A Complete Bibliograph y of Publications in The ory of

Pr ob ability and its Applic ations: 2020–2029

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: https://www.math.utah.edu/~beebe/

30 April 2024

V ersion 3.04

Title w ord cross-reference

d [SS20]. f [LCY

+

22]. F α

[HB20]. G [PY22].

k [PS21a]. m [MQY22]. M |G|1 [Afa21]. q

[LG20]. r [GCV20]. ρ [L YJ

+

22]. U [Gir21].

-Correlograms [GCV20]. -Dep enden t

[MQY22]. -Exp ectation [PY22].

-F unctional [LG20]. -Guaran teed [SS20].

-Mixing [L YJ

+

22]. -Momen t [LCY

+

22].

-Sc hemes [HB20]. -Statistics [Gir21]. -th

[PS21a].

120th [Shi23].

2021 [Y ar22b]. 2022 [Y ar22c, Y ar23].

4th [SP20].

75th [Edi21a]. 7th [SP23a, SP23b].

8th [SPYV24].

90th [CBTV23, Edi21b, Kha23].

A. [Edi21b, Edi21a]. Abstracts

[SP20, SP23a, SP23b, SPYV24].

Accompan ying [PS22]. Accuracy

[Len23, Ro o22]. Added [CD20].

Afanasy ev a [Edi23]. Algorithmic [SSV24].

Allo cation [MQY22, Rok21]. Alternativ e

[GZ22, Nag21a]. Analogue [Pla22].

Analogues [KNS23]. Andrei [Shi23].

Application [LCY

+

22, L

WW21].

Applications

[FKL20b, FS22, L YJ

+

22, PS21b].

Approac h [Bor23, KST22, MGD22, Smi23].

Appro ximate [NP20]. Appro ximating

1

[GZ22]. Appro ximation

[CG22, ISF21, PT21, Roz24, SX21, Zhi24].

Arbitrage [BS20]. Arcsine [BS23]. Arra ys

[XLCW23]. Asian [MPP23]. Asset

[CKT20, SV20]. Assignmen t [L

T23].

Asso ciated [ISF22]. Asso ciation [T u21].

Asymptotic [AB23, BS20, Bor23, DN21,

Kha22, Pin23, PS22, SK22, SZ21].

Asymptotics [AK22, BMP20, Mos21,

PW22, PR23, Roz23, Roz24, SS20].

A ttaining [Afa20, Mos21]. A t ypical

[VD23a]. Autoregression [Bol20, Bol24].

B. [PS22]. Bac kground [Jur22]. Bac kw ard

[ABMP21, BT22, Bel21, FS24]. Balls

[LMW23]. Banac h [VL23]. Banking

[EMP21]. Bartlett [WU24]. Based

[Bul23, MS23, MQY22, P al20]. Be [YSK20].

Beha vioral [CR20]. Bernoulli

[BN22, BM20]. Bernstein [RS21]. Berry

[L YJ

+

22]. Bertrand [Kau22]. Bessel

[Sa v21]. Bet w een [SZ21, Smi23].

Bicen tenary [Shi22b]. Bifractional

[LMW23]. Binary [DNRJ23]. Birth

[Shi22b]. Birthda y [CBTV23, Edi21b,

Kha23, Shi22a, Shi23, Edi21a]. Blo c ks

[Bru22]. Blotto [Kha22]. Bo oks [Zhi23].

Boro vk o v [Edi21b]. Bound [WU24].

Boundary [KL21, KK23, Lee21]. Bounded

[PC21]. Bounds [Iv a23, L YJ

+

22, Pin22].

Branc hing

[Afa24, Bal22, Bru22, Bul20, Leb22, PR23,

SY24, VD20, VD21, VD23a, VD23b].

Breaking [ABL21]. Bro wnian

[ABL21, AK22, BCE23, Gra20, Lee21,

LMW23, Sa v20]. Building [Bru22].

Call [MPP23]. Case [Har22, Kh v23].

Catalytic [Bul20]. Cauc h y [PT21].

Cen tenary [Edi20c]. Cen tral

[BU22, IPF21, Ro o22, SK22]. Certain

[KF21]. Chain [ABL21]. Chains

[Bor23, Nag21a]. Change [Bor23].

Change-P oin t [Bor23]. Channels [Hol23].

Characteristic [Ro o22]. Characterization

[CY22, Hol23, PS21a]. Characterizing

[PS21b]. Cheb yshev

[Bin22, BU22, Bog22, BLM22, Shi22b].

Cheb yshev-T yp e [BLM22]. Chec k able

[SLK20]. Chi [Bol20, Bol24, Sa v21].

Chi-Square [Bol20, Bol24, Sa v21].

Chibiso v [Edi20a]. Chromatic [DS22].

Circle [Har22, SX21]. Class [GH21].

Classes [KF21]. Classical [FKL20b]. Close

[Afa21]. Close-Do wn [Afa21]. CL

T [Roz20].

Clustering [Bal22]. Co efficien ts [Zad21].

Colonel [Kha22]. Com binatorial [Ro o22].

Common [BT22]. Comm unication

[Rok21]. Compatible [CPRS20].

Complemen t [ZL20]. Complete

[CY22, LCY

+

22, L

WW21, Roz24, XLCW23].

Complex [Ale22, Ale23]. Complexit y

[Dar20]. Comp onen ts [AB23]. Comp ound

[Bak21, BMP20, Bor21a, Bor21b, Tim21].

Concen tration [Sk o23]. Condition

[FKL20a, Lee21]. Conditional

[BBC22, MS21]. Conditions

[CD20, IPF21, SLK20, YSK20, Y as24]. Cone

[AH20]. Conference

[SP20, SP23a, SP23b, SPYV24].

Conferences [Zhi23]. Configuration

[PC21]. Conic [CR20]. Connections

[AH20]. Constan t [NP20]. Constrain ts

[Smi23]. Construction [MS21].

Con tin uous [CKT20, Dar20, Gus21, Kab21].

Con trol [AHØP22, FS22, P al22].

Con trollable [Gra20]. Con trolled [BT22].

Con v ergence [BS23, Bor23, FKL20b, KF21,

LCY

+

22, L

WW21, MGD22, Roz23, Roz24,

Sle21, XLCW23, ZSG21]. Con v erging

[FKL20a]. Con v olutions [BM20, CG22].

Co op erativ e [EMP21]. Copula [MS21].

Correction [BU22]. Correlation

[Lin23, Pin23]. Correlograms [GCV20].

Cost [Afa23, P al22, P al23b]. Costs

[MPP23, NP20]. Co v ariance [Y as22]. Co x

[dRdC20]. Critical [Kh v23, VD23b]. Curv e

[BSZ23].

D. [Edi20a]. Data [Bol24, Gir21]. Da wson

[Li21]. Decision [FKL20b, Piu23].

Decomp osable [Jur22, VD23a].

Decreasing [Roz22]. Degree [PC21].

Delauna y [EN20]. Dela ys [Afa22].

Densit y [Har22, Lee21]. Departmen t

[Y ar22b, Y ar22c, Y ar23]. Dep endence

[FF20, T u21]. Dep enden t

[AB23, KS23, LCY

+

22, Lee21, L

WW21,

MQY22, SDDT22, SZ21, XLCW23, Y as22].

Design [Lin23]. Determinacy [SLK20].

Determined [YSK20]. Deterministic

[Smi23]. Deviation

[BBC22, BMP20, Bor21b, BLM22, LH23].

Deviations

[Bak21, Bor21a, Roz22, dRdC20]. Device

[Afa22]. Dic kman [MS23]. Differen tial

[BP20, Gli21, Zad21]. Diffusion

[Ark20, BT22, BRS23, Har22, Zhi24].

Diffusions [ABMP21, KST22]. Dimension

[Dar20]. Dimensional

[Dar20, Gra20, Har22, Sa v21]. Diric hlet

[Lee21, MS23]. Discoun ting [BS20].

Disco v ery [SSV24]. Discrete

[Ko v21, Tim21]. Discrimination [SS20].

Distance [MGD22, ZSG21]. Distan t

[Afa24]. Distinguishing [KR21].

Distribution [APY22, AH20, BMP20,

Har22, Jur22, KL21, KR21, Mos21, PW22,

SX21, YSK20, Y as22, Zor20].

Distributional [PY22]. Distributions

[Bog22, GZ22, GH21, MS23, MS21, PC21,

Roz22, Sa v21, Sle21, SLK20, Tim21].

Divisible [CG22]. Do ctor [BDS22].

Domains [Lee21]. Do wn [Afa21]. Drift

[Gra20, Kry23, Mos21, dRdC20]. Driving

[Jur22]. Dual [Rok21]. Dualit y [CY22].

