cammarota and E. Orsingher.

Hitting spheres on h yp erb olic

spaces. The ory of Pr ob ability and

its Applic ations, 57(3):419–443,

???? 2013. CODEN TPRBA U.

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

7219 (electronic).

Comman:2018:IPS

[Com18] H. Comman. Impro v emen ts

of Plac hky–Steinebac h Theorem.

The ory of Pr ob ability and its Ap-

plic ations, 63(1):117–134, ????

2018. CODEN TPRBA

U. ISSN

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

(electronic).

Cordero:2011:SPF

[Cor11] F. Cordero. On the scaling

prop ert y in fluctuation theory

for stable L ´ evy pro cesses. The-

ory of Pr ob ability and its Ap-

plic ations, 55(4):683–691, ????

2011. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i4/p683_s1 .

Camp os:2013:MGA

[CPC13] V. S. M. Camp os, A. G. C. P ereira,

and J. A. Ro jas Cruz. Mo deling

the genetic algorithm b y a nonho-

mogeneous Mark o v c hain: W eak

and strong ergo dicit y . The ory of

Pr ob ability and its Applic ations, 57

(1):144–151, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Cui:2017:ITQ

[CS17] X. Cui and T. Shibata. In v estmen t

timing and quan tit y strategies un-

der asymmetric information. The-

ory of Pr ob ability and its Applic a-

tions, 61(1):151–159, ???? 2017.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Ca wston:2010:CPO

[CV10] S. Ca wston and L. V ostrik o v a. On

con tin uit y prop erties for option

prices in exp onen tial L ´ evy mo d-

els. The ory of Pr ob ability and

its Applic ations, 54(4):588–608,

???? 2010. CODEN TPRBA U.

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

7219 (electronic).

Darkho vsky:2012:UCP

[Dar12] B. S. Darkho vsky

. Uncertain

c hange-p oin t problem for sto c has-

tic sequence. The ory of Pr ob ability

and its Applic ations, 56(1):44–56,

???? 2012. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v56/i1/p44_s1 .

Darkho vsky:2014:CPD

[Dar14] B. S. Darkho vsky

. Change-

p oin t detection in random se-

quence under minimal prior in-

formation. The ory of Pr ob abil-

ity and its Applic ations, 58(3):

488–493, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Deha y:2013:L TC

[Deh13] D. Deha y . Lo cal time and

con v ergence of empirical estima-

tors. The ory of Pr ob ability and

its Applic ations, 57(2):196–208,

???? 2013. CODEN TPRBA U.

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

7219 (electronic).

Demic hev:2014:OEC

[Dem14] V. P

. Demic hev. An optimal es-

timate for the co v ariance of indi-

cator functions of asso ciated ran-

dom v ariables. The ory of Pr ob-

ability and its Applic ations, 58

(4):675–683, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Dinev:2013:ABE

[DM13] T. Dinev and L. Mattner. The

asymptotic Berry–Esseen constan t

for in terv als. The ory of Pr ob-

ability and its Applic ations, 57

(2):323–325, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Dorogo vtsev:2010:NSL

[Dor10] A. A. Dorogo vtsev. News of scien-

tific life: In ternational conference

“Sto c hastic Analysis and Random

Dynamical Systems”. The ory of

Pr ob ability and its Applic ations,

54(4):733, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Da vydo v:2013:SAL

[DP13] Y u. Da vydo v and V. P aulausk as.

A simple approac h in limit the-

orems for linear random pro-

cesses and fields with con tin u-

ous time. The ory of Pr ob abil-

ity and its Applic ations, 57(4):

589–606, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Doumas:2018:SCC

[DP18a] A. V. Doumas and V. G. P a-

panicolaou. The siblings of the

coup on collector. The ory of Pr ob-

ability and its Applic ations, 62

(3):444–470, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

DOvidio:2018:FDT

[DP18b] M. D’Ovidio and F. P olito. F rac-

tional Diffusion–T elegraph equa-

tions and their asso ciated sto c has-

tic solutions. The ory of Pr ob-

ability and its Applic ations, 62

(4):552–574, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Da vydo v:2019:L TT

[DP19] Y u. Da vydo v and V. P aulausk as.

Lamp erti-t yp e theorems for ran-

dom fields. The ory of Pr ob-

ability and its Applic ations, 63

(3):426–446, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

deChaumara y:2017:LDS

[dRdC17] M. du Ro y de Chaumara y . Large

deviations for the squared radial

Ornstein–Uhlen b ec k pro cess. The-

ory of Pr ob ability and its Applic a-

tions, 61(3):408–441, ???? 2017.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Deniso v:2019:FPT

[DSW19] D. Deniso v, A. Sakhanenk o,

and V. W ac h tel. First-passage

times o v er mo ving b oundaries for

asymptotically stable w alks. The-

ory of Pr ob ability and its Applic a-

tions, 63(4):613–633, ???? 2019.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Dy ak ono v a:2012:MGW

[Dy a12] E. E. Dy ak ono v a. Multit yp e

Galton–W atson branc hing pro-

cesses in Mark o vian random en-

vironmen t. The ory of Pr ob a-

bility and its Applic ations, 56

(3):508–517, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Em brec h ts:2018:HG

[EK18] P

. Em brec h ts and M. Kirc hner.

Ha wk es graphs. The ory of Pr ob-

ability and its Applic ations, 62

(1):132–156, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Engelb ert:2019:TFS

[EK19] H.-J. Engelb ert and V. P .

Kurenok. The T anak a form ula for

symmetric stable pro cesses with

index α, 0 < α < 2. The ory of

Pr ob ability and its Applic ations,

64(2):264–289, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Es-Sebaiy:2011:NL T

[EST11] K. Es-Sebaiy and C. A. T u-

dor. Noncen tral limit theo-

rem for the cubic v ariation of a

class of self-similar sto c hastic pro-

cesses. The ory of Pr ob ability and

its Applic ations, 55(3):411–431,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i3/p411_s1 .

Eliseev a:2013:ECF

[EZ13] Y u. S. Eliseev a and A. Y u. Zaitsev.

Estimates of the concen tration

functions of w eigh ted sums of inde-

p enden t random v ariables. The ory

of Pr ob ability and its Applic ations,

57(4):670–678, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

F atalo v:2014:LMG

[F at14] V. R. F atalo v. On the Laplace

metho d for Gaussian measures in

a Banac h space. The ory of Pr ob-

ability and its Applic ations, 58

(2):216–241, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

F atalo v:2015:LE

[F at15] V. R. F atalo v. Letter to the Ed-

itors. The ory of Pr ob ability and

its Applic ations, 59(2):357–358,

???? 2015. CODEN TPRBA U.

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

7219 (electronic).

F azek as:2012:MSP

[F az12] I. F azek as. Merging to semistable

pro cesses. The ory of Pr ob abil-

ity and its Applic ations, 56(4):

621–633, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

F azek as:2013:MSP

[F az13] I. F azek as. Merging to semistable

pro cesses. The ory of Pr ob abil-

ity and its Applic ations, 56(4):

621–633, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

F eldman:2010:ILS

[F el10] G. M. F eldman. Indep enden t lin-

ear statistics on a-adic solenoids.

The ory of Pr ob ability and its Ap-

plic ations, 54(3):375–388, ????

2010. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i3/p375_s1 .

F eldman:2012:GMS

[F el12] G. M. F eldman. Gaussian mea-

sures in the sense of Bernstein:

F actorization, supp orts, zero-one

la w. The ory of Pr ob ability and

its Applic ations, 56(3):359–375,

???? 2012. CODEN TPRBA U.

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

7219 (electronic).

F eldman:2017:IR V

[F el17] G. M. F eldman. Indep enden t ran-

dom v ariables in Ab elian groups

with indep enden t sum and differ-

ence. The ory of Pr ob ability and

its Applic ations, 61(2):335–345,

???? 2017. CODEN TPRBA U.

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

7219 (electronic).

F eldman:2018:HCT

[F el18] G. M. F eldman. Heyde’s c harac-

terization theorem for some lo cally

compact Ab elian groups. The ory

of Pr ob ability and its Applic ations,

62(3):399–412, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

F eldman:2019:CTP

[F el19] G. M. F eldman. On a c harac-

terization theorem for probabilit y

distributions on discrete Ab elian

groups. The ory of Pr ob ability and

its Applic ations, 63(4):594–612,

???? 2019. CODEN TPRBA U.

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

7219 (electronic).

F ein b erg:2014:FL W

[FKZ14] E. A. F ein b erg, P

. O. Kasy ano v,

and N. V. Zadoianc h uk. F a-

tou’s lemma for w eakly con v erg-

ing probabilities. The ory of Pr ob-

ability and its Applic ations, 58

(4):683–689, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

F ein b erg:2010:SEN

[FP10] E. A. F ein b erg and A. B. Pi-

uno vskiy

. On strongly equiv alen t

nonrandomized transition proba-

bilities. The ory of Pr ob ability and

its Applic ations, 54(2):300–307,

???? 2010. CODEN TPRBA U.

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

7219 (electronic). URL http:// epubs.siam.org/tvp/resource/

1/tprbau/v54/i2/p300_s1 .

F aller:2013:OMS

[FR13] A. F aller and L. R ¨ usc hendorf.

Optimal m ultiple stopping with

sum-pa y off. The ory of Pr ob-

ability and its Applic ations, 57

(2):325–336, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

F erger:2010:W CE

[FV10] D. F erger and D. V ogel. W eak

con v ergence of the empirical pro-

cess and the rescaled empirical

distribution function in the Sk o-

rokho d pro duct space. The ory of

Pr ob ability and its Applic ations, 54

(4):609–625, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Gamkrelidze:2015:LL T

[Gam15] N. G. Gamkrelidze. On a lo-

cal limit theorem for in teger ran-

dom v ectors. The ory of Pr ob-

ability and its Applic ations, 59

(3):494–499, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Gamkrelidze:2018:OPS

[Gam18] N. G. Gamkrelidze. On one prop-

ert y of symmetrized distributions.

The ory of Pr ob ability and its Ap-

plic ations, 62(1):55–57, ???? 2018.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Gap oshkin:2011:ECR

[Gap11] V. F. Gap oshkin. On estimates of

the con v ergence rate in the strong

la w of large n um b ers for stationary

sequences (in some classes S

w and

R

Φ

). The ory of Pr ob ability and

its Applic ations, 55(4):699–709,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i4/p699_s1 .

Gusev:2015:DF C

[GD15] S. A. Gusev and N. G. Dokuc haev.

On differen tiation of functionals

con taining the first exit of a diffu-

sion pro cess from a domain. The-

ory of Pr ob ability and its Applic a-

tions, 59(1):136–144, ???? 2015.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Gotze:2018:AIC

[GEZ18] F. G¨ otze, Y u. S. Eliseev a, and

A. Y u. Zaitsev. Arak inequal-

ities for concen tration functions

and the Littlew o o d–Offord prob-

lem. The ory of Pr ob ability and

its Applic ations, 62(2):196–215,

???? 2018. CODEN TPRBA U.

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

7219 (electronic).

Gao:2014:BTC

[GGW14] F. Gao, A. Guillin, and L. W u.

Bernstein-t yp e concen tration in-

equalities for symmetric Mark o v

pro cesses. The ory of Pr ob abil-

ity and its Applic ations, 58(3):

358–382, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Gribk o v a:2011:CBA

[GH11] N. V. Gribk o v a and R. Helmers.

On the consistency of the

M ≪ N b o otstrap appro x-

imation for a trimmed mean.

The ory of Pr ob ability and its

Applic ations, 55(1):42–53, ????

