
A Complete Bibliography of Publications in Theory of

Probability and its Applications: 2000–2009

Nelson H. F. Beebe
University of Utah

Department of Mathematics, 110 LCB
155 S 1400 E RM 233

Salt Lake City, UT 84112-0090
USA

Tel: +1 801 581 5254
FAX: +1 801 581 4148

E-mail: beebe@math.utah.edu, beebe@acm.org, beebe@computer.org (Internet)
WWW URL: http://www.math.utah.edu/~beebe/

31 May 2024
Version 3.01

Title word cross-reference

2 [BO07, GPL08, HP09, Sha05]. 0 [Leb03b].

2 [KN02]. A [Yak08, PS04]. α [Zie01]. B
[Shi02]. α ∈ (0, 1) [Leb08]. χ [PS04]. d
[Der05, Sof02, Sof05]. f [Gus08]. G
[BNPA03]. H [KPK06b]. Hd [KS07a]. I0
[Neu00]. L [BN00, KN02, Leb03b]. Lp

[Fat03, Fat09, Leb02]. L2 [Jaj06, NN05]. Lq
[Shi02]. Lu = ψu [DK01]. MAP/G/1/∞
[Pec01]. p [Khr02, KY05]. p > 0 [Fat09]. q
[Shi02]. Rd [Ben05]. RS [Kho06]. S [Mik03].
σ [Kal04, VG08]. SO(n) [Jan03]. t
[BP03, NK09]. U
[Sha03, AB02, Bor01, Eic01, Gad04]. ε
[Gap02]. x 7→ |x− θ| [Mat03].

-Adic [Khr02, KY05]. -Ancillarity [BN00].

-CUSUM [HP09]. -Deviatations [Gap02].
-Dimensional [Der05]. -Divergence
[Gus08]. -Fields [VG08]. -function
[KPK06b]. -Functionals [Fat09].
-Localization [Kal04]. -Martingales
[Kal04]. -Mixingale [Shi02].
-Nonformation [BN00]. -Norm [Fat03].
-Optimal [Sof02, Sof05]. -patterns [Mik03].
-Permutation [Yak08]. -Process [PS04].
-Processes [Eic01]. -Small [NN05].
-Smoothness [Shi02]. -Stable [Zie01].
-Statistic [BP03]. -Statistics
[Sha03, AB02, Bor01, Gad04]. -step [BO07].
-Sufficiency [BN00]. -Upcrossings [PS04].
-Valued [Leb03b, Leb02, Shi02].

2 [BK01, Zan04].

3 [BK02b].
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41-45 [Ano02b].

60th [Kha08a].

70th
[Ano00c, Ano01a, Ano07f, Kha08b, tbYGS05].
75th [ABV+07, Ano06c, CIM+07, Kha08c].

80th [Ano02a, Ano04e, Ano05e]. 85th
[Kha09].

A.
[CIM+07, Klo07b, Kol04a, PS09, tbYGS05].
Abdullovich [Ano03a, The03]. Abel
[Bor08]. Abelian
[Bor04a, Fel01, FG05, Gab01, ZN04].
Absolute [Now05, She07]. Absolutely
[BK06a, Roz04b]. Absorption [Kal03].
Academician [Ano07f]. Academy [Shi00].
Accidents [Mas07]. Accuracy
[KS06a, KS06b, Mik02, Zhu00a]. Action
[Web06, Web07]. Actions [Ver04].
Adaptive [CGLT04, RR05]. Additive
[DB04, EL00]. Additivity [Hol07]. Adic
[Khr02, KY05]. Adjoint [Shu01]. Adjusted
[BD04]. after [Mas07]. Akiva [Ht09].
Alarm [Tar09]. Aleksandrovich [Ano02e].
Algebraic [RR05]. Allocation
[Gaa08, Tim01, Tim05]. Almost
[BR06b, BR06c, CF04, IL00, VD06]. along
[BG04]. Alternative [MO01]. Alternatives
[HM06, HP09]. American [Chr04].
Analogue [Sen08]. Analogues
[Osm09, PVK02, PVK06]. Analogy
[Mas04a]. Analysis [Bor07, GP05, GT07b,
IM03, KO02, KR00, Nas07, Pas05, Rom01].
Analytic [Ibr07, KL08]. Anatolii [Ano01b].
Ancillarity [BN00]. Ancillary [KR06].
Anderson [HT07]. Andre [Ano04a].
Andrei [Ano02a]. Anisotropic
[KLP08, Ost02]. Anniversaries [Ano05a].
Anniversary [Ano02f]. Antanovich
[Ano00c, Ano05b]. Anticipation [GPS01].
Application

[BK05, CPP02, Di 04, GP05, Lev01, NK09].
Applications [Bob03, BK06a, BF00, Kor01,
Leb00b, PT09, RS01, Zhd09]. Approach
[AS09, Bel05b, Dar05, Dok04, FK01, MO01,
Mol03]. Approximate [KR04].
Approximates [Yar07]. Approximation
[AS02, AS05, BB05a, BP03, Bor04a, Bor03b,
Bor01, GZ09, HM08, KS06a, KS06b, KL05,
LN00, LRT00, Mik02, MS07b, PS08, RS01,
Roo01, Roo03, Roo04, Sun08, VM00, Zhu00a].
Approximations
[CCHH08, Cek00, Roo02, Ste03, Ver03].
Arbitrage [Rok08]. Arbitrary [BF00].
Arcsine [Afa07, Kru06]. Arithmetic
[Gap07, Zhd09]. ARMA [BS05]. Array
[Sha06b]. Arrays
[CHLV08, CHL02, HLRV03]. Articles
[Shi00]. Artin [Nir03]. Asian [CS04].
Assisted [Hol04]. Associated
[Amo05, CHLV08, Che01, CHL02].
Asymmetric [KP05, Nag07a]. Asymptotic
[ASVV07, BY04, BR06a, Bog03, BM01a,
BFS09, Chi02b, Chi02a, Chi03, Eng04,
Fro03, FJT02, Hol05, KS07b, Kor00, Kor01,
Kru01, KM00, MP04, Nad07, Nag07a, PT09,
Ryb01a, Sen07, Sen09, Smo00, Sob08, TV05,
Tar09, Yar09, vRRvZ00]. Asymptotical
[Rag06b]. Asymptotically [Chi02b, Chi02a,
Chi03, Erm04, HM06, Ser00, Sof02, Sof05].
Asymptotics [Bak00, Bor03a, Bor04b,
Ćwi09, Fat03, Fat04, Fat09, GS07, NN05,
Roz04a, Roz05, Tim01, Yak03, Yak04].
Attaining [Afa08]. Attains [Uru05].
Attraction [Gri00, Roz04a, Roz05]. Author
[Ano02b]. Automorphically [Gab01].
Averages [ABM08, GW00, Gap07, Gap09,
GT07b, PS08]. Averaging
[LY06, LN00, Mas04b, Mas05]. Averse
[GS07]. Axioms [Mas04b].