Dying [Afa24].

Edges [PC21]. Edgew orth [BU22].

Editors [Y ar22a]. Effect [Bal22].

Efficiency [Pin23]. Eigen v alue [O

W23].

Elemen ts [Y as22]. Empirical [SZ21].

Engelb ert [BDS22]. En trop y

[Ko v21, VL23]. En vironmen t

[Afa20, Afa24, LH23, VD20, VD21, VD23b].

Equation [Lee21, PT21, V er21]. Equations

[Bel21, BRS23, BP20, FS22, FS24, Gli21,

LG20, Zad21]. Ergo dic [Bor23, Nag21a].

Ergo dicities [Li21]. Error [WU24]. Esseen

[L YJ

+

22]. Estimate [Nag21b]. Estimation

[BN22, Len23]. Estimators [BSZ23, Lin23].

Ev olution [T u21, VD20]. Ev olving

[VD23b]. Exact [Bor21b, Pin22, Roz24].

Excitations [P al23a]. Excursion [PW22].

Excursions [Kre20]. Existence [CY22].

Exit [Har22, KL21]. Expansion

[AB23, WU24]. Expansions

[LMW23, PS22, SK22]. Exp ectation

[AB23, PY22, Zad21]. Exp ectations

[XLCW23, ZSG21]. Exp ected [Iv a23].

Explicit [AD22]. Explosiv e [dRdC20].

Exp onen t [AK22]. Exp onen tial

[Bor23, Gir21, Li21]. Expressions [AD22].

Extended [LCY

+

22, XLCW23]. Extension

[Bor21a]. External [P al23a]. Extrema

[MQY22]. Extreme [BBC22]. Extremes

[Leb22, MGD22].

F acult y [Y ar22b, Y ar22c, Y ar23]. F ailures

[FF20]. F all [Y ar23]. F amilies [ISF22].

F amily [ISF23, VD21]. F atalo v [Ali20].

F atou [FKL20b, FKL20a]. F eatures

[Bul23]. F eller [T u21]. F eynman [Pla22].

Field [BT22]. Filtration [CKT20].

Financial

[BS20, CKT20, NP20, PY22, Zhi20]. Finite

[Dar20, Piu23]. Finite-Dimensional

[Dar20]. First [Har22, KK23, Lee21].

First-P assage [KK23]. Fligh ts [KF21].

Flo w [AHØP22, BP20, KST22].

Fluctuations [Bul20]. F orest [Kh v23].

F orm [AH20, FKL20b]. F orms [T u21].

F orm ula [KM22, Pla22]. F orw ard

[Bel21, FS24]. F ractional

[AK22, BCE23, LMW23, Sa v20].

F ractionally [AK22]. F ree [CG22]. F ron t

[Bul20]. F unction [BN22, BMP20, Ro o22].

F unctional [LG20]. F unctionals

[ISF21, P al20]. F unctions

[AH20, Jur22, P al20, Sa v20, Zor20].

F undamen tal [CKT20].

G [Edi23]. Gale [Zhi20]. Galois [AH20].

Galton [Bru22, Kh v23]. Game

[Kha22, Zhi24]. Games [BT22]. Gamma

[Jur22]. Gaussian [BCE23, Bog22, Hol23,

KL21, Kre20, Pin22, Sk o23, SX21, VL23].

Gaussianit y [GCV20]. General

[AHØP22, Nag21a, Y ar22b, Y ar22c, Y ar23].

Generalization [Nag21b]. Generalizations

[FS24]. Generalized

[Bel21, MS23, MQY22, SDDT22].

Geometric [Sle21]. Gibbs [BBC22]. Giv en

[Kh v23, PC21, SP20, SP23a, SP23b,

SPYV24]. Global [BSZ23]. Gnedenk o

[PS22]. Gradien t [KST22, Rok21]. Graph

[PC21, PR23, Y as22]. Graph-Dep enden t

[Y as22]. Great [Shi22b]. Grigoriev [ZL20].

Gro wing [KL21]. Guaran teed

[SS20, Smi23]. Gum b el [ABL21].

Half [DG20]. Half-Spaces [DG20]. Hans

[BDS22]. Hans-J ¨ urgen [BDS22]. Hardy

[NP21]. Heat [Lee21]. Hea vy [AB23].

Hea vy-T ailed [AB23]. Hedging

[MPP23, NP20]. Heredit y [Leb22].

Hermite [Bog22]. Hermitian [O

W23].

High [Afa20, BSZ23, Kre20, Pla22].

High-Order [Pla22]. Higher [PT21].

Higher-Order [PT21]. Hilb ert [SDDT22].

Holds [Jan21]. Hua [AD22]. Hyp ergraph

[DS22]. Hyp otheses [SS20]. Hyp othesis

[DNRJ23].

I. [Kha23]. I.I.D. [Gir21, NP21]. Ibragimo v

[Kha23]. I I [Ale23, ISF22, SP23b].

Immigration [VD21]. Incen tiv e [CPRS20].

Incen tiv e-Compatible [CPRS20].

Increases [Leb22]. Indep endence [DN21].

Indep enden t

[BCE23, BU22, Ko v21, Roz20, Roz22].

Indetermined [LG20]. Index

[Ale22, Ale23]. Indicators [HB20].

Inequalities [BLM22, GNT20, KN22].

Inequalit y [Gir21, KNS23]. Infinitely

[CG22]. Influen tial [DG20]. Information

[AHØP22, Bul23, CD20, DNRJ23, Y ar22b,

Y ar22c, Y ar23]. Ingersoll [dRdC20].

Inhomogeneous [Har22]. Initial

[Har22, VD20]. Insensitivit y [Lin23].

Institute [KT23]. In teger [BU22].

In teger-V alued [BU22]. In tegrabilit y

[BP20, FKL20a, OR

¨

UV22]. In tegral

[BSZ23, P al20, XLCW23]. In tegrated

[AK22]. In tegro [Roz20]. In tegro-Lo cal

[Roz20]. In tensit y [Mos21]. In teracting

[ABL21]. In terarriv al [AB23].

In ternational

[SP20, SP23a, SP23b, SPYV24].

In terruptions [Afa22]. In tersections

[LL23]. In v ariance [Bor21a]. In v arian t

[L WW21]. In v erse [KK23, P al23b].

In v ersely [P al22]. In v estmen t [SV20].

In v estors [CR20]. It^ o [Kry23].

Jac kson [Len23]. Join t [Gus21, PW22].

Jump [FS22, FS24]. Jumps

[BP20, KN22, NP20]. J ¨ urgen [BDS22].

Kabano v [ZL20]. Kac [Pla22].

Kan toro vic h [KF21]. Kendall [Pin23].

Khasano vic h [Edi20c]. Kno wn [Iv a23].

Kolmogoro v [Bel21, BRS23, FS22, FS24,

GZ22, Jan21, KNS23, SSV24, Shi23].

L [Bin22, Shi22b]. L. [Edi23]. Langevin

[KST22]. Laplace [BMP20, Sle21, WU24].

Large [Bak21, BS20, Bor21a, Bor21b,

BLM22, CKT20, Jan21, KS23, NP21, Rok21,

Roz22, Y as22, Zor20, dRdC20]. Last

[KL21, SSV24]. Lattice [APY22]. La w

[BS23, Gus21, Jan21, KS23, Sle21, TJIN22,

NP21]. La ws [CG22, Kab21, SDDT22].

Leb esgue [FKL20b]. Legacy [Bin22].

Lemma [FKL20b, FKL20a]. Length

[PW22]. Lengths [Len23]. Letter [Y ar22a].

Lev els [Afa20]. L ´ evy [ISF22]. Life

[Bin22, Y ar22b, Y ar22c]. Lik eliho o d

[GKKT22]. Limit [ABL21, BM20, BU22,

DS22, GZ22, HB20, IPF21, PC21, PS22,

Ro o22, Sa v20, SY24, SK22, Tim21, TJIN22].

Limiting [Y as22]. Lindeb erg [IPF21].

Linear

[GNT20, ISF22, KL21, Leb22, L

WW21,

Mos21, O

W23, P al22, P al23b, P al23a, Zad21].

Linear-Quadratic [P al23b].

Linear-Time-In v arian t [L

WW21].

Littlew o o d [NP21]. Lo cal [BM20, Gus21,

ISF21, LMW23, PW22, Roz20, Tim21]. Log

[CY22, Jur22]. Log-Gamma [Jur22].

Log-Optimal [CY22]. Lomonoso v

[Y ar22b, Y ar22c, Y ar23]. Lo w er

[AH20, Pin22].

M [Edi20a, Edi20b]. Mallo ws [MGD22].