2011. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i1/p42_s1 .

Gribk o v a:2014:SO A

[GH14] N. V. Gribk o v a and R. Helmers.

Second order appro ximations for

sligh tly trimmed means. The ory

of Pr ob ability and its Applic ations,

58(3):383–412, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Gy orfi:2015:ABM

[GIKP15] L. Gy¨ orfi, M. Isp´ an y , P . Kev ei,

and G. P ap. Asymptotic b e-

ha vior of m ultit yp e nearly criti-

cal Galton–W atson pro cesses with

immigration. The ory of Pr ob-

ability and its Applic ations, 59

(4):590–610, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Goldenshluger:2013:GSR

[GL13] A. V. Goldenshluger and O. V.

Lepski. General selection rule from

a family of linear estimators. The-

ory of Pr ob ability and its Applic a-

tions, 57(2):209–226, ???? 2013.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Glau:2016:CLP

[Gla16] K. Glau. Classification of L ´ evy

pro cesses with parab olic Kol-

mogoro v bac kw ard equations.

The ory of Pr ob ability and its Ap-

plic ations, 60(3):383–406, ????

2016. CODEN TPRBA

U. ISSN

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

(electronic).

Grab c hak:2015:L TP

[GM15] M. Grab c hak and S. A. Molc hano v.

Limit theorems and phase tran-

sitions for t w o mo dels of sum-

mation of indep enden t iden tically

distributed random v ariables with

a parameter. The ory of Pr ob-

ability and its Applic ations, 59

(2):222–243, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Grab c hak:2019:L TR

[GM19] M. Grab c hak and S. A. Molc hano v.

Limit theorems for random exp o-

nen tials: The b ounded supp ort

case. The ory of Pr ob ability and

its Applic ations, 63(4):634–647,

???? 2019. CODEN TPRBA U.

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

7219 (electronic).

Gotze:2015:L TT

[GNT15] F. G¨ otze, A. A. Naumo v, and

A. N. Tikhomiro v. Limit theorems

for t w o classes of random matri-

ces with dep enden t en tries. The-

ory of Pr ob ability and its Applic a-

tions, 59(1):23–39, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Gotze:2018:LSL

[GNT18] F. G¨ otze, A. A. Naumo v, and

A. N. Tikhomiro v. Lo cal semi-

circle la w under momen t condi-

tions: The Stieltjes transform,

rigidit y , and delo calization. The-

ory of Pr ob ability and its Applic a-

tions, 62(1):58–83, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Goloso v:2013:ULS

[Gol13] A. O. Goloso v. Uniform la ws

for stationary random functions

on compact groups. The ory of

Pr ob ability and its Applic ations, 57

(2):336–342, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Goldaev a:2014:EIC

[Gol14] A. A. Goldaev a. Extremal indices

and clusters in the linear recur-

siv e sto c hastic sequences. The ory

of Pr ob ability and its Applic ations,

58(4):689–698, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Grbic:2010:GPT

[GP10] T. Grbi ´ c and E. P ap. Generaliza-

tion of p ortman teau theorem with

resp ect to the pseudo w eak con v er-

gence of random closed sets. The-

ory of Pr ob ability and its Applic a-

tions, 54(1):51–67, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

its Applic ations, 54(4):682–686,

???? 2010. CODEN TPRBA U.

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

7219 (electronic).

Hw ang:2011:UAP

[HZ11] H.-K. Hw ang and V. Zac haro v as.

Uniform asymptotics of P oisson

appro ximation to the P oisson-

binomial distribution. The-

ory of Pr ob ability and its Ap-

plic ations, 55(2):198–224, ????

2011. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i2/p198_s1 .

Ibragimo v:2012:MA V

[Ibr12] I. A. Ibragimo v. In mem-

ory of Anatolii Vladimiro vic h

Sk orokho d (1930–2011). The-

ory of Pr ob ability and its Ap-

plic ations, 56(1):116–119, ????

2012. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v56/i1/p116_s1 .

Ibragimo v:2013:SDR

[Ibr13] I. A. Ibragimo v. On the Skito vic h–

Darmois–Ramac handran theorem.

The ory of Pr ob ability and its Ap-

plic ations, 57(3):368–374, ????

2013. CODEN TPRBA

U. ISSN

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

(electronic).

Ibragimo v:2018:I

[IKS18] I. A. Ibragimo v, V. Y u. Korolev,

and A. N. Shiry aev. In tro duction.

The ory of Pr ob ability and its Ap-

plic ations, 62(1):1, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Ilinskii:2010:GCF

[Il’10] A. I. Il’inskii. On Gaussian com-

p onen ts of finite mixtures of prob-

abilit y distributions. The ory of

Pr ob ability and its Applic ations, 54

(4):687–693, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Iksano v:2015:W CF

[IMV15] A. M. Iksano v, A. V. Maryn yc h,

and V. A. V atutin. W eak con v er-

gence of finite-dimensional distri-

butions of the n um b er of empt y

b o xes in the Bernoulli siev e. The-

ory of Pr ob ability and its Appli-

c ations, 59(1):87–113, ???? 2015.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Irkhina:2011:OSR

[Irk11] N. A. Irkhina. On one suf-

ficien t reducibilit y criterion for

W ang’s premium principle. The-

ory of Pr ob ability and its Ap-

plic ations, 55(1):126–134, ????

2011. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i1/p126_s1 .

Iv ano v:2012:DPH

[IS12] R. V. Iv ano v and A. N. Shiry aev.

On dualit y principle for hedg-

ing strategies in diffusion mo d-

els. The ory of Pr ob ability and

its Applic ations, 56(3):376–402,

???? 2012. CODEN TPRBA U.

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

7219 (electronic).

Ibragimo v:2014:PMS

[ISF14] I. A. Ibragimo v, N. V. Smoro d-

ina, and M. M. F addeev. On a

probabilistic metho d of solving a

one-dimensional initial-b oundary

v alue problem. The ory of Pr ob-

ability and its Applic ations, 58

(2):242–263, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Ibragimo v:2015:L TC

[ISF15] I. A. Ibragimo v, N. V. Smoro d-

ina, and M. M. F addeev. Limit

theorems on con v ergence of ex-

p ectations of functionals of sums

of indep enden t random v ariables

to solutions of initial-b oundary

v alue problems. The ory of Pr ob-

ability and its Applic ations, 59

(2):244–259, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Ibragimo v:2017:ADP

[ISF17a] I. A. Ibragimo v, N. V. Smoro dina,

and M. M. F addeev. Analytic dif-

fusion pro cesses: Definition, prop-

erties, limit theorems. The ory of

Pr ob ability and its Applic ations, 61

(2):255–276, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Ibragimo v:2017:IBV

[ISF17b] I. A. Ibragimo v, N. V. Smoro d-

ina, and M. M F addeev. Ini-

tial b oundary v alue problems in a b ounded domain: Probabilis-

tic represen tations of solutions and

limit theorems. I. The ory of Pr ob-

ability and its Applic ations, 61

(4):632–648, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Ibragimo v:2018:IBV

[ISF18] I. A. Ibragimo v, N. V. Smoro d-

ina, and M. M. F addeev. Ini-

tial b oundary v alue problems in

a b ounded domain: Probabilis-

tic represen tations of solutions and

limit theorems I I. The ory of Pr ob-

ability and its Applic ations, 62

(3):356–372, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Ibragimo v:2019:AEO

[ISF19a] I. A. Ibragimo v, N. V. Smoro d-

ina, and M. M. F addeev. Ap-

pro ximation of the ev olution op er-

ator b y exp ectations of function-

als of sums of indep enden t ran-

dom v ariables. The ory of Pr ob abil-

ity and its Applic ations, 64(1):12–

26, ???? 2019. CODEN TPRBA U.

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

7219 (electronic).

Ibragimo v:2019:RLP

[ISF19b] I. A. Ibragimo v, N. V. Smoro d-

ina, and M. M. F addeev. Reflect-

ing L ´ evy pro cesses and asso ciated

families of linear op erators. The-

ory of Pr ob ability and its Applic a-

tions, 64(3):335–354, ???? 2019.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Iv ano v:2015:CBP

[Iv a15] M. Y u. Iv ano v. On a connection

b et w een p o w er and logarithmic

utilit y maximization problems in

the exp onen tial L ´ evy mo del. The-

ory of Pr ob ability and its Applic a-

tions, 59(4):684–693, ???? 2015.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Ja jte:2010:OSD

[Ja j10] R. Ja jte. Op erators on L p

-

spaces determined b y filtra-

tions and p oin t wise ergo dic theo-

rems. The ory of Pr ob ability and

its Applic ations, 54(3):389–402,

???? 2010. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i3/p389_s1 .

Jasiulis-Goldyn:2016:WLK

[JGM16] B. H. Jasiulis-Goldyn and J. K.

Misiewicz. W eak L ´ evy–Khin tc hine

represen tation for w eak infinite di-

visibilit y . The ory of Pr ob ability

and its Applic ations, 60(1):45–61,

???? 2016. CODEN TPRBA U.

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

7219 (electronic).

Jaim ungal:2014:GSP

[JKV14] S. Jaim ungal, A. Kreinin, and

A. V alo v. The generalized

Shiry aev problem and Sk orokho d

em b edding. The ory of Pr ob a-

bility and its Applic ations, 58

(3):493–502, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Jean blanc:2015:MMY

[JS15] M. Jean blanc and A. Shiry aev.

In memory of Marc Y or. The-

ory of Pr ob ability and its Applic a-

tions, 59(1):180, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Jana:2016:FLE

[JSS16] I. Jana, K. Saha, and A. Sosh-

nik o v. Fluctuations of linear

eigen v alue statistics of random

band matrices. The ory of Pr ob-

ability and its Applic ations, 60

(3):407–443, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Ka ji:2017:FPP

[Ka j17] Sh. Ka ji. First passage problems

o v er increasing b oundaries for

L ´ evy pro cesses with exp onen tially

deca y ed L ´ evy measures. The ory

of Pr ob ability and its Applic ations,

61(1):140–151, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kareev:2013:LBA

[Kar13] I. A. Kareev. Lo w er b ounds

for a v erage sample size and effi-

ciency of sequen tial selection pro-

cedures. The ory of Pr ob ability and

its Applic ations, 57(2):227–242,

???? 2013. CODEN TPRBA U.

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

7219 (electronic).

Kareev:2014:LBA

[Kar14] I. A. Kareev. Lo w er b ound

for the a v erage sample size and

the efficiency of ranking sequen-

tial pro cedures. The ory of Pr ob-

ability and its Applic ations, 58

(3):503–509, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Karpushin:2017:CRS

[Kar17] V. V. Karpushin. Con v ergence

rate in sto c hastic particle systems

with sync hronization. The ory of

Pr ob ability and its Applic ations, 61

(2):345–355, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kashitsyn:2012:MMC

[Kas12] P

. A. Kashitsyn. Multiv ariate

mo del with correlated observ a-

tion units. The ory of Pr ob-

ability and its Applic ations, 56

(3):517–521, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kash tano v:2016:SF A

[Kas16] V. A. Kash tano v. The struc-

ture of the functional of accum u-

lation defined on a tra jectory of

semi-Mark o v pro cess with a finite

set of states. The ory of Pr ob-

ability and its Applic ations, 60

(2):281–294, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Korolev:2018:BCF

[KD18] V. Y u. Korolev and A. V. Do-

rofeev a. Bounds for the concen-

tration functions of random sums

under relaxed momen t conditions.