B [Ano05e]. B. [Ano04e, Kha09]. Bachelier
[Kam09]. Bachelier-Version [Kam09].
Backward [BER05, BE06, BE08, CFS08].
Bahadur [KR01a]. Bakry [Bob03]. Ball
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[NN05]. Balls [Roz09b]. Banach
[DM08, Fat04, HLRV03, Kva01, Mat00,
RS05, RS00, Sha05, Shi02, VK07].
Banach-Valued [DM08, Fat04]. Bartlett
[MS07a, Sta02]. Basis [Leb02, RR05].
Bayes [LS03]. Bayesian
[Bur09, RS01, Ryb01a, Sol00, TV05, Tar09].
Behavior
[BY04, CSY03, Fro03, KS08, Koz02, Kru01,
LY06, Nad07, Rag06b, VD06, Zap06].
Belong [IK08a]. Below [Roz03a]. Benford
[KP05, KPK06b]. Bernoulli [Kru05]. Berry
[Gad04, She07]. Bessel
[CS04, Che01, Mis06a]. Best
[Chi02b, Chi02a, Chi03, HP09, KR01b].
Between
[Afa04, Kon02, Zub00, Noq00, Now05]. Bias
[BT08a, BT08b]. Bibliography [Ano00d,
Ano00e, Ano00f, Ano00g, Ano01f, Ano01g,
Ano02g, Ano02h, Ano02i, Ano03d, Ano03e,
Ano03f, Ano04g, Ano06d, Ano07g, Ano07h].
Binomial [HM08, PVK02, PVK06, Roo01].
Birthday [ABV+07, Ano00c, Ano01a,
Ano02a, Ano02c, Ano04e, Ano05e, Ano06a,
Ano06c, Ano07f, CIM+07, Kha08b, Kha08c,
Kha08a, Kha09, tbYGS05]. Block
[CGLT04]. Books
[Ano04c, Ano07c, Pan06b, Pan06a].
Bootstrap [BP03]. Bootstrapped
[VCH06]. Border [Kal03]. Borovkov
[CIM+07]. Bottlenecks [VD07]. Bound
[Ben05, GZ05, MPW06, She07]. Boundaries
[IK08a]. Boundary
[BF00, Bor03a, Bor04b, BM09a, BM09b,
DK01, Fat03, Rag06a, RS00].
Boundary-Value [Fat03]. Bounded
[Sha05]. Bounds
[AB02, BRS06, CG04, GZ09, Jan03, Klo07a,
Mat09, Nag02b, Nag02a, RR00, Yar09].
Branching
[Afa04, Afa07, AK04, Bor03b, Fak09, FVW03,
GK01, GDLH03, Kal02, Kal03, KS07a,
KS08, Lan07, Leb06, Shi01, Vat03, VD04,
Vat04, VD05, VT05, VD07, VD08, VD09].

Bridges [Lev02]. Brownian
[DW06, BFS09, CS04, DSY00, GPS01,
GSY07, HM06, HP09, Lev02, LS04, Lob06b,
Lob06a, Mol00, Mol03, OE09, SC00, SY04,
Shi09c, Sui02, Uru05, Yar07]. Brunk
[Kru03]. Brunswick [Nir03]. Burgers
[Bak02]. Burkholder [Pre09].

Càdlàg [CFS08]. Calculus [DD00, GV07].
Calibration [GHKT07]. Call [PS02].
Call-Put [PS02]. Capacities
[Hol04, Pug09a]. Capacity
[HS06, Shi08, Shi09a]. Case
[BO03, BR06b, BR06c, BK01, BK02b,
KLP08, KP04, KPK06a, LB04, Pet03,
Rok06, Rok08, Sen09, Vat03]. Cases [Eic01].
Catalytic [VT05]. Catastrophe [GP05].
Categorical [KK06]. Cells [Tim01, Tim05].
Censored [Ibr07]. Central
[Min01, Bak02, BG04, GS05, Gri03, Joh06,
Kam07, RS05, Roz03a, Sen07, Sen09,
Sha06a, Sob08, Su02, Yar09]. Certain
[Bor00, Kam07, KP02, Lou03, Nas00, Pin06,
Sch03]. Chain [Bor03a, Bor04b, CCHH08,
Rot08, She00, Sze06]. Chains
[BO07, Lin00, Mit06, Shu01]. Chains.Part
[BK01, BK02b]. Change
[BNS06, Bor09b, BFS09, HM06, KS02,
PT09, Sof02, Sof05, TV05]. Change-Point
[Bor09b, Sof02, Sof05]. Changed [PKJ07].
Changepoint [Tar09]. Channels
[AH03, Hol04, HS06, Hol07, Shi08, Shi09a].
Chaos [DDP07]. Characteristic
[Gam01, KP03, Roz00c, Rya01].
Characteristics
[DSY00, Lob06a, Osm09, Rot08].
Characterization [Ali00]. Charged
[PSV00]. Chebyshev
[Kon02, Osm09, Sen08]. Chemical
[MMZ07]. Chernoff
[PVK02, PVK06, Roz09a]. Chernoff-Type
[Roz09a]. Chibisov [Kha08b]. Choice
[KR01b]. Choosing [MO01]. Chover
[Pin06]. Chover-type [Pin06]. Chung