Malyshev [ILM

+

23]. Maps [Dar20].

Marc henk o [Y as24]. Marcinkiewicz

[SDDT22]. Marginals [GH21]. Mark et

[CR20, Zhi20]. Mark ets

[BS20, CKT20, NP20]. Mark o v

[Bor23, FKL20b, FS22, FS24, Nag21a, Piu23].

Martingale [BCE23, KNS23]. Martingales

[Kab21]. Mass [Sk o23]. Matc hing [GH21].

Mathematical [AB23]. Mathematician

[Shi22b]. Mathematics

[Y ar22b, Y ar22c, Y ar23]. Matrices

[O W23, Y as22]. Max [Gus21, Leb22].

Max-Con tin uous [Gus21]. Max-Linear

[Leb22]. Maxima [Iv a23]. Maximal

[KN22, LL23, NP21]. Maxim um

[Gus21, KNS23, Ko v21, L

T23, Mos21, PW22].

McKean [BT22, V er21]. Mean [BT22].

Measure [VL23]. Measured [PY22].

Measuremen t [Hol23]. Measures

[FKL20b, FKL20a, Pin22, PS22].

Mec hanics [Y ar22b, Y ar22c, Y ar23].

Meixner [GH21]. Memoriam [BDS22].

Memory [Ali20, Edi20a, Edi20b, Edi23,

ILM

+

23, Shi21]. Metho d

[BN22, Nag21a, Rok21, Ro o22]. Metho ds

[OR

¨

UV22, SP20, SP23a, SP23b, SPYV24].

Metric [KF21]. Micro credit [EMP21].

Minim um [SS20]. Missing [Sk o23].

Mixing [L YJ

+

22]. mm [VL23].

mm-En trop y [VL23]. Mo del

[EMP21, RS21, ZL20, Zhi20]. Mo deling

[F uk23]. Mo dels [BSZ23, CR20].

Mo derated [Kry23]. Mo derately [Bor21a].

Mo difications [IPF21]. Momen t

[Afa24, GNT20, LCY

+

22, LG20, L

WW21,

PR23, SLK20]. Momen ts

[PS21a, Roz24, SK22, YSK20]. Mosaics

[EN20]. Mosco w [Y ar22b, Y ar22c, Y ar23].

Motion

[AK22, BCE23, Gra20, Lee21, Sa v20].

Motions [LMW23]. Multidimensional

[APY22, V er21]. Multit yp e [Bal22].

Multiv ariate [GZ22, Leb22, MS21].

Mutually [P al23b].

Nadara y a [Lin23]. Nagaev [CBTV23].

Nanda [WU24]. Negativ ely

[LCY

+

22, XLCW23]. Neigh b orho o d

[Har22]. Net w orks [Len23, Rok21].

Neumann [Zhi20]. News [Y ar22b, Y ar22c].

NFL VR [CY22]. Nik olaevic h [Shi23]. No

[BS20]. No de [TJIN22]. Noise [BT22].

Non [O

W23]. Non-Hermitian [O

W23].

Nondegenerate [Kry23].

Nondeterminism [LMW23]. Nonlinear

[ABMP21, Bel21, GNT20]. Nonstandard

[GKKT22]. Normal

[PS21a, Roz24, TJIN22]. Normalit y [Bol20].

Note [L YJ

+

22]. No vik o v [Edi21a].

Num b er

[DS22, Kh v23, PC21, Rok21, SS20, Zor20].

Num b ers [KS23, Jan21, NP21].

Observ ations [SS20]. Observ ers [L

WW21].

One [ISF23, SY24]. Op en [Len23].

Op eration [Afa22]. Op erator [Pla22].

Op erators [ISF22, ISF23]. Optimal

[AHØP22, CY22, DNRJ23, P al22, P al23b,

P al23a]. Optimalit y [Ark20, BSZ23].

Optimization [Afa23]. Options [MPP23].

Order [BSZ23, BT22, PT21, Pla22].

Organized [KT23]. Ornstein

[KN22, P al20]. Osmotic [Gli21]. Other

[BM20, T u21]. Outliers [Bol20, Bol24].

P . [Bin22, Shi22b]. P air [MS21]. P airwise

[Jan21, NP21]. P arado x [Kau22].

P arameter [dRdC20]. P artial [O

W23].

P article [Leb22]. P articles

[ABL21, PR23, SX21]. P assage

[KK23, Lee21]. P astur [Y as24]. P ath

[KM22]. P ath wise [V er21]. P earson

[Bol20]. P erio dic [PR23]. P ersistence

[AK22]. Pic krell [AD22]. Pillai [WU24].

P oin t [APY22, Bor23, Har22]. P oisson

[EN20, MS23, Mos21]. P olynomial [P al23a].

P olynomials [Bog22]. P opulation

[PR23, VD23a, VD23b]. P ortfolio [CY22].

P ositiv e [Gra20, T u21]. P osterior

[CPRS20]. P o w er [OR

¨

UV22]. Precise

[Roz23]. Prediction [Zhi24]. Preferences

[P al23b]. Prices [Zhi20]. Pricing [CKT20].

Principle [Bor21a]. Principles

[Bor21b, BLM22]. Probabilistic

[LL23, PT21, RS21, Smi23]. Probabilities

[BRS23, CPRS20]. Probabilit y

[SLK20, YSK20, Y ar22b, Y ar22c, Y ar23].

Problem [Bor23, Gra20, KK23, KM22,

MPP23, PT21, Smi23, SV20]. Problems

[BRS23, FS22, LG20]. Pro cess

[Afa24, AB23, Bak21, BMP20, Har22, ISF21,

KL21, L

T23, Mos21, P al20, P al23a, Sa v21,

VD20, VD23a, VD23b, dRdC20]. Pro cesses

[Ark20, BRS23, Bor21a, Bor21b, Bru22,

FKL20b, FS22, FS24, GKKT22, ISF22,

KN22, Kre20, Kry23, Leb22, Li21, L

WW21,

Piu23, SZ21, VD21]. Profile [TJIN22].

Progressiv ely [CD20]. Prokhoro v

[ZSG21]. Pro of [F or22, Nag21a].

Propagation [Bul20]. Prop erties

[BMP20, KST22, LL23, SZ21].

Prop ortional [NP20, P al22]. Protected

[TJIN22]. Pure [FS24].

Quadran t [Gra20]. Quadratic

[P al20, P al22, P al23b]. Quan tile

[MS21, SZ21]. Quan tiles [AH20]. Quan tum

[Hol23]. Quenc hed [LH23]. Queue

[Afa21, Len23]. Queueing [Afa22, Afa23].

R [Ali20]. Random

[Afa20, Afa24, Ale22, Ale23, APY22, Bal22,

Bog22, DS22, ISF21, ISF23, Iv a23, Jan21,

Jur22, KS23, KF21, KNS23, Ko v21, LCY

+

22,

Leb22, L

T23, L YJ

+

22, LH23, NP21, O

W23,

PW22, Piu23, PR23, Roz20, Roz22, Sle21,

SY24, SDDT22, SZ21, TJIN22, VD20, VD21,

XLCW23, Zad21]. Randomized [AHØP22].

Randomly [LCY

+

22]. Rapidly [Roz22].

Rate [BSZ23, BMP20, Bor23, Roz23, Sle21].

Rates [BS23, ZSG21]. Ratio [GKKT22].

Record [HB20, PS21a]. Records [Leb22].

Recursiv e [TJIN22]. Reflecting [ISF22].

Regeneration [MGD22]. Regression

[BN22]. Regularit y [BP20]. Regulator

[P al23b, P al23a]. Related [LG20].

Relations [PS21a]. Relationship [Smi23].

Relativ e [Pin23]. Relev an t [Bul23].

Remark [Zor20]. Remarks [DN21].

Renew al

[Bak21, BMP20, Bor21a, Bor21b, AB23].

Rep elling [SX21]. Represen tations

[Jur22]. Repro ducibilit y [MS21].

Resource [Rok21]. Rew ard [AB23]. Risky

[SV20]. Role [Bru22]. Ross [dRdC20].

Rotar [IPF21]. Ro wwise [XLCW23]. Ruin

[Gra20, SV20]. Russia

[Y ar22b, Y ar22c, Y ar23]. Russian [Shi22b].

Sagdy [Edi20c]. Sakhanenk o [F or22].

Sample [FF20, Y as22]. Samples [Iv a23].