The ory of Pr ob ability and its Ap-

plic ations, 62(1):84–97, ???? 2018.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Kelb ert:2010:MPR

[Kel10] M. Kelb ert. Mark o v pro cess repre-

sen tations for p olyharmonic func-

tions. The ory of Pr ob ability and

its Applic ations, 54(2):317–322,

???? 2010. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i2/p317_s1 .

Kern:2016:GMV

[Ker16] P

. Kern. A general m ultiparam-

eter v ersion of Gnedenk o’s trans-

fer theorem. The ory of Pr ob-

ability and its Applic ations, 60

(1):134–142, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kuznetso v a:2014:CTH

[KH14] A. A. Kuznetso v a and A. S.

Holev o. Co ding theorems for h y-

brid c hannels. The ory of Pr ob-

ability and its Applic ations, 58

(2):264–285, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kuznetso v a:2015:CTH

[KH15] A. A. Kuznetso v a and A. S.

Holev o. Co ding theorems for h y-

brid c hannels. I I. The ory of Pr ob-

ability and its Applic ations, 59

(1):145–154, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Khatun tsev a:2010:BS

[Kha10] Marina Khatun tsev a. On the 75th

birthda y of A. N. Shiry aev. The-

ory of Pr ob ability and its Applic a-

tions, 54(4):677, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Khatun tsev a:2012:C

[Kha12a] M. V. Khatun tsev a. Congrat-

ulations. The ory of Pr ob ability

and its Applic ations, 56(2):318,

???? 2012. CODEN TPRBA U.

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

7219 (electronic).

Khatun tsev a:2012:NSL

[Kha12b] M. V. Khatun tsev a. News of sci-

en tific life. The ory of Pr ob abil-

ity and its Applic ations, 56(3):536,

???? 2012. CODEN TPRBA U.

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

7219 (electronic).

Khatun tsev a:2012:BB

[Kha12c] M. V. Khatun tsev a. On the 80th

birthda y of A. A. Boro vk o v. The-

ory of Pr ob ability and its Applic a-

tions, 56(4):537, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Khasano v:2013:UHP

[Kha13a] R. V. Khasano v. On the up-

p er hedging price of con tingen t

claims. The ory of Pr ob ability and

its Applic ations, 57(4):607–618,

???? 2013. CODEN TPRBA U.

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

7219 (electronic).

Khatun tsev a:2013:NSL

[Kha13b] M. V. Khatun tsev a. News of

scien tific life. The ory of Pr ob-

ability and its Applic ations, 57

(4):721–724, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Khatun tsev a:2013:BVV

[Kha13c] M. V. Khatun tsev a. On the 60th

birthda y of V. A. V atutin. The-

ory of Pr ob ability and its Applic a-

tions, 57(1):181, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Khatun tsev a:2013:BB

[Kha13d] M. V. Khatun tsev a. On the 80th

birthda y of A. A. Boro vk o v. The-

ory of Pr ob ability and its Applic a-

tions, 56(4):537, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Khatun tsev a:2014:BAS

[Kha14a] M. Khatun tsev a. On the 70th

birthda y of Aleksander Semen-

o vic h Holev o. The ory of Pr ob abil-

ity and its Applic ations, 58(4):660,

???? 2014. CODEN TPRBA U.

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

7219 (electronic).

Khatun tsev a:2014:MBS

[Kha14b] M. V. Khatun tsev a. In memoriam:

B. A. Sev ast y ano v (29.09.1923–

30.08.2013). The ory of Pr ob abil-

ity and its Applic ations, 58(3):487,

???? 2014. CODEN TPRBA U.

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

7219 (electronic).

Khatun tsev a:2014:MYV

[Kha14c] M. V. Khatun tsev a. In memoriam:

Y u. V. Prokhoro v (15.12.1929–

16.07.2013). The ory of Pr ob abil-

ity and its Applic ations, 58(2):173,

???? 2014. CODEN TPRBA U.

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

7219 (electronic).

Khatun tsev a:2015:MOB

[Kha15] M. V. Khatun tsev a. In memo-

riam: [obituaries of Bronius Grige-

lionis, Nik olai V akhania, and Alek-

sei Cherv onenkis]. The ory of Pr ob-

ability and its Applic ations, 59

(3):532–534, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Khatun tsev a:2016:CSA

[Kha16a] M. V. Khatun tsev a. The Claude

E. Shannon Aw ard. The ory of

Pr ob ability and its Applic ations,

60(3):501, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Khatun tsev a:2016:CS

[Kha16b] M. V. Khatun tsev a. Congratu-

lations to A. N. Shiry aev. The-

ory of Pr ob ability and its Applic a-

tions, 60(4):670, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Khatun tsev a:2016:E

[Kha16c] M. V. Khatun tsev a. F rom the

Editors. The ory of Pr ob ability

and its Applic ations, 60(3):529,

???? 2016. CODEN TPRBA U.

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

7219 (electronic).

Khatun tsev a:2017:NSL

[Kha17a] M. V. Khatun tsev a. News of sci-

en tific life. The ory of Pr ob abil-

ity and its Applic ations, 61(2):356,

???? 2017. CODEN TPRBA U.

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

7219 (electronic).

Khatun tsev a:2017:BB

[Kha17b] M. V. Khatun tsev a. On the 85th

birthda y of A. A. Boro vk o v. The-

ory of Pr ob ability and its Applic a-

tions, 61(2):177, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kharto v:2018:CRS

[Kha18a] A. A. Kharto v. Criteria of rel-

ativ e and sto c hastic compactness

for distributions of sums of inde-

p enden t random v ariables. The-

ory of Pr ob ability and its Applic a-

tions, 63(1):57–71, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Khatun tsev a:2018:NSL

[Kha18b] M. V. Khatun tsev a. News of sci-

en tific life. The ory of Pr ob abil-

ity and its Applic ations, 63(2):336,

???? 2018. CODEN TPRBA U.

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

7219 (electronic).

Khikhol:2010:F GD

[Khi10] S. A. Khikhol. A form ula

for the generalized densit y pro-

cess of the distributions of semi-

martingales with indep enden t in-

cremen ts. The ory of Pr ob abil-

ity and its Applic ations, 54(4):

626–637, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Khikhol:2014:ALC

[Khi14a] S. A. Khikhol. Av eraging the lo-

cal c haracteristics brings a semi-

martingale with indep enden t in-

cremen ts closer to L ´ evy pro-

cesses. The ory of Pr ob ability and

its Applic ations, 58(3):413–429,

???? 2014. CODEN TPRBA U.

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

7219 (electronic).

Khil:2014:MSS

[Khi14b] E. V. Khil. Mark o v structure of

the sequence of lo cal maxima and

the gaps b et w een them. The ory

of Pr ob ability and its Applic ations,

58(3):430–441, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Khokhlo v:2013:RB

[Kho13] Y u. S. Khokhlo v. Reviews and

bibliograph y . The ory of Pr ob-

ability and its Applic ations, 57

(4):718–720, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Klebaner:2011:AAR

[KL11] F. Klebaner and R. Liptser.

Asymptotic analysis of ruin in

the constan t elasticit y of v ariance

mo del. The ory of Pr ob ability and

its Applic ations, 55(2):291–297,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i2/p291_s1 .

Klebaner:2014:WSE

[KL14] F. Klebaner and R. Liptser. When

a sto c hastic exp onen tial is a true

martingale. Extension of the Benes

metho d. The ory of Pr ob ability

and its Applic ations, 58(1):38–62,

???? 2014. CODEN TPRBA U.

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

7219 (electronic).

Kabano v:2018:CFN

[KME18] Y u. M. Kabano v, R. Mokb el, and

Kh. El Bitar. Clearing in finan-

cial net w orks. The ory of Pr ob-

ability and its Applic ations, 62

(2):252–277, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kagan:2015:PCS

[KMM15] A. M. Kagan, Y. Malino vsky

, and

L. Mattner. P artially complete

sufficien t statistics are join tly com-

plete. The ory of Pr ob ability and

its Applic ations, 59(3):359–374,

???? 2015. CODEN TPRBA U.

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

7219 (electronic).

Korolyuk:2014:NSL

[KMS14] V. S. Korolyuk, Y u. S. Mish ura,

and L. M. Sakhno. News of sci-

en tific life. The ory of Pr ob abil-

ity and its Applic ations, 58(1):172,

???? 2014. CODEN TPRBA U.

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

7219 (electronic).

Kolo dii:2012:PMS

[Kol12] N. A. Kolo dii. On parameter-

measurabilit y of the sto c has-

tic in tegral with resp ect to the

DEN TPRBA

U. ISSN 0040-585X

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

Korolev:2011:NMT

[KS11] V. Y u. Korolev and I. G.

Shevtso v a. A new momen t-

t yp e estimate of con v ergence

rate in the Ly apuno v theo-

rem. The ory of Pr ob ability and

its Applic ations, 55(3):505–509,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i3/p505_s1 .

Klartag:2012:VBE

[KS12] B. Klartag and S. So din. V ari-

ations on the Berry–Esseen the-

orem. The ory of Pr ob ability and

its Applic ations, 56(3):403–419,

???? 2012. CODEN TPRBA U.

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

7219 (electronic).

Ko v alevskii:2015:ASR

[KS15] A. P

. Ko v alevskii and E. V.

Shatalin. Asymptotics of sums of

residuals of one-parameter linear

regression on order statistics. The-

ory of Pr ob ability and its Applic a-

tions, 59(3):375–387, ???? 2015.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Kabano v:2016:MPF

[KS16] Y. Kabano v and A. Shiry aev.

Mo dern problems of financial

mathematics. The ory of Pr ob-

ability and its Applic ations, 60

(4):531–532, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kabano v:2017:MPF

[KS17] Y u. M. Kabano v and A. N.

Shiry aev. Mo dern problems of fi-

nancial mathematics. The ory of

Pr ob ability and its Applic ations,

61(1):1–2, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kampf:2018:F CL

[KS18] J. Kampf and E. Sp o darev. A

functional cen tral limit theorem

for in tegrals of stationary mixing

random fields. The ory of Pr ob-

ability and its Applic ations, 63

(1):135–150, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kv aratskhelia:2014:DCR

[KT14] V. V. Kv aratskhelia and V. I.

T arieladze. Diagonally canon-

ical and related Gaussian ran-

dom elemen ts. The ory of Pr ob-

ability and its Applic ations, 58

(2):286–296, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kudry a vtsev:2019:A WH

[Kud19] O. E. Kudry a vtsev. Appro xi-

mate Wiener–Hopf factorization

and Mon te Carlo metho ds for

L ´ evy pro cesses. The ory of Pr ob-

ability and its Applic ations, 64

(2):186–208, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kuznetso v:2011:APP

[Kuz11a] A. Kuznetso v. Analytic pro of of

P ec herskii–Rogozin iden tit y and

Wiener–Hopf factorization. The-

ory of Pr ob ability and its Ap-

plic ations, 55(3):432–443, ????

2011. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i3/p432_s1 .

Kuznetso v a:2011:CEI

[Kuz11b] A. A. Kuznetso v a. Con-

ditional en trop y for infinite-

dimensional quan tum systems.

The ory of Pr ob ability and its Ap-

plic ations, 55(4):709–717, ????

2011. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i4/p709_s1 .

Kuznetso v a:2011:RL T

[Kuz11c] T. V. Kuznetso v a. Refinemen t

of the limit theorem for max-

ima of indep enden t random sums

in the case of zero asymme-

try . The ory of Pr ob ability and

its Applic ations, 55(2):298–302,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i2/p298_s1 .