4

[PL07]. Chung-Type [PL07]. Clark [JP09].
Class
[Dom02, HT07, Klo07a, KS07b, Lin00, MT01,
NK09, Neu00, PT09, Rag06b, Ser06, Zan04].
Classes [Gap09, Kam07, Nas00, Web04].
Classical [Shi08]. Classification [Ryb01a].
Close [GPS01, Ing01]. Closed [Sch03].
CLT [Lou02, RR00, Web06, Web07].
Clusters [Vys06]. Coefficient [BDK05].
Coefficients [Chu00, IK00, IK01, Vla05].
Coherent [Che08b, Kul08]. Coinciding
[Kly03]. Collision [KS07c]. Collision-Free
[KS07c]. Color [Mat04]. Combined
[KM00]. Common [Roz04a, Roz04b, Roz05].
Communication [AH03, BR06b, BR06c].
Communications [Kru05]. Compact
[MP08]. Compactness [Rog06].
Compensated [JP09]. Complementary
[Hol07]. Complete [CHLV08, HLRV03].
Completely [KP05]. Component
[KR06, Nov04, Vis01]. Components
[PK08, Tim04]. Composite [BD08, BD09].
Compound
[AS05, Cek00, Cek03, FMS08, Kor01, Mik02].
Concentration [BH08, Rog02, Rog06].
Concept [KY05]. Condition
[BM07a, BM07b, Gri03, Kru08, Roz04b].
Conditional [Di 04, Hes04, KS07b, Koz02,
Sha06b, Shi09c, Ste03].
Conditional-Extremal [Shi09c].
Conditionally [She00]. Conditions
[Fak09, Mor00, Sho05]. Cone
[Nos02, Yak04]. Conference [Ano04f].
Configuration [GT07b]. Congratulations
[Ano02c]. Conjecture [Mat04]. Conjugate
[ZN04]. Connected [Kol04b].
Consequences [Roz00a]. Consistency
[LS03]. Consistent [Che02a]. Constant
[IS02, Joh04, Pre09, Rog00, She07].
Constants [Chi02b, Chi02a, Chi03, Deb06].
Constrained [Hol04]. Constraint [Tar09].
Constraints [BAH01, BHA02, Rok05].
Constructed [Kor00]. Constructing
[BB06]. Construction [Ruz02].

Constructive [Rok08]. Contemporary
[Ano04f]. Context [Pet03]. Context-Free
[Pet03]. Contextual [Khr07]. Continuity
[BE08, Now05, Ost02]. Continuous
[BR06c, BK06a, GT07b, HS06, Kol09, Mit06,
Roz02, Roz04b, VK09]. Continuous-Time
[Kol09, Mit06]. Contoured [Sha06b].
Contractive [CCHH08]. Contractivity
[Mat03]. Control [BKP04, LRT00].
Controlled [She00]. Convergence
[Ale06, CHLV08, Che01, Chu00, DM08,
GT03, HLRV03, Joh04, KTT08, Kon02,
KP02, KB02, Kru08, Kru09, Kul03, Kuz06,
Kva01, Lou02, Mak00, Mal01b, MP01,
Pug09b, RR00, Sho05, Tim07, VK07, VM00,
Ver00, VCH06, Mor00]. Convergencies
[Kru04]. Convex [BK06b, DW06, DT03,
Kul08, KP03, Pug09a, Ryc03, Sui02].
Convolution [Li02, Roo04]. Convolutions
[Kar05, Rog06]. Copolymer [dHW07].
Correctional [DW06]. Correlated
[MMSS08]. Correlation [BDK05, Ruk07].
Correlations [PT01]. Costs
[KPT01, Rok08]. Couette [MM09].
Coupling [Lev02]. Couplings [Bor04a].
Covariance [Luo09]. Coverage [ASVV07].
Cox [Kor01]. Cramer
[Boi03, PK03, Roz04b, Bak00, BM09a,
BM09b, BM07a, BM07b]. Criterion
[Rok08, SS00]. Critical
[Afa04, FV01, FVW03, GK01, NV06b,
NV06a, Vat03, VT05, VWF08, Wac08].
Crossing [Bor03a, Bor04b, Rag06a].
Crossings [Bor09a]. Current [BDG+07].
CUSUM [HM06, HP09]. Cycles [Yak08].

D [GPL08]. D-Oriented [GPL08]. D.
[Kha08b]. Dalang [Rok05]. Darmois
[FG05]. Darmous [Fel01]. Data
[Bak02, KK06, PCMGM09, VK09].
Decaying [Bor04b, BB05b]. Decision
[Ryb01a]. Decisions [FP06].
Decomposition [GS07, Kar05].
Decompositions [OE09, Sen09, She03].



5

Deconvolution [BT08a, BT08b].
Decreasing [Rog03, Roz08, Vla05].
Definition [Rog00]. Denoising [KLP08].
Densities [BRS08, BRS09, BM01a, Nag07a,
Zhu00a, Rok09]. Density
[BT08a, BT08b, CPP02, GY07, Har01,
Ibr07, Nov00a, RR05, Yak03]. Dependency
[Gri03, Rot08].
Dependency-Neighborhoods [Rot08].
Dependent
[AK04, DM08, Eic01, Fak09, Kam07, KR04,
Lou02, Lou03, Nag01, Sha03, Sha05, VCH06].
Derivative [GE02]. Detection
[BFS09, HM06, HP09, PT09, Shi09c, Shi09d,
Sof02, Sof05, TV05, Tar09]. Determined
[Ryc03]. Deterministic [Rad07].
Development [IM03]. Deviatations
[Gap02]. Deviation [Arc03, Arc04, ABM08,
BK01, BK02b, Erm04, Erm07, Kor02,
Nag02b, Roz08, Sze06, Tim01]. Deviations
[AS02, AILvZ09, BB05a, BR02, BDG+07,
BM01b, BB02, BB05b, BM07a, BM07b,
BM09a, BM09b, CG03, CG04, Eic01, Eic05,
Fat03, Fat04, FV01, FMS08, GDLH03, GL00,
Koz02, Kru05, MPW06, Nag02a, Nag05,
Nag07a, Roz04b, Roz09a, Tim03, Ver03,
Wac08, ZN04, Zhu00b, Zhu05]. Difference
[Ver00]. Different [IM03, Tim05].
Differential [Bak03, BNS08, BER05, BE06,
BE08, CFS08, Che02b, IK00, IK01, Leb03b,
Mal01b, MS07b, Ryb01b, Ver00]. Diffusion
[AS09, BRS08, BRS09, Bog01, Bor03b,
Har01, KS08, KS07c, KN02, LRT00, MT01,
Nec00, PSV00, Pug09b]. Diffusion-Type
[Bor03b]. Diffusions [BL01, KS07a].
Dimension [FVW03, KS07a, Tem00].
Dimensional
[BK01, BK02b, Der05, HS06, Mak00, Mak04,
MF08, Nos02, PSV00, Ver04, VD05]. Direct
[PT01]. Dirichlet
[MmVT03, Pug09b, RS01]. Discipline
[Pec01]. Disciplines [CM04].
Discontinuous [BM01a]. Discounted
[KR01b]. Discounting [BL01]. Discrete