Sc heme [EMP21, MQY22]. Sc hemes

[HB20]. Sc hr¨ odinger [PT21]. Scien tific

[Y ar22b, Y ar22c]. Scores [Leb22]. SDEs

[BT22]. Second [BT22, GZ22]. Selection

[Bul23]. Self [Jur22]. Self-Decomp osable

Alexeev:2022:SR V

[Ale22] I. A. Alexeev. Stable random v ari-

ables with complex stabilit y in-

dex, I. The ory of Pr ob ability and

its Applic ations, 67(3):335–351,

???? 2022. CODEN TPRBA U.

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

7219 (electronic).

Alexeev:2023:SR V

[Ale23] I. A. Alexeev. Stable random v ari-

ables with complex stabilit y in-

dex, I I. The ory of Pr ob ability and

its Applic ations, 67(4):499–515,

???? 2023. CODEN TPRBA U.

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

7219 (electronic).

Alimo v:2020:MVR

[Ali20] A. R. Alimo v. In memory of V.

R. F atalo v. The ory of Pr ob abil-

ity and its Applic ations, 64(4):656,

???? 2020. CODEN TPRBA U.

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

7219 (electronic).

Aparin:2022:STD

[APY22] A. A. Aparin, G. A. P op o v, and

E. B. Y aro v a y a. On the so journ

time distribution of a random

w alk at a m ultidimensional lattice

p oin t. The ory of Pr ob ability and

its Applic ations, 66(4):522–536,

???? 2022. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T990599 .

Arkin:2020:OTS

[Ark20] V. I. Arkin. Optimalit y of thresh-

old stopping times for diffusion pro cesses. The ory of Pr ob abil-

ity and its Applic ations, 65(3):

341–358, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bak a y:2021:LDT

[Bak21] G. A. Bak a y . Large deviations

for a terminating comp ound re-

new al pro cess. The ory of Pr ob-

ability and its Applic ations, 66

(2):209–227, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Balasho v a:2022:CEM

[Bal22] D. M. Balasho v a. Clustering ef-

fect for m ultit yp e branc hing ran-

dom w alk. The ory of Pr ob-

ability and its Applic ations, 67

(3):352–362, ???? 2022. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Biret:2022:GCT

[BBC22] M. Biret, M. Broniato wski, and

Z. Cao. A Gibbs conditional

theorem under extreme devia-

tion. The ory of Pr ob ability and

its Applic ations, 67(3):389–414,

???? 2022. CODEN TPRBA U.

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

7219 (electronic).

Belfadli:2023:SGM

[BCE23] R. Belfadli, M. Chadad, and

M. Erraoui. On the sum of

Gaussian martingale and an inde-

p enden t fractional Bro wnian mo-

tion. The ory of Pr ob ability and

its Applic ations, 68(2):316–323,

???? 2023. CODEN TPRBA U.

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

7219 (electronic).

Buc kdahn:2022:MDH

[BDS22] R. Buc kdahn, P

. Di T ella, and

W. Sc hmidt Shiry aev. In memo-

riam: Do ctor Hans-J ¨ urgen Engel-

b ert. The ory of Pr ob ability and

its Applic ations, 67(1):161–162,

???? 2022. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T990848 .

Belop olsk a y a:2021:SNB

[Bel21] Y a. I. Belop ol’sk a y a. Systems of

nonlinear bac kw ard and forw ard

Kolmogoro v equations: General-

ized solutions. The ory of Pr ob-

ability and its Applic ations, 66

(1):15–43, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bingham:2022:L WL

[Bin22] N. H. Bingham. The life, w ork,

and legacy of P

. L. Cheb y-

shev. The ory of Pr ob ability and

its Applic ations, 66(4):506–521,

???? 2022. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T990587 .

Boro vk o v:2022:CTI

[BLM22] A. A. Boro vk o v, A. V. Lo-

gac ho v, and A. A. Mogulskii.

Cheb yshev-t yp e inequalities and

large deviation principles. The-

ory of Pr ob ability and its Ap-

plic ations, 66(4):570–581, ????

2022. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T990629 .

Bobk o v:2020:LL T

[BM20] S. G. Bobk o v and A. Marsigli-

etti. Lo cal limit theorems for

smo othed Bernoulli and other con-

v olutions. The ory of Pr ob ability

and its Applic ations, 65(1):62–81,

???? 2020. CODEN TPRBA U.

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

7219 (electronic).

Boro vk o v:2020:PDR

[BMP20] A. A. Boro vk o v, A. A. Mogulskii,

and E. I. Prok op enk o. Prop erties

of the deviation rate function and

the asymptotics for the Laplace

transform of the distribution of a

comp ound renew al pro cess. The-

ory of Pr ob ability and its Applic a-

tions, 64(4):499–512, ???? 2020.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Babilua:2022:NEM

[BN22] P

. Babilua and E. A. Nadara y a.

On a new estimation metho d

of the Bernoulli regression func-

tion. The ory of Pr ob ability and

its Applic ations, 67(2):163–174,

???? 2022. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T99085X .

Bogac hev:2022:CHP

[Bog22] V. I. Bogac hev. Cheb yshev–

Hermite p olynomials and distri-

butions of p olynomials in Gaus-

sian random v ariables. The-

ory of Pr ob ability and its Ap-

plic ations, 66(4):550–569, ????

2022. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T990617 .

Boldin:2020:PCS

[Bol20] M. V. Boldin. On the P earson’s

c hi-square test for normalit y of au-

toregression with outliers. The ory

of Pr ob ability and its Applic ations,

65(1):102–110, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boldin:2024:SCS

[Bol24] M. V. Boldin. On sym-

metrized c hi-square tests in au-

toregression with outliers in

data. The ory of Pr ob ability

and its Applic ations, 68(4):??,

???? 2024. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991623 .

Boro vk o v:2021:EIP

[Bor21a] A. A. Boro vk o v. Extension of

the in v ariance principle for com-

p ound renew al pro cesses to the

zones of mo derately large and

small deviations. The ory of Pr ob-

ability and its Applic ations, 65

(4):511–526, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boro vk o v:2021:ELD

[Bor21b] A. A. Boro vk o v. On exact large

deviation principles for comp ound

renew al pro cesses. The ory of

Pr ob ability and its Applic ations,

66(2):170–183, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Boro vk o v:2023:AA C

[Bor23] A. A. Boro vk o v. On the asymp-

totic approac h to the c hange-

p oin t problem and exp onen-

tial con v ergence rate in the

ergo dic theorem for Mark o v

c hains. The ory of Pr ob ability

and its Applic ations, 68(3):??,

???? 2023. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991519 .

Breton:2020:IRF

[BP20] J.-Ch. Breton and N. Priv ault. In-

tegrabilit y and regularit y of the

flo w of sto c hastic differen tial equa-

tions with jumps. The ory of Pr ob-

ability and its Applic ations, 65

(1):82–101, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bogac hev:2023:KPE

[BRS23] V. I. Bogac hev, M. R¨ oc kner,

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

mogoro v problems on equations

for stationary and transition

probabilities of diffusion pro-

cesses. The ory of Pr ob ability

and its Applic ations, 68(3):??,

???? 2023. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991507 .

Bruss:2022:GWP

[Bru22] F. Thomas Bruss. Galton–W atson

pro cesses and their role as build-

ing blo c ks for branc hing pro-

cesses. The ory of Pr ob ability and

its Applic ations, 67(1):141–153,

???? 2022. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T990812 .

Balin t:2020:LFM

[BS20] D.

´

A. B´ alin t and M. Sc h w eizer.

Large financial mark ets, discoun t-

ing, and no asymptotic arbi-

trage. The ory of Pr ob ability and

its Applic ations, 65(2):191–223,

???? 2020. CODEN TPRBA U.

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

7219 (electronic).

Boriso v:2023:CRA

[BS23] I. S. Boriso v and E. I. She-

fer. Con v ergence rates to the

arcsine la w. The ory of Pr ob-

ability and its Applic ations, 68

(2):175–197, ???? 2023. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Banerjee:2023:GR O

[BSZ23] C. Banerjee, L. A. Sakhanenk o,

and D. C. Zh u. Global rate opti-

malit y of in tegral curv e estimators

in high order tensor mo dels. The-

ory of Pr ob ability and its Applic a-

tions, 68(2):250–266, ???? 2023.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Barrasso:2022:CDM

[BT22] A. Barrasso and N. T ouzi. Con-

trolled diffusion mean field games

with common noise and McKean–

Vlaso v second order bac kw ard

SDEs. The ory of Pr ob ability and

its Applic ations, 66(4):613–639,

???? 2022. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T990654 .

Bobk o v:2022:CEC

[BU22] S. G. Bobk o v and V. V. Uly ano v.

The Cheb yshev–Edgew orth cor-

rection in the Cen tral Limit

Theorem for in teger-v alued in-

dep enden t summands. The-

ory of Pr ob ability and its Ap-

plic ations, 66(4):537–549, ????