Klok o v:2013:LMC

[KV13] S. A. Klok o v and A. Y u. V ereten-

nik o v. On lo cal mixing conditions

for SDE appro ximations. The ory

of Pr ob ability and its Applic ations,

57(1):110–131, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Khristolyub o v:2019:L TS

[KY19] I. I. Khristolyub o v and E. B.

Y aro v a y a. A limit theorem for

sup ercritical random branc hing

w alks with branc hing sources of

v arying in tensit y . The ory of Pr ob-

ability and its Applic ations, 64

(3):365–384, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

LaGatta:2013:CDG

[LaG13a] T. LaGatta. Con tin uous dis-

in tegrations of Gaussian pro-

cesses. The ory of Pr ob ability and

its Applic ations, 57(1):151–162,

???? 2013. CODEN TPRBA U.

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

7219 (electronic).

Lagutin:2013:SMG

[Lag13b] M. B. Lagutin. Some mo del

of gas p enetration in to p orous

medium. The ory of Pr ob abil-

ity and its Applic ations, 57(2):

342–346, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Lauren t:2011:V CR

[Lau11] S. Lauren t. On V ershikian and

I-cosy random v ariables and fil-

trations. The ory of Pr ob ability

and its Applic ations, 55(1):54–76,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i1/p54_s1.

Link e:2018:CEE

[LB18] Y u. Y u. Link e and I. S. Boriso v.

Constructing explicit estimators

in nonlinear regression problems.

The ory of Pr ob ability and its Ap-

plic ations, 63(1):22–44, ???? 2018.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Leb edev:2010:T AS

[Leb10] A. V. Leb edev. T ail asymp-

totics for stationary distribu-

tions of maximal branc hing pro-

cesses. The ory of Pr ob ability and

its Applic ations, 54(4):699–702,

???? 2010. CODEN TPRBA U.

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

7219 (electronic).

Leb edev:2013:MER

[Leb13] A. V. Leb edev. Multiv ariate ex-

tremes of random prop erties of

particles in sup ercritical branc h-

ing pro cesses. The ory of Pr ob-

ability and its Applic ations, 57

(4):678–683, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Leb edev:2019:UBE

[Leb19] A. V. Leb edev. Upp er b ound for

the exp ected minim um of dep en-

den t random v ariables with kno wn

Kendall’s T au. The ory of Pr ob-

ability and its Applic ations, 64

(3):465–473, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Lop ez-Garcia:2011:CSL

[LG11] M. L´ op ez-Garc ´ ıa. Characteri-

zation of solutions to the lognormal momen t problem. The-

ory of Pr ob ability and its Ap-

plic ations, 55(2):303–307, ????

2011. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i2/p303_s1 .

Li:2015:LFS

[Li15] L. Li. F rom Ly apuno v functions

to Sob olev inequalities. The ory

of Pr ob ability and its Applic ations,

59(4):693–699, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Link e:2016:RF O

[Lin16] Y u. Y u. Link e. Refinemen t of

Fisher’s one-step estimators in the

case of slo wly con v erging initial es-

timators. The ory of Pr ob ability

and its Applic ations, 60(1):88–102,

???? 2016. CODEN TPRBA U.

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

7219 (electronic).

Link e:2018:APO

[Lin18] Y u. Y u. Link e. Asymptotic prop-

erties of one-step w eigh ted M -

estimators with applications to

regression. The ory of Pr ob abil-

ity and its Applic ations, 62(3):

373–398, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Liso vskii:2019:BST

[Lis19] D. I. Liso vskii. Ba y esian sequen-

tial testing problem for a Bro w-

nian bridge. The ory of Pr ob-

ability and its Applic ations, 63

(4):556–579, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Lyk o v:2013:LHS

[LMM13] A. A. Lyk o v, V. A. Malyshev, and

S. A. Muzyc hk a. Linear Hamil-

tonian systems under microscopic

random influence. The ory of Pr ob-

ability and its Applic ations, 57

(4):684–688, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Loto v:2015:ARP

[Lot15] V. I. Loto v. On the asymptotics

of the ruin probabilit y . The ory

of Pr ob ability and its Applic ations,

59(1):154–163, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Lototsky:2010:UAS

[LR10] S. V. Lototsky and B. L. Ro-

zo vskii. A unified approac h

to sto c hastic ev olution equa-

tions using the Sk orokho d in te-

gral. The ory of Pr ob ability and

its Applic ations, 54(2):189–202,

???? 2010. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i2/p189_s1 .

Liso vskii:2019:STT

[LS19] D. I. Liso vskii and A. N. Shiry aev.

Sequen tial testing of t w o h yp othe-

ses for a stationary Ornstein–

Uhlen b ec k pro cess. The ory of

Pr ob ability and its Applic ations, 63

(4):580–593, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Liu:2019:R CB

[L V19] M. Liu and V. V atutin. Re-

duced critical branc hing pro cesses

for small p opulations. The ory of

Pr ob ability and its Applic ations, 63

(4):648–656, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Lyk o v:2018:R VF

[Lyk18] K. V. Lyk o v. An y random v ari-

able with finite momen ts is a sum

of t w o v ariables with determinate

momen t problem. The ory of Pr ob-

ability and its Applic ations, 62

(4):632–639, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Lyulk o:2010:SRM

[Lyu10] Y a. A. Lyulk o. Sto c hastic rep-

resen tations of max-t yp e func-

tionals of a random w alk. The-

ory of Pr ob ability and its Ap-

plic ations, 54(3):516–525, ????

2010. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i3/p516_s1 .

Lyulk o:2012:DTS

[Lyu12] Y a. A. Lyulk o. On the distribu-

tion of time sp en t b y a Mark o v

c hain at differen t lev els un til

ac hieving a fixed state. The-

ory of Pr ob ability and its Ap-

plic ations, 56(1):140–149, ????

2012. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v56/i1/p140_s1 .

Ma:2013:SLK

[Ma13] C. Ma. The Sc ho en b erg–L ´ evy k er-

nel and relationships among frac-

tional Bro wnian motion, bifrac-

tional Bro wnian motion, and oth-

ers. The ory of Pr ob ability and

its Applic ations, 57(4):619–632,

???? 2013. CODEN TPRBA U.

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

7219 (electronic).

Ma:2017:BVR

[Ma17] C. Ma. Binomial-χ

2

v ector ran-

dom fields. The ory of Pr ob-

ability and its Applic ations, 61

(3):375–388, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Magdziarz:2010:NMM

[Mag10] M. Magdziarz. A note on

Maruy ama’s mixing theorem.

The ory of Pr ob ability and its Ap-

plic ations, 54(2):322–324, ????

2010. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i2/p322_s1 .

Mak asu:2017:MEI

[Mak17] C. Mak asu. Maximal exp onen-

tial inequalities for certain diffu-

sion pro cesses. The ory of Pr ob-

ability and its Applic ations, 61

(1):159–167, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Malyshev:2017:DDC

[Mal17] F. M. Malyshev. The distribu-

tion densit y of the comm utan t

of random rotations of a three-

dimensional Euclidean space. The-

ory of Pr ob ability and its Applic a-

tions, 61(2):277–294, ???? 2017.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Mallein:2018:BR W

[Mal18a] B. Mallein. N -branc hing random

w alk with α-stable spine. The ory

of Pr ob ability and its Applic ations,

62(2):295–318, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Maller:2018:ERL

[Mal18b] R. A. Maller. Extensions of regu-

larit y for a L ´ evy pro cess. The ory

of Pr ob ability and its Applic ations,

62(4):575–603, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Mamp oria:2012:SDE

[Mam12] B. Mamp oria. Sto c hastic dif-

feren tial equation for generalized

random pro cesses in a Banac h

space. The ory of Pr ob ability and

its Applic ations, 56(4):602–620,

???? 2012. CODEN TPRBA U.

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

7219 (electronic).

Mamp oria:2013:SDE

[Mam13] B. Mamp oria. Sto c hastic dif-

feren tial equation for generalized

random pro cesses in a Banac h

space. The ory of Pr ob ability and

its Applic ations, 56(4):602–620,

???? 2013. CODEN TPRBA U.

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

7219 (electronic).

Mamp oria:2017:LSD

[Mam17] B. Mamp oria. Linear sto c has-

tic differen tial equations in a Ba-

nac h space. The ory of Pr ob-

ability and its Applic ations, 61

(2):295–308, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Manita:2015:NSL

[Man15] A. D. Manita. News of sci-

en tific life. The ory of Pr ob-

ability and its Applic ations, 59

(4):707–710, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Mastikhin:2012:FPB

[Mas12] A. V. Mastikhin. Final probabil-

ities for Bec k er epidemic Mark o v

pro cess. The ory of Pr ob ability and

its Applic ations, 56(3):521–527,

???? 2012. CODEN TPRBA U.

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

7219 (electronic).

Mazurkiewicz:2012:BWS

[Maz12] G. Mazurkiewicz. On R

+

-

W eakly stable distribution. The-

ory of Pr ob ability and its Ap-

plic ations, 56(1):149–154, ????

2012. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v56/i1/p149_s1 .

Mazur:2018:MFT

[Maz18] A. E. Mazur. Mo deling and fit-

ting of time series with hea vy dis-

tribution tails and strong time de-

p endence b y Gaussian time se-

ries. The ory of Pr ob ability and

its Applic ations, 63(1):151–154,

???? 2018. CODEN TPRBA U.

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

7219 (electronic).

Myron yuk:2015:ILS

[MF15] M. V. Myron yuk and G. M. F eld-

man. Indep enden t linear statis-

tics on the cylinders. The ory of

Pr ob ability and its Applic ations, 59

(2):260–278, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Maslo v:2013:UPT

[MM13] V. P

. Maslo v and T. V. Maslo v a.

Un b ounded probabilit y theory and

its applications. The ory of Pr ob-

ability and its Applic ations, 57

(3):444–467, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Mohamed:2014:MCS

[Moh14] N. M. A. Mohamed. Mon te Carlo

sampling of Maxw ell and Gaus-

sian distributions using a single

random n um b er. The ory of Pr ob-

ability and its Applic ations, 58

(4):698–704, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Molc hano v:2012:NSL

[Mol12] S. A. Molc hano v. News of sci-

en tific life: On the 80th birth-

da y of A. A. Y ushk evic h. The-

ory of Pr ob ability and its Ap-

plic ations, 56(1):176–177, ????

2012. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v56/i1/p176_s1 .

Morozo v:2012:D VF

[Mor12] I. S. Morozo v. Differen tiabilit y

of the v alue function in the ro-

bust utilit y maximization prob-

lem. The ory of Pr ob ability and

its Applic ations, 56(2):327–337,

???? 2012. CODEN TPRBA U.

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

7219 (electronic).

Metafune:2010:GPT

[MPR10] G. Metafune, D. P allara, and

A. Rhandi. Global prop erties of

transition probabilities of singular

diffusions. The ory of Pr ob ability

and its Applic ations, 54(1):68–96,

???? 2010. CODEN TPRBA U.

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

7219 (electronic).

Mo darresi:2015:CPC

[MR15] N. Mo darresi and S. Rezakhah.

Certain p erio dically correlated

m ulticomp onen t lo cally station-

ary pro cesses. The ory of Pr ob-

ability and its Applic ations, 59

(2):320–327, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Mesc henmoser:2013:F CL

[MS13] D. Mesc henmoser and A. Shashkin.

F unctional Cen tral Limit Theorem

for the measures of lev el surfaces of the Gaussian random field. The ory

of Pr ob ability and its Applic ations,

57(1):162–172, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Melkumo v a:2019:MLM

[MS19] L. E. Melkumo v a and S. Y a.