[Ali00, BR06b, Esq08, FG05, KL08, KPT01,
LB04, Mis06a, Pus03, Rok06, Rok08, Rok09].
Discrete-Time [Rok06]. Disorder [Bur09].
Dispersive [Zie01]. Dissimilarity [BR06a].
Distinguishable [Tim01]. Distributed
[Bor06, BD07, Chu00, PL07, Zhu00a].
Distribution
[AL08, Bel02, Bel05a, BK05, Bor09a, Bor00,
BB02, DKF08, Har01, KN08, Kho02, Kho06,
Kly03, Kor02, Kul03, KP04, KPK06a,
KPK06b, KN02, Kuz06, Lan07, Lob06b,
Mac06, Mik02, Mis06b, Nov00b, PN03, PT09,
PU02, PVK06, Rog06, Roo01, Roo02, Roz00a,
Roz04a, Roz04b, Roz05, Roz08, RR05, Ruz02,
She03, Shi01, Smo00, Tim03, Vin07, Yak03].
Distributional [Jed08, Jed09, SC00].
Distributions
[Ali00, BY04, BRS08, BK01, BK02b, BB05b,
Bor09b, Cek03, Fat04, Fat09, Gaa08, Gab01,
GP05, HM08, Kar05, KS07b, Kul03, KP03,
Kuz07, Mau04, Min01, NK09, Noq00, Nos02,
Nov09, RS01, Rog00, Rya01, Ryc03, Sha06b,
Ste03, VD05, Yak04, ZN04, Zie01, Zub00].
Divergence [Gus08]. Divisibility
[BNPA03]. Divisible [BY04, Yak03, Yak04].
Dmitriev [Ano02e]. Dobrushin [Bor04a].
Domain [MMSS08, Roz04a, Roz05].
Dominated [Rog03]. Dominating
[BT08a, BT08b, Ser00]. Donsker
[CSY03, Web04]. Doob [Roz00c].
Downfalls [DSY00, Lob06a]. Drift
[BFS09, Lob06b, Lob06a, SC00, Ver01].
Drifts [BR01]. Driven [BK09, CFS08].
Driving [Leb03b]. Duality
[Dok04, PS02, RR01]. Dvoretzky [FP06].
Dynamical [Mas07, OK02]. Dynamics
[BNS08, Kol09, Mal01a, Mas04b]. Dynkin
[Ano05e].

E. [Ano05e]. Econophysics [Mas05].
Edgeworth [Rot08]. Editor [Nir03].
editors [Ano06b, Ano07b, Ano01c, Ano04b,
Ano05c, Ano07a, Pin09]. Effective [NS05].
Efficiency [KN02, vRRvZ00]. Efficient
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[Erm04]. Elements [Fat04, HLRV03].
Elliptically [Sha06b]. Emeritus [Nir03].
Empiric [KN02]. Empirical
[BDG+07, LS04, Min01]. Emulsion
[dHW07]. Energy [Vys06]. Ensemble
[GT03, KTT08]. Ensembles [HS06].
Entanglement [Hol04].
Entanglement-Assisted [Hol04]. Entropy
[CM04, GW00, Gap07, Gap09, Mas01, VG08].
Environment
[Afa04, Afa07, AK04, Fak09, GK01, Vat03,
VD04, Vat04, VD05, VD07, VD08, VD09].
Environments [Bor03b]. Epidemic
[MS07a, Sta02]. Equality [Di 04, Lip06].
Equation [Bak02, Bak03, BNS08, BE06,
DK06, Eng04, Mas00, Yen05]. Equations
[Bel05b, BRS06, BER05, BE08, CFS08,
Che02b, Der05, Dok04, Fat03, Kop01,
Leb03b, Mak00, Mak04, Mal01b, Mas04a,
MS07b, Pus03, Ryb01b, Ver00].
Equations.Part [IK00, IK01]. Equilibrium
[GHKT07, Pes09]. Equivalent
[Mat04, Rok09]. Erdos [BO07, Koz02].
Ergodic
[GW00, Gap00, Jaj06, KN02, VK09, Web04].
Ergodicity [Mat03]. Error
[Bog03, BS05, Yar09]. Esseen
[Gad04, She07]. Estimate
[Bog03, GY07, IK08b, Kul03, Mik02, Roz03a].
Estimates [AL08, BRS08, BF00, BP01,
DDP07, Gap07, Gap09, KNP03, Mak03,
Mal01b, Mit06, Orl09, Sen07, Shi01].
Estimating [Vak02]. Estimation [BK03,
Bor09b, BHA02, CGLT04, GE02, Hol05,
IK00, IK01, Ibr04, Ibr07, KR06, KLP08,
KL03, KR01a, Pre09, RR05, Ser00, Sol00].
Estimator
[GY07, KM00, Mag00, MPW06, Nov00a].
Estimators
[ASVV07, BR06a, Erm07, vRRvZ00]. Euler
[BD04]. Evolution [Mas05, VD07]. Exact
[CS01, Fat09, FJT02, Gap09, IS02, Roz04a,
Roz05]. Example [GL00, Ver04, Zap06].
Examples [Gap02]. Excessive [Dyn00].

Exchangeable [CS01, Lev01, MP01].
Existence
[Bak03, BR01, DW06, Leb03b, Mau04]. Exit
[Dyn00, Har01, PT09, Rag06b]. Expansion
[ASVV07, Chi02b, Chi02a, Chi03, Roo01,
Roo03, Sen08, Smo00]. Expansions
[Bog03, MR00, Rot08, Sen07, Sob08, Yar09].
Expectation [FJT02, Ser00].
Expectations [Di 04, Kru07]. Expected
[NZ09]. Explicit [Sen07]. Exponent
[Roo03]. Exponential [BK01, GY07, Mor04,
Roz08, Sel05, Zai01, Zai02a, Zai02b].
Exponentiality [PT09]. Exponentially
[Bor04b, BB05b]. Extended [Rok05].
Extending [Kru03]. Extension
[Gne06, Gus08, JP09, Roz02, SC00].
Extensions
[BNPA03, CSY03, Khr02, Leb02].
Extinction [Fak09, Kal02, Pet03, Shi01].
Extrema [Kor01]. Extremal
[PKJ07, Roz00a, Shi09c]. Extreme [KN03].
Extremes [Ans06, Leb03a, Leb08, TC03].