2022. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T990605 .

Bulinsk a y a:2020:FPF

[Bul20] E. Vl. Bulinsk a y a. Fluctuations

of the propagation fron t of a cat-

alytic branc hing w alk. The ory of

Pr ob ability and its Applic ations,

64(4):513–534, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Bulinski:2023:RFS

[Bul23] A. V. Bulinski. On relev an t fea-

tures selection based on informa-

tion theory

. The ory of Pr ob abil-

ity and its Applic ations, 68(3):??,

???? 2023. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991520 .

Cheb otarev:2023:SVN

[CBTV23] V. I. Cheb otarev, I. S. Boriso v,

V. A. T op c hii, and V. A. V atutin.

Sergey Viktoro vic h Nagaev (on his

90th birthda y). The ory of Pr ob-

ability and its Applic ations, 68

(2):305–307, ???? 2023. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Choulli:2020:SCU

[CD20] T. Choulli and J. Deng. Struc-

ture conditions under progres-

siv ely added information. The ory

of Pr ob ability and its Applic ations,

65(3):418–453, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Chist y ak o v:2022:AF C

[CG22] G. P

. Chist y ak o v and F. G¨ otze.

Appro ximation of free con v olu-

tions b y free infinitely divisible

la ws. The ory of Pr ob ability and

its Applic ations, 66(4):640–667,

???? 2022. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T990666 .

Cuc hiero:2020:FT A

[CKT20] C. Cuc hiero, I. Klein, and J. T e-

ic hmann. A fundamen tal theo-

rem of asset pricing for con tin u-

ous time large financial mark ets in a t w o filtration setting. The ory

of Pr ob ability and its Applic ations,

65(3):388–404, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Cvitanic:2020:ICS

[CPRS20] J. Cvitani ´ c, D. Prelec, S. Radas,

and H. Siki ´ c. Incen tiv e-compatible

surv eys via p osterior probabili-

ties. The ory of Pr ob ability and

its Applic ations, 65(2):292–321,

???? 2020. CODEN TPRBA U.

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

7219 (electronic).

Chau:2020:BIC

[CR20] H. N. Chau and M. R´ ason yi. Be-

ha vioral in v estors in conic mar-

k et mo dels. The ory of Pr ob-

ability and its Applic ations, 65

(2):330–337, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Choulli:2022:LOP

[CY22] T. Choulli and S. Y ansori. Log-

optimal p ortfolio without NFL VR:

Existence, complete c haracter-

ization, and dualit y . The-

ory of Pr ob ability and its Ap-

plic ations, 67(2):229–245, ????

2022. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T990897 .

Darkho vsky:2020:CDC

[Dar20] B. S. Darkho vsky

. On the com-

plexit y and dimension of con tin u-

ous finite-dimensional maps. The-

ory of Pr ob ability and its Applic a-

tions, 65(3):375–387, ???? 2020.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Dzindzalieta:2020:HSI

[DG20] D. Dzindzalieta and F. G¨ otze.

Half-spaces with influen tial v ari-

able. The ory of Pr ob ability and

its Applic ations, 65(1):114–120,

???? 2020. CODEN TPRBA U.

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

7219 (electronic).

Da vydo v:2021:RAI

[DN21] Y. A. Da vydo v and S. M. No vik o v.

Remarks on asymptotic indep en-

dence. The ory of Pr ob ability

and its Applic ations, 66(1):44–57,

???? 2021. CODEN TPRBA U.

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

7219 (electronic).

Dorpinghaus:2023:OIU

[DNRJ23] M. D¨ orpinghaus, I. Neri,

´

E. Rold´ an,

and F. J ¨ ulic her. Optimal infor-

mation usage in binary sequen-

tial h yp othesis testing. The ory of

Pr ob ability and its Applic ations,

68(1):77–87, ???? 2023. CO-

DEN TPRBA

U. ISSN 0040-585X

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

deChaumara y:2020:SLD

[dRdC20] M. du Ro y de Chaumara y . Sharp

large deviations for the drift pa-

rameter of the explosiv e Co x–

Ingersoll–Ross pro cess. The ory of

Pr ob ability and its Applic ations,

65(3):454–469, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Demido vic h:2022:TL V

[DS22] Y u. A. Demido vic h and D. A.

Shabano v. On t w o limit v al-

ues of the c hromatic n um b er of

a random h yp ergraph. The-

ory of Pr ob ability and its Ap-

plic ations, 67(2):175–193, ????

2022. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T990861 .

EBTP A:2020:MDM

[Edi20a] Editorial Board of TP

A. In mem-

ory of D. M. Chibiso v (12.25.1936–

11.20.2019). The ory of Pr ob-

ability and its Applic ations, 65

(1):173–174, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

EBTP A:2020:MVM

[Edi20b] Editorial Board of TP

A. In

memory of V. M. Zolotarev

(02.27.1931–11.07.2019). The ory

of Pr ob ability and its Applic ations,

65(1):175–178, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

EBTP A:2020:CSK

[Edi20c] Editorial Board of TP

A. On the

cen tenary of Sagdy Khasano vic h

Sirazhdino v. The ory of Pr ob-

ability and its Applic ations, 65

(2):338–339, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

EBTP A:2021:BN

[Edi21a] Editorial Board of TP

A. On the

75th birthda y of A. A. No vik o v.

The ory of Pr ob ability and its Ap-

plic ations, 65(4):639, ???? 2021.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

EBTP A:2021:BB

[Edi21b] Editorial Board of TP

A. On the

90th birthda y of A. A. Boro vk o v.

The ory of Pr ob ability and its Ap-

plic ations, 66(2):169, ???? 2021.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

EBTP A:2023:MGA

[Edi23] Editorial Board of TP

A. In

memory of L. G. Afanasy ev a

(14.09.1937–26.08.2022). The ory

of Pr ob ability and its Applic ations,

67(4):668–670, ???? 2023. CO-

DEN TPRBA

U. ISSN 0040-585X

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

EsquIv el:2021:SMC

[EMP21] M. L. Esqu

´

Iv el, P . P . Mota, and

J. P

. Pina. On a sto c hastic mo del

for a co op erativ e banking sc heme

for micro credit. The ory of Pr ob-

ability and its Applic ations, 66

(2):326–335, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Edelsbrunner:2020:WPD

[EN20] H. Edelsbrunner and A. Nikitenk o.

W eigh ted P oisson–Delauna y mo-

saics. The ory of Pr ob ability and

its Applic ations, 64(4):595–614,

???? 2020. CODEN TPRBA U.

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

7219 (electronic).

F erreira:2020:TDU

[FF20] M. F erreira and H. F erreira. T ail

dep endence under sample fail-

ures. The ory of Pr ob ability and

its Applic ations, 64(4):636–645,

???? 2020. CODEN TPRBA U.

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

7219 (electronic).

F ein b erg:2020:FL W

[FKL20a] E. A. F ein b erg, P

. O. Kasy ano v,

and Y. Liang. F atou’s lemma for

w eakly con v erging measures un-

der the uniform in tegrabilit y con-

dition. The ory of Pr ob ability and

its Applic ations, 64(4):615–630,

???? 2020. CODEN TPRBA U.

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

7219 (electronic).

F ein b erg:2020:FLC

[FKL20b] E. A. F ein b erg, P

. O. Kasy ano v,

and Y. Liang. F atou’s lemma in

its classical form and Leb esgue’s

con v ergence theorems for v ary-

ing measures with applications to

Mark o v decision pro cesses. The ory

of Pr ob ability and its Applic ations,

65(2):270–291, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

F ormano v:2022:APS

[F or22] Sh. K. F ormano v. Another pro of

of a Sakhanenk o theorem. The ory

of Pr ob ability and its Applic ations,

67(3):473–477, ???? 2022. CO-

DEN TPRBA

U. ISSN 0040-585X

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

F ein b erg:2022:KEJ

[FS22] E. A. F ein b erg and A. N. Shiry aev.

Kolmogoro v’s equations for jump

65(4):652–655, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kaushik:2022:NSB

[Kau22] P

. Kaushik. A new solution

of Bertrand’s P arado x. The-

ory of Pr ob ability and its Ap-

plic ations, 67(1):158–160, ????

2022. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T990836 .

Konak o v:2021:CCC

[KF21] V. D. Konak o v and A. R. F alaleev.

Con v ergence of certain classes of

random fligh ts in the Kan toro vic h

metric. The ory of Pr ob ability and

its Applic ations, 65(4):656–664,

???? 2021. CODEN TPRBA U.

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

7219 (electronic).