Shatskikh. Maxim um lik eliho o d

metho d in de Finetti’s Theo-

rem. The ory of Pr ob ability and

its Applic ations, 63(4):657–663,

???? 2019. CODEN TPRBA U.

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

7219 (electronic).

Mumino v:2011:LDM

[Mum11] M. S. Mumino v. On limit

distribution of maximal devi-

ation of empirical distribution

densit y and regression function.

I. The ory of Pr ob ability and

its Applic ations, 55(3):509–517,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i3/p509_s1 .

Mumino v:2012:LDM

[Mum12] M. S. Mumino v. On limit

distribution of maximal devi-

ation of empirical distribution

densit y and regression function.

I I. The ory of Pr ob ability and

its Applic ations, 56(1):155–166,

???? 2012. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v56/i1/p155_s1.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i2/p324_s1 .

ORourk e:2014:FME

[ORS14] S. O’Rourk e, D. Renfrew, and

A. Soshnik o v. Fluctuations of

matrix en tries of regular func-

tions of sample co v ariance ran-

dom matrices. The ory of Pr ob-

ability and its Applic ations, 58

(4):615–639, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Osmolo vskii:2010:EAE

[Osm10] I. Y u. Osmolo vskii. On estimat-

ing appro ximation exactness for

asymptotic expansions in p oly-

nomial cases. The ory of Pr ob-

ability and its Applic ations, 54

(1):154–160, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

P alamarc h uk:2018:AAB

[P al18] E. S. P alamarc h uk. Analysis of the

asymptotic b eha vior of the solu-

tion to a linear sto c hastic differ-

en tial equation with sub exp onen-

tially stable matrix and its appli-

cation to a con trol problem. The-

ory of Pr ob ability and its Applic a-

tions, 62(4):522–533, ???? 2018.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

P alamarc h uk:2019:UF A

[P al19] E. S. P alamarc h uk. On up-

p er functions for anomalous dif-

fusions go v erned b y time-v arying

Ornstein–Uhlen b ec k pro cess. The-

ory of Pr ob ability and its Applic a-

tions, 64(2):209–228, ???? 2019.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

P erelman:2012:TVI

[P er12] G. V. P erelman. T o w ards the

v alidit y of It^ o’s form ula for dis-

con tin uous functions. The ory of

Pr ob ability and its Applic ations, 56

(3):443–456, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Priv alsky:2012:MPC

[PF12] V. E. Priv alsky and M. I. F or-

tus. Miscellanea: On p ossible

causes of global w arming. The ory

of Pr ob ability and its Applic ations,

56(2):313–317, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

P anc hev a:2014:ABC

[PG14] E. I. P anc hev a and A. Gaco v-

sk a. Asymptotic b eha vior of cen-

tral order statistics under mono-

tone normalization. The ory of

Pr ob ability and its Applic ations, 58

(1):107–120, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Prokhoro v:2018:BCF

[PGU18] Y u. V. Prokhoro v, F. G¨ otze, and

V. V. Uly ano v. On b ounds for

c haracteristic functions of p o w-

ers of asymptotically normal v ari-

ables. The ory of Pr ob ability

and its Applic ations, 62(1):98–116,

???? 2018. CODEN TPRBA U.

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

7219 (electronic).

Pinelis:2015:R TI

[Pin15] I. Pinelis. Rosen thal-t yp e inequal-

ities for martingales in 2-smo oth

Banac h spaces. The ory of Pr ob-

ability and its Applic ations, 59

(4):699–706, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Pinelis:2018:QMN

[Pin18] I. Pinelis. Quan tifying mini-

mal noncollinearit y among ran-

dom p oin ts. The ory of Pr ob-

ability and its Applic ations, 62

(4):604–616, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Pinelis:2019:EBT

[Pin19a] I. Pinelis. Exact b ounds on

the truncated-tilted mean, with

applications. The ory of Pr ob-

ability and its Applic ations, 63

(3):447–463, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Pinelis:2019:OUB

[Pin19b] I. Pinelis. An optimal upp er b ound

on the tail probabilit y for sums

of random v ariables. The ory of

Pr ob ability and its Applic ations, 64

(3):474–480, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Piterbarg:2018:MEG

[Pit18] V. I. Piterbarg. Massiv e excur-

sions of Gaussian isotropic fields.

metho d of momen ts. The ory of

Pr ob ability and its Applic ations, 63

(2):193–208, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

P ang:2010:R CT

[PL10] T.-X. P ang and Z.-Y. Lin. On

the rates of the Ch ung-t yp e la w

of logarithm. The ory of Pr ob-

ability and its Applic ations, 54

(4):703–717, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Platono v a:2017:PRS

[Pla17] M. V. Platono v a. Probabilis-

tic represen tation of a solution

of the Cauc h y problem for ev o-

lution equations with Riemann–

Liouville op erators. The ory of

Pr ob ability and its Applic ations, 61

(3):389–407, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

P olunc henk o:2019:NQS

[PMS19] A. S. P olunc henk o, S. Mart ´ ınez,

and J. San Mart ´ ın. A note on

the quasi-stationary distribution

of the Shiry aev martingale on the

p ositiv e half-line. The ory of Pr ob-

ability and its Applic ations, 63

(3):464–478, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

P a vlo v:2015:OST

[PN15] I. V. P a vlo v and O. V. Nazark o.

Optional sampling theorem for de-

formed submartingales. The ory

of Pr ob ability and its Applic ations,

59(3):499–507, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

P olunc henk o:2018:ANM

[P ol18] A. S. P olunc henk o. Asymp-

totic near-minimaxit y of the ran-

domized Shiry aev–Rob erts–P ollak

c hange-p oin t detection pro cedure

in con tin uous time. The ory of

Pr ob ability and its Applic ations, 62

(4):617–631, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

P ozdn y ak o v:2013:BI

[P oz13] V. P ozdn y ak o v. On the 80th birth-

da y of I. A. Ibragimo v. The-

ory of Pr ob ability and its Applic a-

tions, 57(3):367, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

P eccati:2010:DSP

[PP10] G. P eccati and J.-R. Pyc k e.

Decomp ositions of sto c hastic

pro cesses based on irreducible

group represen tations. The-

ory of Pr ob ability and its Ap-

plic ations, 54(2):217–245, ????

2010. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i2/p217_s1 .

P ercus:2017:JSR

[PP17] J. K. P ercus and O. E. P er-

cus. Join t statistics of ran-

dom w alk on Z

1

and accum ula-

tion of visits. The ory of Pr ob-

ability and its Applic ations, 61

(3):499–505, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Prok a j:2011:L TM

[PR11] V. Prok a j and M. R´ ason yi. Lo cal

and true martingales in discrete

time. The ory of Pr ob ability and

its Applic ations, 55(2):325–332,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i2/p325_s1 .

Platono v a:2019:BR W

[PR19] M. V. Platono v a and K. S.

Ry ado vkin. Branc hing random

w alks on Z d

with p erio dic branc h-

ing sources. The ory of Pr ob-

ability and its Applic ations, 64

(2):229–248, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Prokhoro v:2018:YP A

[Pro18] Y uri Prokhoro v. Y uri Prokhoro v

ab out himself. The ory of Pr ob abil-

ity and its Applic ations, 62(1):2–

11, ???? 2018. CODEN TPRBA U.

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

7219 (electronic).

Przystalski:2015:NLI

[Prz15] M. Przystalski. A note on a la w of

iterated logarithm for b ounded N -

demimartingales. The ory of Pr ob-

ability and its Applic ations, 59

(1):163–167, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Przystalski:2016:LE

[Prz16] M. Przystalski. Letter to the

Editors. The ory of Pr ob ability

and its Applic ations, 60(3):528,

???? 2016. CODEN TPRBA U.

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

7219 (electronic).

Piterbarg:2010:NSLa

[PS10a] V. Piterbarg and A. N. Shiry aev.

News of scien tific life. The-

ory of Pr ob ability and its Ap-

plic ations, 54(2):370–373, ????

2010. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i2/p370_s1 .

Piterbarg:2010:NSLb

[PS10b] V. Piterbarg and A. N. Shiry aev.

News of scien tific life. The-

ory of Pr ob ability and its Ap-

plic ations, 54(3):550–551, ????

2010. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i3/p550_s1 .

Presman:2010:OSR

[PS10c] E. L. Presman and I. M. Sonin.

On optimal stopping of random

sequences mo dulated b y Mark o v

c hain. The ory of Pr ob ability and

its Applic ations, 54(3):534–542,

???? 2010. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i3/p534_s1 .

Pirogo v:2014:NSL

[PS14] S. A. Pirogo v and R. Sv erc hk o v.

News of scien tific life. The ory of

Pr ob ability and its Applic ations, 58

(4):705–707, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Prokhoro v:2014:BBV

[PSM14] Y u. V. Prokhoro v, A. N. Shiry aev,

and A. D. Manita. On the 100th

birthda y of B. V. Gnedenk o. The-

ory of Pr ob ability and its Applic a-

tions, 58(1):1–3, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

P a vlo v:2017:EMM

[PST17] I. V. P a vlo v, V. V. Shamra y ev a,

and I. V. Tsv etk o v a. On the

existence of martingale measures

satisfying the w eak ened condition

of noncoincidence of barycen ters

in the case of coun table prob-

abilit y space. The ory of Pr ob-

ability and its Applic ations, 61

(1):167–175, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Pusev:2011:SD A

[Pus11] R. S. Pusev. Small devia-

tions asymptotics for Mat ´ ern pro-

cesses and fields under w eigh ted

quadratic norm. The ory of

Pr ob ability and its Applic ations,

55(1):164–172, ???? 2011.

CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i1/p164_s1.

Ragimo v:2013:IL T

[RA13] F. Ragimo v and F. Azizo v. In-

tegral limit theorems for nonlin-

ear b oundary crossing time for

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

ability and its Applic ations, 57

(1):172–178, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Radc henk o:2010:SFS

[Rad10] V. N. Radc henk o. Sample func-

tions of sto c hastic measures and

Beso v spaces. The ory of Pr ob-

ability and its Applic ations, 54

(1):160–168, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Radc henk o:2015:EED

[Rad15] V. M. Radc henk o. Ev olution equa-

tions driv en b y general sto c hastic

measures in Hilb ert space. The ory

of Pr ob ability and its Applic ations,

59(2):328–339, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Radc henk o:2018:FSE

[Rad18] V. M. Radc henk o. F ourier se-

ries expansion of sto c hastic mea-

sures. The ory of Pr ob ability and

its Applic ations, 63(2):318–326,

???? 2018. CODEN TPRBA U.

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

7219 (electronic).

Ragimo v:2010:ABL

[Rag10] F. G. Ragimo v. On the asymp-

totic b eha vior of lo cal probabili-

ties of a m ultidimensional random w alk crossing nonlinear b ound-

aries. The ory of Pr ob ability and

its Applic ations, 54(2):333–339,

???? 2010. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i2/p333_s1 .

Raimo v a:2013:PRS

[Rai13] G. M. Raimo v a. Probabilistic

represen tation of the solution of

the initial-b oundary v alue prob-

lem for the system of parab olic

equations. The ory of Pr ob abil-

ity and its Applic ations, 57(4):

688–697, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Rao:2018:CPD

[Rao18] B. L. S. Prak asa Rao. Characteri-

zations of probabilit y distributions

through Q-indep endence. The ory

of Pr ob ability and its Applic ations,

62(2):335–338, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Ruiz-Medina:2014:CLR

[RMC14] M. D. Ruiz-Medina and R. M.