Factorial [Kho02]. Factorial-Power
[Kho02]. Factorized [Mas00]. False [Tar09].
Families [Che02a]. Fast [Bak00]. Feedback
[BKP04]. Feller [Mas00, Roz00b].
Feynman [DDP07]. Field
[GZ05, Nos02, PT01]. Fields [Fat03, Leb03a,
Leb08, MY02, Ost02, RS05, Sun08, VG08].
Filtered [CU04, SS00, Zhd09]. Filtering
[MR00]. Filters [VK09]. Filtrations
[OE09, VG08]. Final [Lan07]. Financial
[Kor01, Mas04b, Mas05, MO01]. Finite
[BO03, BH08, CCHH08, Fel01, Kam09,
KO02, LY06, Mit06, Rok06, Rok08, Roz03a,
Ryb01b, She03, She00, Shi09a, Sze06, Tim04,
VD05, Zai01, Zai02a, Zai02b].
Finite-dimensional [VD05].
Finite-Means [BO03]. Finite-Velocity
[KO02]. Finitely [EL00, Joh06]. First
[Har01, Nov04, Nov09, PT09, Rag06b, Shi00].
First-Passage [Nov04]. Fisher [Luo09].
Fission [KS07a]. Five [PS09]. FKG
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[Joh06]. Flow [MM09]. Form
[Nas00, Har01]. Formalism [Kho02]. Forms
[GS05, Pug09b]. Formula
[JP09, Khr07, Vis01]. Foundation [Shi00].
Four [Mat04]. Fourier [MR00]. Fractals
[Tem00]. Fractional [GE02, Kol09, KP04,
KPK06a, Mol00, Mol03, NN05].
Fractionally [PSV08]. Framework
[BNS08]. Free [KS07c, Pet03, Vis01].
Function [ALL+03, BB06, CCHH08,
Gam01, Gap00, IK08a, KL08, KL03, KS07c,
Roz04a, Roz05, KPK06b]. Functional
[Bak02, DB04, KP02, Smo00]. Functionals
[Bor00, Fat09, GSY07, Mis06b, Roz02,
Sch03, Sha03, SY04]. Functions
[AL08, AB06, DR02, Dyn00, Esq08, GT07b,
KL08, KP03, LS04, MT01, Neu00, Rog02,
Rog03, Rog06, RS00, Roz00c, Rya01].

G [Ano07f]. Galton
[Afa07, Afa08, FV01, NV06b, NV06a, VD04,
VD05, VWF08, Wac08]. Game
[BK09, GHKT07, Min00, Min01].
Game-Theoretic [Min01, Min00]. Games
[Dom02, Mas04a, Pes09]. Gas
[Der05, Mas07]. Gas-Dynamical [Mas07].
Gaussian [Ans06, AILvZ09, DT03, GT03,
KTT08, Kob05, KP04, KPK06a, Kva01,
MY02, NN05, PT01, PK08, Roz09b, VK07].
General
[Bel05a, FK01, KL08, TV05, Yak08].
Generalization [BR01, Mla06].
Generalizations [Bob01]. Generalized
[BK03, Bur09, Deb06, DB04, Kol09, Nov00a,
Roo02]. Generalizing [MS07a, Sta02].
Generating [Esq08]. Geometric
[CS04, Mac06]. Gibbs [Now05]. Given
[Mau04]. Global [BRS06, Tar09]. Golden
[BO07]. Goncharov [IM03]. Good [Leb02].
Gordon [DK06]. Governed [Bor07].
Gradient [Ver01]. Gradient-Type [Ver01].
Grammars [Pet03]. Gravitating [Vys06].
Group [Amo05, Mol03, She03, VT07].
Groups

[Bor04a, Fel01, FG05, Gab01, Ver04].
Growth [Kru07]. GUE [Tim07].

H.F.D. [KPK06b]. Haan [Mla06].
Hammerstein [Fat03]. Harmonic [RS00].
Hausdorff [KS07a]. Haussmann [JP09].
Having [Roz04b, Wac08]. Heavy
[Leb05, Bor03a]. Hedging [Nec00, Rad07].
Height [Lob06b]. Heritage [Kol04a].
Hermite [Kon02, MR00, Osm09]. Hidden
[Bor07]. High [Afa08, Fat03, PS04, Roz03a].
High-Order [Fat03]. Hilbert
[Bog03, Khr07, MP01, MS07b, Roz09b].
History [Shi00]. Hitting [Kol09]. Hölder
[Di 04, KNP03, RS05]. Holevo [Shi09a].
Homeostasis [MMZ07]. Homogeneity
[Rom01]. Homogeneous [Mit06, Smo00].
Horizon [Kam09, Nos02, Rok09].
Horizontal [CSY03]. Horizontal-Vertical
[CSY03]. Hydrodynamic [LMS01].
Hyperbolic [Fat03, KS08].
Hypergeometric [Tim03]. Hypotheses
[BD08, BD09, DS03, Ryb01a]. Hypothesis
[AH03, BAH01, Ing01].

I. [Kha08c]. Ibragimov
[Ano03a, The03, Kha08c]. Idempotent
[DD00]. Identical [Man09]. Identically
[BD07, Chu00, PL07, Zhu00a]. II
[Arc04, BR06c, BM01b, BB05b, BM07b,
BM09b, BD09, BT08b, Chi02a, DD00,
GSY07, IK00, Jed09, KS06b, KPK06a,
Min01, RR00, Roz05, Smo00, VD05, Web07,
Zai02a, Zhu05]. III [Chi03, IK01, Zai02b].
Ildar [Ano03a, The03]. Ill [CGLT04].
Ill-Posed [CGLT04]. Immigration [Li02].
Importance [Erm07]. Including [BM01b].
Incomplete [Mik03]. Increasing
[Neu00, VD06]. Increment [KL05].
Increments
[Amo05, Amo06, Fro03, Fro04, Fro05, Gra00].
Independence [Rom01]. Independent
[BM07a, BM07b, BM09a, BM09b, BD07,
Chu00, Fat04, Fro03, Fro04, Fro05, Gra00,
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KN03, Kor02, Kru07, Leb00a, Leb05, Lip05,
Mat09, MF08, Nag02b, Nag02a, OE09, PL07,
Pet02, Rag06a, Roz03a, Roz04a, Roz04b,
Roz05, Roz08, She00, ZN04, Zhu00a]. Index
[Ano02b, KLP08, Leb08]. Indices [IK08a].
Individuals [Afa04]. Induced [VT07].
Inequalities [AR06, Bob01, CS01, Gad04,
Kol04b, Kru05, Lou03, Nag01, NV06a,
Nag07b, Noq00, Ryc03]. Inequality
[Bob03, Gam01, IS02, Kru06, KP03, Lev01,
Pre09, PVK02, PVK06, Roz00c, She07].
Inference [Erm04, RS01]. Infinite
[BNPA03, BS05, Bor06, HS06, Kru07, Ver04,
VT07, Rok09]. Infinite-Dimensional
[HS06, Ver04]. Infinitely
[BY04, Yak03, Yak04]. Infinity [Yak03].
Information
[BAH01, BHA02, Joh06, Luo09].
Information-Theoretic [Joh06].
Inhomogeneous [KM00]. Initial
[Bak02, Har01, VK09]. Integers [Tsi00].
Integrability [BK06a, Gap00, Shu06].
Integrable [BR01]. Integral [BB06, CS04,
GSY07, Mas04a, Rag06a, SY04, Tim03].
Integrals [Che01, KS02, Nas00, Nas07].
Integrals.Part [Zan04]. Integrated
[PSV08]. Integrating [BD04]. Integro
[BM01b]. Integro-Local [BM01b].
Intensity [KM00]. Interacting
[BDG+07, LMS01, Sta02, Yar07].
Interaction [Kal02, Kal03, MS07a, Nad07].
Interactions [Lan07]. Interference
[Khr07]. Intermediate [Vat04].
International
[Ano00h, Ano01h, Ano02j, Ano04f].
Interpolation [Klo07b]. Interpretations
[Khr02]. Intervals [Kly03]. Intrinsically
[Ma09]. Invariance [BD07, CSY03, GZ09,
Lin00, Sha03, Zai01, Zai02a, Zai02b].
Invariant
[BR01, LS02, Mal01a, Mal01b, Ver04].
Inverse [CGLT04, vRRvZ00]. Inversion
[Vis01]. Investments [Bog01]. Irreversible
[Bog01]. Isomorphisms [Zub00].