Kharlamo v:2022:ASS

[Kha22] V. V. Kharlamo v. On asymp-

totic strategies in the sto c has-

tic Colonel Blotto game. The-

ory of Pr ob ability and its Ap-

plic ations, 67(2):318–326, ????

2022. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T990952 .

Khatun tsev a:2023:BI

[Kha23] M. V. Khatun tsev a. On the 90th

birthda y of I. A. Ibragimo v. The-

ory of Pr ob ability and its Applic a-

tions, 68(1):1, ???? 2023. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kh v orost y ansk a y a:2023:NTG

[Kh v23] E. V. Kh v orost y ansk a y a. On the

n um b er of trees of a giv en size in a

Galton–W atson forest in the crit-

ical case. The ory of Pr ob ability

and its Applic ations, 68(1):62–76,

???? 2023. CODEN TPRBA U.

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

7219 (electronic).

Klump:2023:UIF

[KK23] A. Klump and M. Kolb. Unique-

ness of the in v erse first-passage

time problem and the shap e of

the Shiry aev b oundary

. The-

ory of Pr ob ability and its Ap-

plic ations, 67(4):570–592, ????

2023. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T991155 .

Karago din:2021:DLE

[KL21] N. A. Karago din and M. A. Lif-

shits. On the distribution of the

last exit time o v er a slo wly gro w-

ing linear b oundary for a Gaus-

sian pro cess. The ory of Pr ob-

ability and its Applic ations, 66

(3):337–347, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Korb el:2022:PFS

[KM22] S. Korb el and P

. M¨ orters. A path

form ula for the so c k sorting prob-

lem. The ory of Pr ob ability and

its Applic ations, 66(4):708–712,

???? 2022. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T99068X .

Kordzakhia:2022:MIO

[KN22] N. E. Kordzakhia and A. A.

No vik o v. On maximal in-

equalities for Ornstein–Uhlen b ec k

pro cesses with jumps. The-

ory of Pr ob ability and its Ap-

plic ations, 66(4):713–728, ????

2022. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T990691 .

Kordzakhia:2023:KIM

[KNS23] N. E. Kordzakhia, A. A. No vik o v,

and A. N. Shiry aev. The Kol-

mogoro v inequalit y for the max-

im um of the sum of random v ari-

ables and its martingale ana-

logues. The ory of Pr ob ability

and its Applic ations, 68(3):??,

???? 2023. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991568 .

Ko v acevic:2021:MES

[Ko v21] M. Ko v acevi ´ c. On the maxim um

en trop y of a sum of indep enden t

discrete random v ariables. The ory

of Pr ob ability and its Applic ations,

66(3):482–487, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kogut:2021:TDD

[KR21] N. S. Kogut and I. V. Ro diono v.

On tests for distinguishing dis-

tribution tails. The ory of Pr ob-

ability and its Applic ations, 66

(3):348–363, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Kremena:2020:SHE

[Kre20] E. V. Kremena. On the shap e of

high excursions of Gaussian sta-

tionary pro cesses. The ory of Pr ob-

ability and its Applic ations, 65

(1):111–113, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Krylo v:2023:NIP

[Kry23] N. V. Krylo v. On nondegen-

erate It^ o pro cesses with mo der-

ated drift. The ory of Pr ob abil-

ity and its Applic ations, 68(3):??,

???? 2023. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T99160X .

Karatzas:2023:WLL

[KS23] I. Karatzas and W. Sc hac her-

ma y er. A w eak la w of large

n um b ers for dep enden t random

v ariables. The ory of Pr ob abil-

ity and its Applic ations, 68(3):??,

???? 2023. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991593 .

Karatzas:2022:T A G

[KST22] I. Karatzas, W. Sc hac herma y er,

and B. Tsc hiderer. A tra jec-

torial approac h to the gradi-

en t flo w prop erties of Langevin–

Smoluc ho wski diffusions. The-

ory of Pr ob ability and its Ap-

plic ations, 66(4):668–707, ????

2022. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T990678 .

Klimo v:2023:SW O

[KT23] K. Y u. Klimo v and M. N. Tsarev a.

On studen t w orkshops organized

b y the V ega Institute. The ory

of Pr ob ability and its Applic ations,

68(2):337–338, ???? 2023. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Lang:2022:CMC

[LCY

+

22] J. Lang, L. Cheng, Z. Y u, Y. W u,

and X. W ang. Complete f -

momen t con v ergence for randomly

w eigh ted sums of extended neg-

ativ ely dep enden t random v ari-

ables and its statistical applica-

tion. The ory of Pr ob ability and

its Applic ations, 67(2):261–281,

???? 2022. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T990915 .

Leb edev:2022:RIM

[Leb22] A. V. Leb edev. Records and in-

creases of m ultiv ariate extremes

of random particle scores in su-

p ercritical branc hing pro cesses

with max-linear heredit y . The-

ory of Pr ob ability and its Ap-

plic ations, 67(2):310–317, ????

2022. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T990940 .

Lee:2021:FPT

[Lee21] J. M. Lee. The first passage time

densit y of Bro wnian motion and

the heat equation with Diric hlet

b oundary condition in time dep en-

den t domains. The ory of Pr ob-

ability and its Applic ations, 66

(1):142–159, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Lenena:2023:AEV

[Len23] E. O. Lenena. Accuracy of es-

timation of the v ector of queue

lengths for op en Jac kson net-

w orks. The ory of Pr ob ability and

its Applic ations, 67(4):633–639,

???? 2023. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991180 .

Lop ez-Garcia:2020:IMP

[LG20] M. L´ op ez-Garc ´ ıa. Indetermined

momen t problems related to q -

functional equations. The ory of

Pr ob ability and its Applic ations,

65(3):482–496, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Lv:2023:QSD

[LH23] Y. Lv and W. Hong. Quenc hed

small deviation for the tra jectory

of a random w alk with random

en vironmen t in time. The ory of

Pr ob ability and its Applic ations,

68(2):267–284, ???? 2023. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Li:2021:EEE

[Li21] Z. Li. Ergo dicities and exp onen tial

ergo dicities of Da wson–W atanab e

t yp e pro cesses. The ory of Pr ob-

ability and its Applic ations, 66

(2):276–298, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Link e:2023:TIN

[Lin23] Y u. Y u. Link e. T o w ards insensitiv-

it y of Nadara y a–W atson estima-

tors to design correlation. The ory

of Pr ob ability and its Applic ations,

68(2):198–210, ???? 2023. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Lifshits:2023:PPZ

[LL23] M. A. Lifshits and I. M. Liali-

no v. Probabilistic prop erties of

Zipf sets and their maximal in-

tersections. The ory of Pr ob ability

and its Applic ations, 68(1):16–30,

???? 2023. CODEN TPRBA U.

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

7219 (electronic).

Lu:2023:SEF

[LMW23] T. Lu, C. Ma, and F. W ang.

Series expansions of fractional

Bro wnian motions and strong

lo cal nondeterminism of bifrac-

tional Bro wnian motions on balls

and spheres. The ory of Pr ob-

ability and its Applic ations, 68

(1):88–110, ???? 2023. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Lifshits:2023:MSR

[L T23] M. A. Lifshits and A. A. T ade-

v osian. On the maxim um of a sp ecial random assignmen t pro-

cess. The ory of Pr ob ability and

its Applic ations, 67(4):640–644,

???? 2023. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991192 .

Lu:2021:CMC

[L WW21] C. Lu, X. J. W ang, and Y. W u.

Complete momen t con v ergence for

the dep enden t linear pro cesses

with application to the state

observ ers of linear-time-in v arian t

systems. The ory of Pr ob ability and

its Applic ations, 65(4):570–587,

???? 2021. CODEN TPRBA U.

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

7219 (electronic).

Lu:2022:NBE

[L YJ

+

22] C. Lu, W. Y u, R. L. Ji, H. L.

Zhou, and X. J. W ang. A note

on the Berry–Esseen b ounds for ρ-

mixing random v ariables and their

applications. The ory of Pr ob-

ability and its Applic ations, 67

(3):415–433, ???? 2022. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Mousa vinasr:2022:MDC

[MGD22] S. Mousa vinasr, C. R. Gon¸ calv es,

and C. C. Y. Dorea. Mallo ws

distance con v ergence for extremes:

Regeneration approac h. The ory

of Pr ob ability and its Applic ations,

67(3):478–484, ???? 2022. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Mosy agin:2021:ADT

[Mos21] V. E. Mosy agin. Asymptotics for

the distribution of the time of at-

taining the maxim um for a tra-

jectory of a P oisson pro cess with

linear drift and in tensit y switc h.