Crujeiras. A cen tral limit result

in the w a v elet domain for mini-

m um con trast estimation of frac-

tal random fields. The ory of Pr ob-

ability and its Applic ations, 58

(3):458–486, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Ro diono v:2018:DTT

[Ro d18] I. V. Ro diono v. A discrimina-

tion test for tails of W eibull-t yp e

distributions. The ory of Pr ob-

ability and its Applic ations, 63

(2):327–335, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Ro diono v:2019:DCH

[Ro d19] I. V. Ro diono v. Discrimination

of close h yp otheses ab out the dis-

tribution tails using higher or-

der statistics. The ory of Pr ob-

ability and its Applic ations, 63

(3):364–380, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Rokhlin:2010:LBM

[Rok10] D. B. Rokhlin. Lo w er b ounds

of martingale measure densi-

ties in the Dalang–Morton–

Willinger theorem. The ory

of Pr ob ability and its Applic a-

tions, 54(3):447–465, ???? 2010.

CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i3/p447_s1 .

Rokhlin:2012:RRP

[Rok12] D. B. Rokhlin. Recurrence rela-

tions for price b ounds of con tin-

gen t claims in discrete time mar-

k et mo dels. The ory of Pr ob ability

and its Applic ations, 56(1):72–95,

???? 2012. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v56/i1/p72_s1 .

Rokhlin:2019:LSS

[Rok19] D. B. Rokhlin. Q-learning in a

sto c hastic Stac k elb erg game b e-

t w een an uninformed leader and a

naiv e follo w er. The ory of Pr ob abil-

ity and its Applic ations, 64(1):41–

58, ???? 2019. CODEN TPRBA U.

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

7219 (electronic).

Rozo vsky:2010:SDP

[Roz10] L. V. Rozo vsky

. Small devia-

tion probabilities for maxim um of

partial sums. The ory of Pr ob-

ability and its Applic ations, 54

(4):717–724, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Rozo vsky:2013:CCG

[Roz13] L. V. Rozo vsky

. On the con-

v ergence conditions of the gener-

alized Spitzer series. The ory of

Pr ob ability and its Applic ations, 57

(4):697–698, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Rozo vsky:2014:SDS

[Roz14] L. V. Rozo vsky

. Small devia-

tions of series of indep enden t non-

negativ e random v ariables with

smo oth w eigh ts. The ory of Pr ob-

ability and its Applic ations, 58

(1):121–137, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Rozo vsky:2015:SDP

[Roz15] L. V. Rozo vsky

. Sup erlarge devi-

ation probabilities for sums of in-

dep enden t random v ariables with

exp onen tially decreasing tails.

I I. The ory of Pr ob ability and

its Applic ations, 59(1):168–177,

???? 2015. CODEN TPRBA U.

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

7219 (electronic).

Rozo vsky:2016:SDP

[Roz16] L. V. Rozo vsky

. Small devia-

tions of probabilities for w eigh ted

sum of indep enden t p ositiv e ran-

dom v ariables with a common dis-

tribution that decreases at zero

not faster than a p o w er. The ory

of Pr ob ability and its Applic ations,

60(1):142–150, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Rozo vsky:2018:SDPb

[Roz18a] L. V. Rozo vsky

. Small devia-

tion probabilities for a w eigh ted

sum of indep enden t p ositiv e ran-

dom v ariables with common distri-

bution function that can decrease

at zero fast enough. The ory of

Pr ob ability and its Applic ations, 63

(1):155–163, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Rozo vsky:2018:SDP a

[Roz18b] L. V. Rozo vsky

. Small devi-

ation probabilities for w eigh ted

sum of indep enden t random v ari-

ables with a common distribu-

tion ha ving a p o w er decrease at

zero, under minimal momen t as-

sumptions. The ory of Pr ob abil-

ity and its Applic ations, 62(3):

491–495, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Rozo vsky:2019:ILC

[Roz19a] L. V. Rozo vsky

. In tegro-lo cal CL T

for sums of indep enden t nonlat-

tice random v ectors. The ory of

Pr ob ability and its Applic ations,

64(1):27–40, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Rozo vsky:2019:EAS

[Roz19b] L. V. Rozo vsky

. On the ex-

act asymptotics of small devia-

tions of L

2

-norm for some Gaus-

sian random fields. The ory of

Pr ob ability and its Applic ations, 63

(3):381–392, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Rason yi:2016:OIU

[RR V16] M. R´ ason yi and J. G. Ro dr ´ ıguez-

Villarreal. Optimal in v estmen t

under b eha vioral criteria in in-

complete diffusion mark et mo d-

els. The ory of Pr ob ability and

its Applic ations, 60(4):631–646,

???? 2016. CODEN TPRBA U.

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

7219 (electronic).

Rukhin:2010:JDP

[Ruk10] A. L. Rukhin. Join t distri-

bution of pattern frequencies

and m ultiv ariate P` oly a–Aeppli

la w. The ory of Pr ob ability and

its Applic ations, 54(2):246–260,

???? 2010. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i2/p246_s1.

dom fields. The ory of Pr ob-

ability and its Applic ations, 59

(3):516–526, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Shashkin:2016:FL T

[Sha16] A. Shashkin. A functional limit

theorem for the in tegrals o v er

lev el sets of a Gaussian random

field. The ory of Pr ob ability and

its Applic ations, 60(1):150–161,

???? 2016. CODEN TPRBA U.

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

7219 (electronic).

Shevtso v a:2011:AEC

[She11] I. G. Shevtso v a. On the

asymptotically exact constan ts in

the Berry–Esseen-k atz inequal-

it y . The ory of Pr ob ability and

its Applic ations, 55(2):225–252,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i2/p225_s1 .

Shevtso v a:2013:MTE

[She13] I. G. Shevtso v a. Momen t-t yp e es-

timates with an impro v ed struc-

ture for the accuracy of the normal

appro ximation to distributions of

sums of indep enden t symmetric

random v ariables. The ory of Pr ob-

ability and its Applic ations, 57

(3):468–496, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Shevtso v a:2014:NSL

[She14a] I. G. Shevtso v a. News of sci-

en tific life. The ory of Pr obability and its Applic ations, 58

(2):343–344, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Shevtso v a:2014:ANA

[She14b] I. G. Shevtso v a. On the accu-

racy of the normal appro xima-

tion to comp ound P oisson dis-

tributions. The ory of Pr ob abil-

ity and its Applic ations, 58(1):

138–158, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Shevtso v a:2018:CRE

[She18a] I. G. Shevtso v a. Con v ergence rate

estimates in the global CL

T for

comp ound mixed P oisson distri-

butions. The ory of Pr ob ability

and its Applic ations, 63(1):72–93,

???? 2018. CODEN TPRBA U.

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

7219 (electronic).

Shevtso v a:2018:MIA

[She18b] I. G. Shevtso v a. A momen t in-

equalit y with application to con-

v ergence rate estimates in the

global CL

T for P oisson-binomial

random sums. The ory of Pr ob-

ability and its Applic ations, 62

(2):278–294, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Shiry aev:2011:NSL

[Shi11] A. N. Shiry aev. News of scien-

tific life. The ory of Pr ob ability and

its Applic ations, 55(2):368–370,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i2/p368_s1 .

Shiry aev:2015:NSLb

[Shi15a] A. Shiry aev. News of scien tific

life. The ory of Pr ob ability and

its Applic ations, 59(2):355–356,

???? 2015. CODEN TPRBA U.

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

7219 (electronic).

Shiry aev:2015:NSLa

[Shi15b] A. N. Shiry aev. News of sci-

en tific life. The ory of Pr ob-

ability and its Applic ations, 59

(1):178–179, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Shiry aev:2017:MOC

[Shi17a] A. N. Shiry aev. On the minimax

optimalit y of the CUSUM statis-

tic in disorder problems for Bro w-

nian motion. The ory of Pr ob-

ability and its Applic ations, 61

(4):719–726, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Shiry aev:2017:OR

[Shi17b] A. N. Shiry aev. T o our readers!

The ory of Pr ob ability and its Ap-

plic ations, 61(4):539, ???? 2017.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Shiry aev:2018:NSL

[Shi18a] A. N. Shiry aev. News of scien-

tific life-information on the gen-

eral seminar of the departmen t

of probabilit y (facult y of math-

ematics and mec hanics, Mosco w state univ ersit y). The ory of Pr ob-

ability and its Applic ations, 62

(4):675–680, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Shiry aev:2018:BAI

[Shi18b] A. N. Shiry aev. On the 85th

birthda y of Academician I. A.

Ibragimo v. The ory of Pr ob abil-

ity and its Applic ations, 62(4):505,

???? 2018. CODEN TPRBA U.

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

7219 (electronic).

Shin:2019:SDH

[Shi19a] J. Shin. Semimartingale decom-

p osition and heat k ernel estimates

of reflected stable-lik e pro cesses

with v ariable order. The ory of

Pr ob ability and its Applic ations, 64

(3):421–443, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Shiry aev:2019:MRS

[Shi19b] A. N. Shiry aev. In memory

of R. Sh. Liptser (20.03.1936–

02.01.2019). The ory of Pr ob abil-

ity and its Applic ations, 64(2):334,

???? 2019. CODEN TPRBA U.

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

7219 (electronic).

Shkly aev:2011:LDS

[Shk11a] A. V. Shkly aev. Large devia-

tions of Shepp statistics. The-

ory of Pr ob ability and its Ap-

plic ations, 55(4):722–729, ????

2011. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i4/p722_s1 .

Shkly aev:2011:L TR

[Shk11b] A. V. Shkly aev. Limit theorems

for random w alk under the as-

sumption of maxima large devi-

ation. The ory of Pr ob ability and

its Applic ations, 55(3):517–525,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i3/p517_s1 .

Sh ur:2011:UIS

[Sh u11] M. G. Sh ur. Uniform in tegra-

bilit y for strong ratio limit theo-

rems. I I. The ory of Pr ob ability and

its Applic ations, 55(3):473–484,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i3/p473_s1 .

Sh ur:2012:LE

[Sh u12] M. G. Sh ur. Letters to the Ed-

itors. The ory of Pr ob ability and

its Applic ations, 56(1):178–179,

???? 2012. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v56/i1/p178_s1 .

Sh ur:2013:UIS

[Sh u13] M. G. Sh ur. Uniform in tegra-

bilit y for strong ratio limit the-

orems. I I I. The ory of Pr ob-

ability and its Applic ations, 57

(4):649–662, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Sh ur:2014:TTC

[Sh u14] M. G. Sh ur. Tw o theorems on

con v ergence parameter of an ir-

reducible Mark o v c hain. The ory

of Pr ob ability and its Applic ations,

58(1):159–164, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Sh ur:2017:ERR

[Sh u17] M. G. Sh ur. Exp onen tials and

R -recurren t random w alks on

groups. The ory of Pr ob ability and

its Applic ations, 61(3):505–513,

???? 2017. CODEN TPRBA U.

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

7219 (electronic).

Sh v edo v:2015:MVD

[Sh v15] A. S. Sh v edo v. Matrix-v ariate

t-distribution with v ector of de-

grees of freedom. The ory of Pr ob-

ability and its Applic ations, 59

(3):526–531, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Sidoro v:2010:MCS

[Sid10] D. I. Sidoro v. On mixing condi-

tions for sequences of mo ving a v-

erages. The ory of Pr ob ability and

its Applic ations, 54(2):339–347,

???? 2010. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i2/p339_s1.