Isoperimetric [Bob03]. Itô [GV07, LY06].
Iterated [ALL+03, Ćwi09, EL00, Kov02,
Mat00, Min00, MP08, PL07, Pet02, Pin06,
Roz03b, Sha05]. Ito [Dok04, Nas00].
Ivanovskaya [Ano02f].

J. [Roz00c]. James [ASVV07]. Joint
[Gaa08, PN03, Ruz02, Vin07]. Jump
[Bor07, Nov04]. Jumps
[Bor03a, Bor06, Mor04, PK03, Rad07].

Kac [DDP07]. Kantorovich [Lip06].
Kantorovitch [RR01]. Kernel
[MPW06, Nov00a]. Kerstan [Roo03].
Khasminskii [BR01]. Khinchin [Bob01].
Khinchin-Type [Bob01]. Kinds [Kal02].
Klein [DK06]. Known [Tim04].
Kolmogorov [Ano04f, Kol04a, Mas00, PS09,
Roz03b, Ver04]. Kolmogorovian [Khr07].
Kornya [Roo04]. Krawtchouk
[Roo01, Roo02].

Lagrange [Vis01]. Laplace [BB05a, Fat04].
Laplace-Type [Fat04]. Large
[AS02, Arc03, Arc04, ABM08, BB05a, BR02,
BDG+07, BM01b, BK01, BK02b, BB02,
BB05b, BM07a, BM07b, BM09a, BM09b,
Bor09b, DM08, Eic01, Eic05, Erm07, Fat03,
FK01, Fro03, GDLH03, GL00, IK08a, KS08,
Kol04b, Kor02, Koz02, Kru03, Kru05,
Man09, Min00, MPW06, Nag02b, Nag02a,
Nag05, Nag07a, Pet09, PK03, Roz04a,
Roz05, Roz09a, Sha06b, Shi02, Sze06, Tim01,
Tim03, VWF08, Ver03, Wac08, ZN04,
Zhu00b, Zhu05]. Large-Deviation
[BK01, BK02b, Kor02, Tim01]. Large-Time
[KS08]. Lattice [Kar05]. Lattices
[GPL08, Mat00]. Law [Afa07, AS02, AS05,
Che02b, CHL02, Chu00, Ćwi09, DM08,
EL00, FK01, GT03, Gri00, IK08a, KTT08,
Kol04b, Kov02, Kru03, KP05, Mat00, Min00,
MP08, PL07, Pet02, Pet09, Pin06, Roz03b,
Roz04a, Roz05, Sha05, Sha06b, KPK06b].
Laws [CM03, Dyn00, Hes04, KP05, Mas05,
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RS01, Shi02, TC03]. Leads [Vin07]. Least
[NZ09]. Lebesgue [Nas00]. Ledoux
[Bob03]. Lee [Nec00]. Lemma [KN08].
Length [Lob06b]. Letter
[Ano01c, Ano04b, Ano05c, Ano07a, Pin09].
Letters [Ano06b, Ano07b]. Level
[Afa08, PS04]. Levy
[Mor04, BK09, Mol01, Sel05, SC00]. Life
[Ano00a, Ano00b, Ano01e, Ano03c, Ano05d,
Ano07d, Ano07e, CB06, Che08a, SM08,
Shi09b, Ano01d, Ano02d, Ano04d].
Lifetimes [PSV00]. Likelihood [BM01a].
Limit [Bak02, BG04, BM01b, CPP02,
CSY03, CF04, FVY00, Fro04, Fro05, Gaa08,
GS05, GT07a, Gri03, IL00, Joh06, KL08,
Kam07, Kly03, Kop01, LMS01, Leb00b,
Leb00a, Mac06, Mak04, Mik03, Mik09,
Min01, MS07a, NV06b, PS08, PS04, RS05,
Rag06a, Rog02, Roz03a, Sch03, Sen07,
Sen09, Ser06, Sha06a, She00, Shu01, Shu06,
Sob08, Su02, Tim03, Tim05, VD04, Vat04,
VT05, VD08, Wac08, Yak08, Yar09, ZN04].
Limiting [KS07a, LY06, PN03, Min01].
Limits [DKF08]. Linear
[Di 04, LB04, Mol03, MF08, Roz02, Ryb01b].
Lipschitz [ALL+03]. Living [FVW03].
Local [BM01b, BD07, CPP02, FVY00,
Mal01a, NV06b, She00, Vla05].
Localization [Bob03, Kal04, dHW07].
Locally [BR01, Pug09a]. Location
[BR06a, KR06]. Location-scale [BR06a].
Logarithm
[CHL02, Ćwi09, EL00, Kov02, Mat00, Min00,
MP08, PL07, Pet02, Pin06, Roz03b, Sha05].
Logarithmic [NN05]. Long
[Bog01, FVW03, PSV08]. Long-Living
[FVW03]. Long-Term [Bog01]. Lower
[DKF08, GZ05, Klo07a, LS04, Mat09,
Nag02b, Nag02a]. LQG [BKP04].
LQG-Problem [BKP04]. Lundberg
[Boi03]. Lyapunov
[AB02, Ben05, Chi02b, Chi02a, Chi03, Kru08].
Lyapunov-Type [AB02, Ben05].