The ory of Pr ob ability and its Ap-

plic ations, 66(1):75–88, ???? 2021.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Murzin tsev a:2023:HP A

[MPP23] A. A. Murzin tsev a, S. M. P erga-

menc h tc hik o v, and E. A. Pc he-

lin tsev. Hedging problem for

Asian call options with trans-

action costs. The ory of Pr ob-

ability and its Applic ations, 68

(2):211–230, ???? 2023. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Miao:2022:EGA

[MQY22] Y. Miao, X. M. Qu, and G. Y.

Y ang. Extrema of the general-

ized allo cation sc heme based on

an m-dep enden t sequence. The-

ory of Pr ob ability and its Ap-

plic ations, 67(2):282–293, ????

2022. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T990927 .

Melkumo v a:2021:CQR

[MS21] L. E. Melkumo v a and S. Y a.

Shatskikh. Conditional quan tile

repro ducibilit y of m ultiv ariate dis-

tributions and simplified pair cop-

ula construction. The ory of Pr ob-

ability and its Applic ations, 66

(1):160–168, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Maller:2023:GPD

[MS23] R. Maller and S. Shemehsa v ar.

Generalized P oisson–Diric hlet dis-

tributions based on the Dic k-

man sub ordinator. The ory

of Pr ob ability and its Applic a-

tions, 67(4):593–612, ???? 2023.

CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T991167 .

Nagaev:2021:AMP

[Nag21a] S. V. Nagaev. An alternativ e

metho d of the pro of of the er-

go dic theorem for general Mark o v

c hains. The ory of Pr ob ability and

its Applic ations, 66(3):364–375,

???? 2021. CODEN TPRBA U.

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

7219 (electronic).

Nagaev:2021:ESS

[Nag21b] S. V. Nagaev. An estimate for the

sum of the Spitzer series and its

generalization. The ory of Pr ob-

ability and its Applic ations, 66

(1):89–104, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Nguy en:2020:AHC

[NP20] T. Nguy en and S. P ergamen-

sc hc hik o v. Appro ximate hedging

with constan t prop ortional trans-

action costs in financial mark ets

with jumps. The ory of Pr ob-

ability and its Applic ations, 65

(2):224–248, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Nguy en:2021:MTH

[NP21] T. Nguy en and H. Pham. A maxi-

mal theorem of Hardy–Littlew o o d

t yp e for pairwise I.I.D. random

v ariables and the La w of Large

Num b ers. The ory of Pr ob abil-

ity and its Applic ations, 66(3):

445–454, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

OrdonezCabrera:2022:NVU

[OR

¨

UV22] M. Ord´ o ~ nez Cabrera, A. Rosalsky ,

M.

¨

Un v er, and A. V olo din. A new

v ersion of uniform in tegrabilit y via

p o w er series summabilit y meth-

o ds. The ory of Pr ob ability and

its Applic ations, 67(1):89–104,

???? 2022. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T990770 .

ORourk e:2023:PLE

[O W23] S. O’Rourk e and N. Williams.

P artial linear eigen v alue statistics

for non-Hermitian random matri-

ces. The ory of Pr ob ability and

its Applic ations, 67(4):613–632,

???? 2023. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991179 .

P alamarc h uk:2020:UFI

[P al20] E. S. P alamarc h uk. On upp er

functions for in tegral quadratic functionals based on time-v arying

Ornstein–Uhlen b ec k pro cess. The-

ory of Pr ob ability and its Appli-

c ations, 65(1):17–31, ???? 2020.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

P alamarc h uk:2022:OSL

[P al22] E. S. P alamarc h uk. On opti-

mal sto c hastic linear quadratic

con trol with in v ersely prop or-

tional time-w eigh ting in the cost.

The ory of Pr ob ability and its

Applic ations, 67(1):28–43, ????

2022. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T990733 .

P alamarc h uk:2023:OLR

[P al23a] E. S. P alamarc h uk. On opti-

mal linear regulator with p olyno-

mial pro cess of external excita-

tions. The ory of Pr ob ability and

its Applic ations, 67(4):535–547,

???? 2023. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991131 .

P alamarc h uk:2023:OLQ

[P al23b] E. S. P alamarc h uk. Optimal

linear-quadratic regulator for a

sto c hastic system under m utu-

ally in v erse time preferences in

the cost. The ory of Pr ob ability

and its Applic ations, 68(1):31–45,

???? 2023. CODEN TPRBA U.

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

7219 (electronic).

P a vlo v:2021:LDN

[PC21] Y u. L. P a vlo v and I. A. Chep-

lyuk o v a. Limit distributions of the

n um b er of v ertices of a giv en de-

gree in a configuration graph with

b ounded n um b er of edges. The ory

of Pr ob ability and its Applic ations,

66(3):376–390, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Pinelis:2022:ELU

[Pin22] I. Pinelis. Exact lo w er and up-

p er b ounds for Gaussian mea-

sures. The ory of Pr ob ability and

its Applic ations, 67(3):485–493,

???? 2022. CODEN TPRBA U.

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

7219 (electronic).

Pinelis:2023:ARE

[Pin23] I. Pinelis. Asymptotic relativ e ef-

ficiency of the Kendall and Sp ear-

man correlation statistics. The ory

of Pr ob ability and its Applic ations,

68(1):111–122, ???? 2023. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Piuno vskiy:2023:TFM

[Piu23] A. B. Piuno vskiy . T urnpik es in

finite Mark o v decision pro cesses

and random w alk. The ory of Pr ob-

ability and its Applic ations, 68

(1):123–149, ???? 2023. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Platono v a:2022:AFK

[Pla22] M. V. Platono v a. An ana-

logue of the F eynman–Kac for-

m ula for a high-order op er-

ator. The ory of Pr ob ability and its Applic ations, 67(1):62–76,

???? 2022. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T990757 .

Platono v a:2023:MAP

[PR23] M. V. Platono v a and K. S.

Ry ado vkin. Momen t asymptotics

of p opulation size of particles at

v ertices for a sup ercritical branc h-

ing random w alk on a p erio dic

graph. The ory of Pr ob ability and

its Applic ations, 68(2):231–249,

???? 2023. CODEN TPRBA U.

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

7219 (electronic).

P a wlas:2021:RMN

[PS21a] P . P a wlas and D. Szynal. On re-

lations for momen ts of the nor-

mal k -th record v alues and a c har-

acterization. The ory of Pr ob-

ability and its Applic ations, 66

(3):488–494, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Prokhoro v:2021:CST

[PS21b] A. V. Prokhoro v and A. V. Sa v-

itskii. Characterizing statistics

and their applications. The ory

of Pr ob ability and its Applic ations,

66(3):391–407, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Piterbarg:2022:AMA

[PS22] V. I. Piterbarg and Y u. A.

Sc herbak o v a. On accompan ying

measures and asymptotic expan-

sions in the B. V. Gnedenk o Limit

Sto c hastic Metho ds, I. The-

ory of Pr ob ability and its Ap-

plic ations, 67(4):652–667, ????

2023. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T991210 .

Shiry aev:2023:A TGb

[SP23b] A. N. Shiry aev and I. V. P a vlo v.

Abstracts of talks giv en at the

7th In ternational Conference on

Sto c hastic Metho ds, I I. The ory

of Pr ob ability and its Applic ations,

68(1):150–169, ???? 2023. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Shiry aev:2024:A TG

[SPYV24] A. N. Shiry aev, I. V. P a vlo v,

P . A. Y ask o v, and T. A.

V olosato v a. Abstracts of talks

giv en at the 8th In ternational

Conference on Sto c hastic Meth-

o ds. The ory of Pr ob ability

and its Applic ations, 68(4):??,

???? 2024. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991702 .

Salimo v:2020:AMS

[SS20] R. F. Salimo v and S. V.

Sim ushkin. Asymptotics of the

minim um sufficien t n um b er of ob-

serv ations for d-guaran teed dis-

crimination of t w o-sided h yp othe-

ses. The ory of Pr ob ability and

its Applic ations, 65(1):49–61, ????

2020. CODEN TPRBA

U. ISSN

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

(electronic).

Semeno v:2024:KLD

[SSV24] A. L. Semeno v, A. Kh. Shen,

and N. K. V ereshc hagin. Kol-

mogoro v’s last disco v ery? (Kol-

mogoro v and algorithmic statis-

tics). The ory of Pr ob ability

and its Applic ations, 68(4):??,

???? 2024. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991647 .

Spielmann:2020:RPI

[SV20] J. Spielmann and L. V ostrik o v a.

On the ruin problem with in v est-

men t when the risky asset is a

semimartingale. The ory of Pr ob-

ability and its Applic ations, 65

(2):249–269, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Soshnik o v:2021:GAD

[SX21] A. Soshnik o v and Y. Xu. Gaus-

sian appro ximation of the distri-

bution of strongly rep elling par-

ticles on the unit circle. The ory

of Pr ob ability and its Applic ations,

65(4):588–615, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Smoro dina:2024:OL T

[SY24] N. V. Smoro dina and E. B.