Sinelnik o v:2012:OSB

[Sin12] S. S. Sinelnik o v. On the opti-

mal stopping of a Bro wnian mo-

tion with a negativ e drift. The ory

of Pr ob ability and its Applic ations,

56(2):343–350, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Sinn:2011:CZC

[SK11] M. Sinn and K. Keller. Co-

v ariances of zero crossings in

Gaussian pro cesses. The ory

of Pr ob ability and its Applic a-

tions, 55(3):485–504, ???? 2011.

CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i3/p485_s1 .

Sto y ano v:2013:HCM

[SL13] J. Sto y ano v and G. D. Lin.

Hardy’s condition in the momen t

problem for probabilit y distribu-

tions. The ory of Pr ob ability and

its Applic ations, 57(4):699–708,

???? 2013. CODEN TPRBA U.

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

7219 (electronic).

Sok olo v:2014:R CP

[Sok14] N. V. Sok olo v. Refinemen ts of clas-

sical probabilit y estimates. The ory

of Pr ob ability and its Applic ations,

58(2):331–333, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Song:2016:R TD

[Son16] Sh. Song. Random time with

differen tiable conditional distribution function. The ory of Pr ob-

ability and its Applic ations, 60

(4):647–669, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Stepano v a:2018:GFT

[SP18] N. Stepano v a and T. P a vlenk o.

Go o dness-of-fit tests based on sup-

functionals of w eigh ted empiri-

cal pro cesses. The ory of Pr ob-

ability and its Applic ations, 63

(2):292–317, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Shiry aev:2019:A TG

[SP19] A. N. Shiry aev and I. V. P a vlo v.

Abstracts of talks giv en at the

3rd In ternational Conference on

Sto c hastic Metho ds. The ory of

Pr ob ability and its Applic ations, 64

(1):124–169, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Spiry aev:2012:SPK

[Spi12] M. A. Spiry aev. On some prop-

erties of Kagi and Renk o trad-

ing strategies for Bro wnian mo-

tion. The ory of Pr ob ability and

its Applic ations, 56(2):280–298,

???? 2012. CODEN TPRBA U.

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

7219 (electronic).

Shiry aev:2017:AIC

[SPTS17] A. N. Shiry aev, I. V. P a vlo v,

T. B. T olozo v a, and V. V. Sham-

raev a. Abstracts of the In ter-

national Conference on Sto c has-

tic Metho ds. The ory of Pr ob-

ability and its Applic ations, 61

(3):521–538, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Senato v:2013:NF A

[SS13] V. V. Senato v and V. N. Sob olev.

New forms of asymptotic expan-

sions in the Cen tral Limit The-

orem. The ory of Pr ob ability

and its Applic ations, 57(1):82–96,

???? 2013. CODEN TPRBA U.

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

7219 (electronic).

Suv orik o v a:2017:MCP

[SS17] A. Suv orik o v a and V. Sp ok oin y .

Multiscale c hange p oin t detec-

tion. The ory of Pr ob ability and

its Applic ations, 61(4):665–691,

???? 2017. CODEN TPRBA U.

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

7219 (electronic).

Startsev:2015:O AE

[Sta15] A. N. Startsev. On one ap-

proac h to estimation of param-

eters of a t w o-dimensional pro-

cess of linear diffusion in nonsta-

tionary case. The ory of Pr ob-

ability and its Applic ations, 59

(2):339–343, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Shiry aev:2011:RJS

[SU11] A. N. Shiry aev and V. V.

Uly ano v. Russian–Japanese sym-

p osium on “A sto c hastic analy-

sis of adv anced statistical mo d-

els”. The ory of Pr ob ability and

its Applic ations, 55(3):536–557,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i3/p536_s1 .

Su:2013:NSL

[Su13] Zhonggen Su. News of scien-

tific life. The ory of Pr ob abil-

ity and its Applic ations, 57(1):

179–180, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Su:2015:NCR

[Su15] Z. Su. Normal con v ergence for ran-

dom partitions with m ultiplicativ e

measures. The ory of Pr ob ability

and its Applic ations, 59(1):40–69,

???? 2015. CODEN TPRBA U.

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

7219 (electronic).

Sukhano v a:2010:MC

[Suk10] E. M. Sukhano v a. Matrix corre-

lation. The ory of Pr ob ability and

its Applic ations, 54(2):347–355,

???? 2010. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i2/p347_s1 .

Salminen:2018:EFP

[SV18] P

. Salminen and L. V ostrik o v a.

On exp onen tial functionals of pro-

cesses with indep enden t incre-

men ts. The ory of Pr ob ability and

its Applic ations, 63(2):267–291,

???? 2018. CODEN TPRBA U.

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

7219 (electronic).

Shneer:2011:UAH

[SW11] S. Shneer and V. W ac h tel. A

unified approac h to the hea vy-

traffic analysis of the maxi-

m um of random w alks. The-

ory of Pr ob ability and its Ap-

plic ations, 55(2):332–341, ????

2011. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i2/p332_s1 .

Syulyukin:2010:ABC

[Syu10a] A. V. Syulyukin. On asymp-

totic Bergstr¨ om-Cheb yshev ex-

pansions. The ory of Pr ob abil-

ity and its Applic ations, 54(1):

177–187, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Syulyukin:2010:QNE

[Syu10b] A. V. Syulyukin. On quasi-

non uniform estimates of residuals

for the Bergstr¨ om–Cheb yshev ex-

pansion. The ory of Pr ob ability and

its Applic ations, 54(2):355–363,

???? 2010. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i2/p355_s1 .

Syulyukin:2014:AEC

[Syu14] A. V. Syulyukin. On asymp-

totic expansions for con v olution

of distributions whic h b elong to

stable la ws. The ory of Pr ob-

ability and its Applic ations, 58

(3):518–524, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Szablo wski:2012:W OU

[Sza12] P

. J. Szab lo wski. q -wiener and

(α, q )-Ornstein–Uhlen b ec k pro-

cesses. A generalization of kno wn

pro cesses. The ory of Pr ob abil-

ity and its Applic ations, 56(4):

634–659, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Szablo wski:2013:W OU

[Sza13] P

. J. Szab lo wski. q -Wiener and

(α, q )-Ornstein–Uhlen b ec k pro-

cesses. A generalization of kno wn

pro cesses. The ory of Pr ob abil-

ity and its Applic ations, 56(4):

634–659, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Satin:2013:R CT

[SZK13] Y a. A. Satin, A. I. Zeifman, and

A. V. Korot yshev a. On the rate

of con v ergence and truncations

for a class of Mark o vian queue-

ing systems. The ory of Pr ob-

ability and its Applic ations, 57

(3):529–539, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

T ella:2016:PRP

[TE16] P

. Di T ella and H.-J. Engel-

b ert. The predictable represen-

tation prop ert y of comp ensated-

co v ariation stable families of mar-

tingales. The ory of Pr ob ability

and its Applic ations, 60(1):19–44,

???? 2016. CODEN TPRBA U.

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

7219 (electronic).

Timashev:2017:RPP

[Tim17] A. N. Timashev. Random p erm u-

tations with prime lengths of cy-

cles. The ory of Pr ob ability and

its Applic ations, 61(2):309–320,

???? 2017. CODEN TPRBA U.

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

7219 (electronic).

Timashev:2018:L TP

[Tim18] A. N. Timashev. Limit theorems

for p o w er-series distributions with

finite radius of con v ergence. The-

ory of Pr ob ability and its Applic a-

tions, 63(1):45–56, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Timashev:2019:RMC

[Tim19] A. N. Timashev. Random map-

pings with comp onen t sizes from

a giv en set. The ory of Pr ob-

ability and its Applic ations, 64

(3):481–489, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

T olstikhin:2017:CIS

[T ol17] I. O. T olstikhin. Concen tration

inequalities for samples without

replacemen t. The ory of Pr ob-

ability and its Applic ations, 61

(3):462–481, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

T op c hii:2010:TEG

[T op10] V. A. T op c hii. Time to extinc-

tion of Galton–W atson pro cesses

censored at high lev el. The-

ory of Pr ob ability and its Ap-

plic ations, 54(2):285–299, ????

2010. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i2/p285_s1 .

T artak o vsky:2012:TO A

[TPP12] A. G. T artak o vsky

, M. P ollak, and

A. S. P olunc henk o. Third-order

asymptotic optimalit y of the gen-

eralized Shiry aev–Rob erts c hange-

p oin t detection pro cedures. The-

ory of Pr ob ability and its Applic a-

tions, 56(3):457–484, ???? 2012.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

T yurin:2010:ULA

[T yu10] I. S. T yurin. Uniform la ws of

a v erages for sequences of dep en-

den t random elemen ts. The ory

of Pr ob ability and its Applic ations,

54(4):725–732, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

T yurin:2011:CRL

[T yu11a] I. S. T yurin. On the con v er-

gence rate in Ly apuno v’s theo-

rem. The ory of Pr ob ability and

its Applic ations, 55(2):253–270,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i2/p253_s1 .

T yurin:2011:MSA

[T yu11b] Y u. N. T yurin. Multiv ariate sta-

tistical analysis: The geomet-

ric theory

. The ory of Pr ob ability

and its Applic ations, 55(1):91–109,

V atutin:2010:SEC

[VW10] V. A. V atutin and V. W ac h-

tel. Sudden extinction of a

critical branc hing pro cess in a

random en vironmen t. The-

ory of Pr ob ability and its Ap-

plic ations, 54(3):466–484, ????

2010. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i3/p466_s1 .

V atutin:2016:MBS

[VZ16] V. A. V atutin and A. M. Zubk o v.

In memory of B. A. Sev ast’y ano v

(29.09.1923–30.08.2013). The ory

of Pr ob ability and its Applic ations,

60(1):162–171, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

W ac h tel:2016:EAM

[WD16] V. I. W ac h tel and D. E. Deniso v.

An exact asymptotics for the mo-

men t of crossing a curv ed b ound-

ary b y an asymptotically stable

random w alk. The ory of Pr ob-

ability and its Applic ations, 60

(3):481–500, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

W ak aki:2018:CEB

[WF18] H. W ak aki and Y a. F ujik oshi.

Computable error b ounds for high-

dimensional appro ximations of an

LR statistic for additional in-

formation in canonical correla-

tion analysis. The ory of Pr ob-

ability and its Applic ations, 62

(1):157–172, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

W ang:2014:IBS

[WH14] H. W ang and W. Hong. In trin-

sic branc hing structure within ran-

dom w alk on Z . The ory of Pr ob-

ability and its Applic ations, 58

(4):640–659, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

W ang:2019:BEB

[WH19] X. J. W ang and S. H. Hu. The

Berry–Esseen b ound for ρ-mixing

random v ariables and its appli-

cations in nonparametric regres-

sion mo del. The ory of Pr ob-

ability and its Applic ations, 63

(3):479–499, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

W ang:2018:MIN

[WHV18] X. J. W ang, S. H. Hu, and

A. I. V olo din. Momen t inequali-

ties for m-NOD random v ariables

and their applications. The ory

of Pr ob ability and its Applic ations,

62(3):471–490, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Withers:2011:MCV

[WN11] C. S. Withers and S. Nadara-

jah. Maxim um of con tin u-

ous v ersions of P oisson and

negativ e binomial-t yp e distribu-

tions. The ory of Pr ob ability and

its Applic ations, 55(3):525–528,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i3/p525_s1 .