M [ABV+07, Kha08b, Kha08a, Klo07b].
MA [HT07]. MacLaurin [BD04].
Macrodimension [Mal01a]. Majorization
[KN08]. Many [BD08, BD09]. Map [Mat03].
Mappings [BK02a, DB04, Lip05, Tim04].
Marginal [BNPA03]. Marginals [Mau04].
Margins [HT07]. Market [MO01, Rok09].
Markov [Ber09, BO07, Bor07, BK01,
BK02b, Bor03a, Bor04b, CCHH08, Eng04,
KV05, Klo07a, KL05, Lin00, Mit06, PT09,
Ruk07, She00, Shi01, Shu01, Sze06, VT07].
Markovian [Amo05, Amo06, Bak00, Bor00].
Martingale
[Gne06, GT07a, Gra00, Rok06, Sel05, VM00].
Martingales [CFS08, Kal04, Nag07b,
Nov04, Pre09, RR00, Sho05]. Maslov
[DD00]. Mass [BK06a]. Masses [Pus03].
Matches [Mik03]. Matching
[Mik02, Mik09]. Mathematical [BK05].
Mathematics [Ano04f, Kor01, Mas04b].
Matrices [GT07a, Ruk07]. Matrix
[BNPA08, MP08]. Matrix-Normalized
[MP08]. Matsumoto [KL08]. Max
[TC03, HT07]. Max-AR [HT07].
Max-Semistable [TC03]. Maxima
[CDT01, Chu00, Kor02, Leb00a, Leb05,
PN03]. Maximal
[Afa04, AR06, CS01, Gap00, Leb06, Lev01].
Maximization [CM04]. Maximum
[BDK05, GPS01, HT07, Mol00, Mol01,
Uru05, VWF08]. Maximums [Leb00b].
McKendrick [MS07a, Sta02]. Mean
[GZ05, IS02, Kor02, Nec00, Ryc03, Zhd09].
Mean-Field [GZ05]. Mean-Variance
[Nec00, Ryc03]. Means
[BO03, VCH06, Web06, Web07].
Measurable [DR02]. Measure
[GK05, Mal01b, Now05, Orl09, Roz09b,
Su02, Ver04, Zhd09]. Measure-Valued
[Su02]. Measures [Ale06, BO07, BR01,
BK02a, BRS06, BK06a, BK06b, Che02a,
CU04, GL09, Gra00, Kar05, Kul08, Leb02,
Leb03b, LS02, Pug09a, Roo04, SS00, Sel05,
Sha06b, SP06, Su02, VT07, Vla05, Rok09].
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Medium [KS07c, PSV00]. Mejzler [Mla06].
Memoriam
[Ano03b, Ano04a, Ht09, Nir03, Ano05b].
Memory [Bak03, PSV08]. Merging
[CM03]. Method [IM03, Roo03]. Methods
[Mas03, Pas05, Shi09d]. Metric
[Gap07, Gap09, GL09, Tem00]. Meyer
[Ano04a]. Micromodel [MM09]. Minimal
[Gri03]. Minimax
[BD08, BD09, BFS09, GE02, Sol00].
Minimax-Bayesian [Sol00]. Minimization
[CM04]. Minimizing [Rad07]. Minimum
[BR06a]. Minorants [Sui02]. Mises
[Eic05, Sha03]. Mixed [Mor04].
Mixed-Exponential [Mor04]. Mixing
[Jed08, Jed09, KV05, Klo07a, Rot08, Sun08,
Ver00, Ver01]. Mixingale [Shi02]. Mixture
[Kuz07]. Mixtures [RS01]. Mode
[MPW06, Nov00b]. Model
[Bog01, Boi03, BP01, HM06, HP09, Khr07,
KM00, MM06, MS07a, Nec00, Rad07, Sta02].
Models [Ano01h, Ano02j, BS05, Bor07,
DDP07, GZ05, HT07, IM03, Kon02, Sel05,
Ser06, Shi09d, VM00, Rok09, Ano00h].
Moderate
[CG03, CG04, Erm04, Erm07, Fat04].
Modification [DR02]. Moduli
[AL08, Ost02]. Moiseevich [Ht09].
Moment [Cek00, Lou03, Mak03, MO01,
Nag01, Nag07b, Shi01, Uru05]. Moments
[GV07, Kon02, Roz03a, Zai01, Zai02a,
Zai02b]. Monge [Lip06, RR01].
Monge-Kantorovitch [RR01]. Monin
[Ano02a]. Monograph [PS09]. Monotone
[Di 04, Roz02]. Morton [Rok05]. Mosco
[Pug09b]. Motion
[BFS09, CS04, DSY00, GPS01, GSY07,
HM06, HP09, KO02, Lob06b, Lob06a, Mol00,
Mol03, SC00, SY04, Shi09c, Sui02, Uru05].
Motions [Bak00, DW06, OE09]. Moving
[ABM08, PS08]. Multi [KLP08].
Multi-Index [KLP08]. Multidimensional
[Bak02, BB05a, BM01a, Gam01, GZ09,
Kul08, Nag07a, PCMGM09, Rag06b, Sen09,

Tim03, Yen05, Zai01, Zai02a, Zai02b].
Multifractal [GT07b]. Multimodal
[GP05, Vak02]. Multinomial
[Kho02, Roo02]. Multiple
[HM06, IK08a, Ryb01a]. Multiplicative
[LS02]. Multiplicativity [AH03].
Multistability [GDLH03]. Multitype
[FV01]. Multivariate
[Cek03, Ibr04, Ibr07, Osm09, PT01, Roo03].
Mutual [SS00].

N [Kol04a, PS09, tbYGS05]. Nash
[GHKT07, Pes09]. Natascha [Nir03].
Necessary [Mor00, Sho05]. Necessity
[Kru08]. Negative
[BK09, Kor02, Mor04, PVK06]. Negatively
[CHLV08, CHL02]. Neighborhood [Har01].
Neighborhoods [Rot08]. Networks
[OK02]. Newman [Sha06a]. News
[Ano00a, Ano00b, Ano01d, Ano01e, Ano02d,
Ano03c, Ano04d, Ano05d, Ano07d, Ano07e,
CB06, Che08a, SM08, Shi09b]. Nikolai
[Ano02e]. No [Rok08]. No-Arbitrage
[Rok08]. Noise [BB06, Leb03a, Leb08]. Non
[Bor00]. Non-Markovian [Bor00].
Nonclassical [PL07, Yar09].
Noncorrelated [BG04]. Nonformation
[BN00]. Nongradient [LMS01].
Nonhomogeneous [Vin07].
Nonidentically [Bor06]. Nonlinear
[Bak03, Bel05b, BK06b, Fat03, KLP08,
Mas04b, Mas05, MR00, Rag06a, Yar07].
Nonlinearity [Dok04]. Nonnegative
[AR06, Leb06, Pet09]. Nonparametric
[BK03, LL03, RS01]. Nonpredictable
[Shi09c]. Nonrandom [BB06].
Nonrandomized [FP06]. Nonsmooth
[Dok04]. Nonstationary [Ans06, PSV08].
Nonuniform [Bog03]. Nonzero [Pet03].
Norm [Fat03]. Normal
[Bor01, Gri00, HM08, KS06a, KS06b, Kru04,
Kru08, PN03, Sun08, Zhu00a].
Normalization [Roz09a]. Normalized
[MP08, Nag05, Nov05]. Normed
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[Kon02, Kov02]. Note [Bor04a, Bor09a,
Bor03b, Chr04, DW06, Lip06, PS02].
Notion [Gus08]. NPPs [Mas07]. Number
[ALL+03, AB06, Bor09a, Imh03, Kly03,
Kop01, Lan07, Mik02, Mik03, Mik09, NZ09,
Sze06, Tim04, Vin07, Yak08]. Numbers
[Afa04, DM08, FK01, GW00, IK08a, Kol04b,
Kru03, Lev01, Mas01, Min00, Pet09, Roz04a,
Sha06b, Shi02, Roz05]. Numerical [Rom01].