Y aro v a y a. One limit theorem for

branc hing random w alks. The-

ory of Pr ob ability and its Ap-

plic ations, 68(4):??, ???? 2024.

CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T991672 .

Sun:2021:SAP

[SZ21] S. Sun and W. Zh u. Some

asymptotic prop erties b et w een

smo oth empirical and quan tile

pro cesses for dep enden t random

v ariables. The ory of Pr ob abil-

ity and its Applic ations, 66(3):

455–468, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Timashev:2021:LL T

[Tim21] A. N. Timashev. Lo cal limit

theorems for comp ound discrete

distributions. The ory of Pr ob-

ability and its Applic ations, 66

(3):474–481, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

T o ofanp our:2022:NLL

[TJIN22] J. T o ofanp our, M. Ja v anian, and

R. Iman y-Nabiyyi. Normal limit

la w for protected no de profile of

random recursiv e trees. The ory

of Pr ob ability and its Applic ations,

67(3):452–464, ???? 2022. CO-

DEN TPRBA

U. ISSN 0040-585X

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

T u:2021:A OF

[T u21] E. T u. Asso ciation and other

forms of p ositiv e dep endence for

F eller ev olution systems. The ory

of Pr ob ability and its Applic ations,

66(2):299–317, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

V atutin:2020:IES

[VD20] V. A. V atutin and E. E.

Dy ak ono v a. The initial ev olu-

tion stage of a w eakly sub criti-

cal branc hing pro cess in a random

en vironmen t. The ory of Pr ob-

ability and its Applic ations, 64

(4):535–552, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

V atutin:2021:SBP

[VD21] V. A. V atutin and E. E.

Dy ak ono v a. Sub critical branc h-

ing pro cesses in random en viron-

men t with immigration: Surviv al

of a single family

. The ory of Pr ob-

ability and its Applic ations, 65

(4):527–544, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

V atutin:2023:APS

[VD23a] V. A. V atutin and E. E.

D’y ak ono v a. A t ypical p opula-

tion size in a t w o-t yp e decom-

p osable branc hing pro cess. The-

ory of Pr ob ability and its Ap-

plic ations, 67(4):516–534, ????

2023. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T99112X .

V atutin:2023:PSC

[VD23b] V. A. V atutin and E. E.

Dy ak ono v a. P opulation size of a

critical branc hing pro cess ev olv-

ing in an unfa v orable en viron-

men t. The ory of Pr ob ability

and its Applic ations, 68(3):??,

???? 2023. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991532 .

V eretennik o v:2021:PUS

[V er21] A. Y u. V eretennik o v. On path-

wise uniqueness of solutions for

m ultidimensional McKean–Vlaso v

equation. The ory of Pr ob abil-

ity and its Applic ations, 66(3):

469–473, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

V ershik:2023:MEB

[VL23] A. M. V ershik and M. A. Lif-

shits. On mm-en trop y of a Ba-

nac h space with Gaussian mea-

sure. The ory of Pr ob ability

and its Applic ations, 68(3):??,

???? 2023. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991544 .

W ak aki:2024:LEB

[WU24] H. W ak aki and V. V. Uly ano v.

Laplace expansion for Bartlett–

Nanda–Pillai test statistic and its

error b ound. The ory of Pr ob abil-

ity and its Applic ations, 68(4):??,

???? 2024. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991635 .

Xi:2023:CCI

[XLCW23] M. M. Xi, X. Q. Li, L. Chen,

and X. J. W ang. Complete and

complete in tegral con v ergence for arra ys of ro wwise extended neg-

ativ ely dep enden t random v ari-

ables under sublinear exp ecta-

tions. The ory of Pr ob ability and

its Applic ations, 68(2):285–304,

???? 2023. CODEN TPRBA U.

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

7219 (electronic).

Y aro v a y a:2022:LE

[Y ar22a] E. B. Y aro v a y a. Letter to the

Editors. The ory of Pr ob ability

and its Applic ations, 67(3):498,

???? 2022. CODEN TPRBA U.

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

7219 (electronic).

Y aro v a y a:2022:NSL

[Y ar22b] E. B. Y aro v a y a. News of sci-

en tific life — information on

the General Seminar of the De-

partmen t of Probabilit y , F acult y

of Mathematics and Mec hanics,

Lomonoso v Mosco w State Univ er-

sit y , Mosco w, Russia, 2021. The-

ory of Pr ob ability and its Ap-

plic ations, 67(2):327–334, ????

2022. CODEN TPRBA

U. ISSN

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

(electronic). URL https://

epubs.siam.org/doi/10.1137/

S0040585X97T990964 .

Y aro v a y a:2022:NSLb

[Y ar22c] E. B. Y aro v a y a. News of sci-

en tific life — information on

the General Seminar of the De-

partmen t of Probabilit y , F acult y

of Mec hanics and Mathematics,

Lomonoso v Mosco w State Uni-

v ersit y , Mosco w, Russia, Spring

T erm 2022. The ory of Pr ob-

ability and its Applic ations, 67

(3):494–497, ???? 2022. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y aro v a y a:2023:IGS

[Y ar23] E. B. Y aro v a y a. Information on

the General Seminar of the De-

partmen t of Probabilit y , F acult y

of Mec hanics and Mathematics,

Lomonoso v Mosco w State Univ er-

sit y , Mosco w, Russia, F all T erm

2022. The ory of Pr ob ability and

its Applic ations, 68(2):330–333,

???? 2023. CODEN TPRBA U.

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

7219 (electronic).

Y ask o v:2022:LSD

[Y as22] P

. A. Y ask o v. Limiting sp ec-

tral distribution for large sample

co v ariance matrices with graph-

dep enden t elemen ts. The ory of

Pr ob ability and its Applic ations,

67(3):375–388, ???? 2022. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Y ask o v:2024:SCM

[Y as24] P

. A. Y ask o v. On sufficien t con-

ditions in the Marc henk o–P astur

theorem. The ory of Pr ob abil-

ity and its Applic ations, 68(4):??,

???? 2024. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991696 .

Y aro v a y a:2020:CPD

[YSK20] E. B. Y aro v a y a, J. M. Sto y ano v,

and K. K. Kost y ashin. On con-

ditions for a probabilit y distribu-

tion to b e uniquely determined b y its momen ts. The ory of Pr ob-

ability and its Applic ations, 64

(4):579–594, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zadorozhniy:2021:ESL

[Zad21] V. G. Zadorozhniy

. The exp ecta-

tion of a solution of a linear sys-

tem of differen tial equations with

random co efficien ts. The ory of

Pr ob ability and its Applic ations,

66(2):228–244, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zhitlukhin:2020:SPS

[Zhi20] M. V. Zhitlukhin. Supp ort-

ing prices in a sto c hastic v on

Neumann–Gale mo del of a finan-

cial mark et. The ory of Pr ob-

ability and its Applic ations, 64

(4):553–563, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zhitlukhin:2023:SCB

[Zhi23] M. V. Zhitlukhin. Seminars, con-

ferences, b o oks. The ory of Pr ob-

ability and its Applic ations, 68

(2):334–336, ???? 2023. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zhitlukhin:2024:D AP

[Zhi24] M. V. Zhitlukhin. On a diffu-

sion appro ximation of a predic-

tion game. The ory of Pr ob abil-

ity and its Applic ations, 68(4):??,

???? 2024. CODEN TPRBA U.

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

7219 (electronic). URL https:/

/epubs.siam.org/doi/10.1137/

S0040585X97T991659 .

Zhao:2020:CGT

[ZL20] J. Zhao and E. L ´ epinette. A com-

plemen t to the Grigoriev theorem

for the Kabano v mo del. The ory

of Pr ob ability and its Applic ations,

65(2):322–329, ???? 2020. CO-

DEN TPRBA

U. ISSN 0040-585X

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

Zoric h:2020:RD V

[Zor20] V. A. Zoric h. A remark on the dis-

tribution of v alues for functions of

a large n um b er of v ariables. The-

ory of Pr ob ability and its Applic a-

tions, 64(4):631–635, ???? 2020.

CODEN TPRBA

U. ISSN 0040-

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

tronic).

Zhou:2021:PDR

[ZSG21] Q. Zhou, A. I. Sakhanenk o, and

J. Guo. Prokhoro v distance with

rates of con v ergence under sub-

linear exp ectations. The ory of

Pr ob ability and its Applic ations,

65(4):616–638, ???? 2021. CO-

DEN TPRBA

U. ISSN 0040-585X

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