W u:2015:SL T

[W u15] Y. F. W u. Some limit theo-

rems for arra ys of ro wwise pair-

wise negativ ely quadratic dep en-

den t random v ariables. The ory

of Pr ob ability and its Applic ations,

59(2):344–354, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y akymiv:2010:L TM

[Y ak10] A. L. Y akymiv. Limit theorem

for the middle mem b ers of or-

dered cycle lengths in random A-

p erm utations. The ory of Pr ob-

ability and its Applic ations, 54

(1):114–128, ???? 2010. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y akymiv:2011:AIN

[Y ak11] A. L. Y akymiv. Asymptotics

at infinit y of negativ e bino-

mial infinitely divisible distribu-

tions. The ory of Pr ob ability and

its Applic ations, 55(2):342–351,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i2/p342_s1 .

Y akymiv:2015:NCR

[Y ak15] A. L. Y akymiv. On a n um-

b er of comp onen ts in a random

A-mapping. The ory of Pr ob-

ability and its Applic ations, 59

(1):114–127, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y akymiv:2016:TTG

[Y ak16] A. L. Y akymiv. T aub erian the-

orem for generating functions of

m ultiple series. The ory of Pr ob-

ability and its Applic ations, 60

(2):343–347, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y akymiv:2018:ORP

[Y ak18] A. L. Y akymiv. On the order

of random p erm utation with cy-

cle w eigh ts. The ory of Pr ob-

ability and its Applic ations, 63

(2):209–226, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y akymiv:2019:A TR

[Y ak19] A. L. Y akymiv. Ab elian theorem

for the regularly v arying measure

and its densit y in orthan t. The ory

of Pr ob ability and its Applic ations,

64(3):385–400, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y amazato:2012:A CC

[Y am12] M. Y amazato. Absolute con tin u-

it y conditions for m ultiv ariate in-

finitely divisible distributions and

their applications. The ory of Pr ob-

ability and its Applic ations, 56

(2):299–312, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y an ushk evic hiene:2012:BL T

[Y an12] O. Y an ushk evic hiene. On b ounds

in limit theorems for some U -

statistics. The ory of Pr ob abil-

ity and its Applic ations, 56(4):

660–673, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y an ushk evic hiene:2013:BL T

[Y an13] O. Y an ushk evic hiene. On b ounds

in limit theorems for some U -

statistics. The ory of Pr ob abil-

ity and its Applic ations, 56(4):

660–673, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y aro v a y a:2011:CEG

[Y ar11] E. B. Y aro v a y a. Criteria of ex-

p onen tial gro wth for the n um-

b ers of particles in mo dels of

branc hing random w alks. The-

ory of Pr ob ability and its Ap-

plic ations, 55(4):661–682, ????

2011. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i4/p661_s1 .

Y aro v a y a:2018:SAS

[Y ar18] E. B. Y aro v a y a. Sp ectral asymp-

totics of a sup ercritical branc hing

random w alk. The ory of Pr ob-

ability and its Applic ations, 62

(3):413–431, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y ask o v:2010:BCR

[Y as10] P

. A. Y ask o v. A b ound of con-

v ergence rate in w eak la w of

large n um b ers for epidemic pro-

cess. The ory of Pr ob ability and

its Applic ations, 54(3):485–498,

???? 2010. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v54/i3/p485_s1 .

Y ask o v:2011:SCM

[Y as11] P

. A. Y ask o v. Strong con v ergence

for m ultiple sums of nonorthog-

onal random v ariables. The-

ory of Pr ob ability and its Ap-

plic ations, 55(2):351–355, ????

2011. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i2/p351_s1 .

Y ask o v:2015:RMW

[Y as15] P . Y as’k o v. Russian mathemati-

cian wins the 2014 Ab el Prize.

The ory of Pr ob ability and its Ap-

plic ations, 59(1):1–2, ???? 2015.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Y ask o v:2016:MBD

[Y as16] P . Y as’k o v. In memory of E. B.

Dynkin (11.05.1924–14.11.2014).

The ory of Pr ob ability and its Ap-

plic ations, 60(1):172, ???? 2016.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Y ask o v:2018:SSC

[Y as18] P

. A. Y ask o v. On the sp ec-

trum of sample co v ariance matri-

ces for time series. The ory of

Pr ob ability and its Applic ations, 62

(3):432–443, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y engibary an:2011:R WM

[YB11] N. B. Y engibary an and A. G.

Barsegh y an. Random w alks

and mixtures of gamma distribu-

tions. The ory of Pr ob ability and

its Applic ations, 55(3):528–535,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i3/p528_s1 .

Yilmaz:2015:SJD

[YMW15] Y. Yilmaz, G. V. Moustakides,

and X. W ang. Sequen tial join t

detection and estimation. The ory

of Pr ob ability and its Applic ations,

59(3):452–465, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y ongfeng:2012:CPM

[Y on12] W u Y ongfeng. Con v ergence prop-

erties of the maximal partial sums

for arra ys of ro wwise NA ran-

dom v ariables. The ory of Pr ob-

ability and its Applic ations, 56

(3):527–535, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y am:2013:UBB

[YYZ13] S. C. P . Y am, S. P . Y ung, and

W. Zhou. A unified “Bang–

Bang” Principle with resp ect to

R -in v arian t p erformance b enc h-

marks. The ory of Pr ob ability and

its Applic ations, 57(2):357–366,

???? 2013. CODEN TPRBA U.

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

7219 (electronic).

Zac haro v as:2019:EDB

[Zac19] V. Zac haro v as. The estimate

of χ

2

-distance b et w een binomial

and generalized binomial distribu-

tions. The ory of Pr ob ability and

its Applic ations, 64(3):444–455,

???? 2019. CODEN TPRBA U.

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

7219 (electronic).

Zaikin:2015:DSN

[Zai15] A. A. Zaikin. Defect of the

size of nonrandomized test and

randomization effect on decreas-

ing of the necessary sample size

in testing the Bernoulli success

probabilit y . The ory of Pr ob-

ability and its Applic ations, 59

(3):466–480, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zaikin:2019:EA U

[Zai19] A. A. Zaikin. Estimates with

asymptotically uniformly minimal

d-risk. The ory of Pr ob ability and

its Applic ations, 63(3):500–505,

???? 2019. CODEN TPRBA U.

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

7219 (electronic).

Zani:2013:SPL

[Zan13] M. Zani. Sample path large de-

viations for squares of stationary

Gaussian pro cesses. The ory of

Pr ob ability and its Applic ations, 57

(2):347–357, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zineb:2017:AA V

[ZG17] T. Ben Zineb and E. Gob et. An-

alytical appro ximation of v ariable

ann uities for small v olatilit y and

small withdra w al. The ory of Pr ob-

ability and its Applic ations, 61

(1):40–56, ???? 2017. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zhang:2012:BCF

[Zha12] Z. Zhang. Bounds for c har-

acteristic functions and Laplace

transforms of probabilit y distribu-

tions. The ory of Pr ob ability and

its Applic ations, 56(2):350–358,

???? 2012. CODEN TPRBA U.

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

7219 (electronic).

Zhdano v:2016:PHE

[Zhd16] A. I. Zhdano v. On probabil-

it y of high extremes for pro d-

uct of t w o Gaussian stationary

pro cesses. The ory of Pr ob abil-

ity and its Applic ations, 60(3):

520–527, ???? 2016. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zh uk o vskii:2011:WZO

[Zh u11] M. E. Zh uk o vskii. The w eak zero-

one la w for the random distance

graphs. The ory of Pr ob ability and

its Applic ations, 55(2):356–360,

???? 2011. CODEN TPRBA U.

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

7219 (electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i2/p356_s1 .

Zh uk o vskii:2014:LLN

[Zh u14] M. E. Zh uk o vskii. The la w

of large n um b ers for the n um-

b er of activ e particles in an epi-

demic mo del. The ory of Pr obability and its Applic ations, 58

(2):297–313, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zubk o v:2018:L TP

[ZK18] A. M. Zubk o v and K. A.

Kolesnik o v a. Limit theorem for

the pro cess of additiv e replace-

men ts. The ory of Pr ob ability and

its Applic ations, 62(2):319–327,

???? 2018. CODEN TPRBA U.

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

7219 (electronic).

Zubk o v:2012:GBL

[ZKK12] A. M. Zubk o v, N. A. Kharitono v a,

and E. V. Khil. Gaps b et w een lo-

cal maxima in sequences of ran-

dom v ariables. The ory of Pr ob-

ability and its Applic ations, 56

(4):590–601, ???? 2012. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zubk o v:2013:GBL

[ZKK13] A. M. Zubk o v, N. A. Kharitono v a,

and E. V. Khil. Gaps b et w een lo-

cal maxima in sequences of ran-

dom v ariables. The ory of Pr ob-

ability and its Applic ations, 56

(4):590–601, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zeifman:2017:TBA

[ZKKS17] A. I. Zeifman, A. V. Korot y-

shev a, V. Y u. Korolev, and

Y a. A. Satin. T runcation b ounds

for appro ximations of inhomo-

geneous con tin uous-time Mark o v

c hains. The ory of Pr ob ability and

its Applic ations, 61(3):513–520,

???? 2017. CODEN TPRBA U.

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

7219 (electronic).

Zhitlukhin:2013:CHT

[ZM13] M. V. Zhitlukhin and A. A. Mu-

ra vlev. On Chernoff ’s h yp othe-

ses testing problem for the drift

of a Bro wnian motion. The ory

of Pr ob ability and its Applic ations,

57(4):708–717, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zuo xiang:2011:ASL

[ZN11] P

. Zuo xiang and S. Nadara-

jah. Almost sure limit theorems

for Gaussian sequences. The-

ory of Pr ob ability and its Ap-

plic ations, 55(2):361–367, ????

2011. CODEN TPRBA

U. ISSN

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

(electronic). URL http://

epubs.siam.org/tvp/resource/

1/tprbau/v55/i2/p361_s1 .

Zoric h:2015:MGF

[Zor15] V. A. Zoric h. Multidimensional

geometry

, functions of v ery man y

v ariables, and probabilit y . The ory

of Pr ob ability and its Applic ations,

59(3):481–493, ???? 2015. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zoric h:2018:GP

[Zor18] V. A. Zoric h. Geometry and

probabilit y . The ory of Pr ob-

ability and its Applic ations, 62

(2):236–251, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zhdano v:2018:HEG

[ZP18] A. I. Zhdano v and V. I. Piter-

barg. High extremes of Gaussian

c haos pro cesses: a discrete time

appro ximation approac h. The-

ory of Pr ob ability and its Applic a-

tions, 63(1):1–21, ???? 2018. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zhitlukhin:2013:BDP

[ZS13a] M. V. Zhitlukhin and A. N.

Shiry aev. Ba y esian disorder

problems on filtered probabilit y

spaces. The ory of Pr ob ability and

its Applic ations, 57(3):497–511,

???? 2013. CODEN TPRBA U.

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

7219 (electronic).

Zubk o v:2013:CPU

[ZS13b] A. M. Zubk o v and A. A. Sero v.

A complete pro of of univ ersal in-

equalities for the distribution func-

tion of the binomial la w. The ory

of Pr ob ability and its Applic ations,

57(3):539–544, ???? 2013. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zhitlukhin:2014:OSP

[ZS14] M. V. Zhitlukhin and A. N.

Shiry aev. Optimal stopping prob-

lems for a Bro wnian motion with

disorder on a segmen t. The ory

of Pr ob ability and its Applic ations,

58(1):164–171, ???? 2014. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zou:2019:RPD

[ZX19] W. Zou and J. H. Xie. A risk

pro cess with dela y ed claims and

constan t dividend barrier. The ory

of Pr ob ability and its Applic ations,

64(1):103–123, ???? 2019. CO-

DEN TPRBA

U. ISSN 0040-585X

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