Obituary [Ano02e]. Observable [Shi09c].
Observations [BG04, Sha03]. Observed
[CDT01]. Occupation [Fat09, Mas01].
Ocone [JP09]. One
[ALL+03, BK01, BK02b, Gne06, Hes04,
IK08b, Mak00, Mak04, Mat04, Nos02,
PSV00, Rag06b, Sen08, Ser06, Ste03].
One-Dimensional [BK01, BK02b, Mak00,
Mak04, Nos02, PSV00]. One-Sided [Ste03].
Online [KL03]. Open [BK02a]. Operator
[Kov02, MY02]. Operator-Self-Similar
[MY02]. Operators
[Amo05, Di 04, Jaj06, Shu01]. Optimal
[AS09, BL01, BK06a, Dom02, HM06, KR04,
LRT00, MP04, MO01, NS05, Nov09, Pes09,
Ruz02, Sal03, Shi09d, Sof02, Uru05, Sof05].
Optimality [BKP04, BR06b, BR06c,
BFS09, BT08a, BT08b, Ryb01a, Tar09].
Optimization [Bog01]. Option [Kam09].
Optional [GS07]. Options [CS04, Chr04].
Order [BO03, BY04, Ber09, BP03, BFS09,
Fat03, PCMGM09, Roz03a]. Order-Unit
[Ber09]. Ordering [Zie01]. Orders [Ryc03].
Oriented [GPL08]. Ornstein
[BN01, BR02, Fat09, Nov04]. Orthogonal
[Kho02, KTT08, OE09]. Orthogonality
[BB06]. Overshooting [BF00].

P. [SC00]. Pairs [Mik09]. Pairwise
[Kru07, Lan07]. Parabolic
[Bel05b, BRS06, Dok04, KNP03].
Parameter [DS03, Hol05, KR06, KR01a].
Parameters [BR06a, Pus03]. Parity [PS02].
Part [Arc03]. Partial

[ABM08, Eic01, IK00, IK01, Koz02].
Particle [BDG+07, DDP07, LMS01, PSV00].
Particles [FVW03, Gaa08, Kal02, Kal03,
KS07c, Lan07, Man09, MS07a, Sta02, Tim01,
Tim05, Vys06, Yar07]. Partitions
[FVY00, Tsi00]. Parts [KP04, KPK06a].
Passage [Nov04, Nov09]. Path [MY02].
Pathways [MMZ07]. Pathwise
[Che02b, Nas00]. Pattern [Ruk07].
Patterns [Mik02, Mik03]. Paul [Ano04a].
Payment [Vin07]. Pearson [CF04, Kru01].
Periodically [MMSS08]. Periodogram
[PCMGM09]. Permutation [Yak08].
Permutations [IM03, Rya01].
Perturbations [Amo05, Amo06]. Phase
[MM06, Mas04a]. Phenomena
[Ale04, Bor06, Sak05]. phi [AR06].
phi-Inequalities [AR06]. Physics
[Mas04a]. Pickands [Deb06]. Piterbarg
[Rom01]. Planar [KO02]. Poetry [KR00].
Poincaré [Joh04]. Point
[Bor09b, HM06, Har01, Sof02, Sof05].
Pointwise [Jaj06]. Poisson [AS02, AS05,
Bor04a, Bur09, Cek00, Gaa08, JP09, Kar05,
KL05, Kru04, KM00, Leb00b, LS02, Mik02,
Mik03, Mik09, Roo01, Roo03, Roo04, Sho05].
Poisson-Type [Mik09, Mik03]. Polling
[Ser06]. Polyhedrons [DW06]. Polynomial
[NZ09, Sal03, Sen08, Ver00, Ver01, Zap06].
Polynomials
[Bob01, Imh03, Kho02, Osm09, PK08, RR05].
Populations [VD07]. Portfolio [Rok05].
Posed [CGLT04]. Position [Har01].
Positive [BRS09, Tsi00]. Possible [GPS01].
Possibly [BS05]. Posterior [NK09].
Posteriori} [Sof05]. Power
[BNS06, Kho02, Pin06, Wac08]. Precise
[Fat04, Gap07]. Predictable [SS00].
Prediction [LB04]. Predictor [BD04].
Premium [Boi03]. Prescribed [Imh03].
Presence [KR06, Leb03a, Leb05, Leb08].
Presman [Roo04]. Pressureless [Der05].
Prestationary [BK01, BK02b]. Pretest
[Mag00]. Price [Mas04b]. Pricing
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[Che08b, Chr04]. Principle
[Arc03, Arc04, ABM08, BD07, CSY03, GZ09,
Lin00, Sha03, Zai01, Zai02a, Zai02b]. Prize
[Bor08]. Probabilistic
[Bel05b, BP01, Mat04, Pas05].
Probabilistic-Statistical [Pas05].
Probabilities
[BRS08, BRS09, BK01, BK02b, BB02, BB05b,
Erm04, Erm07, FMS08, KY05, Kor02, Mor04,
Nag02b, Nag02a, RS01, Roz08, Wac08].
Probability [ASVV07, Ans06, BR06b,
BR06c, BK03, BK05, BK02a, BRS06,
Bor03a, Bor04b, Che02a, DD00, DSY00,
Esq08, GK01, GL09, Ibr07, IK08b, Kal02,
Kal03, Khr02, Khr07, KR00, Kol04a, Kul03,
Lob06a, Mas00, Mas03, Mau04, Nag01,
NV06a, Nag07b, Nov00b, Pet03, Rya01,
SS00, Shi00, Tar09, Tim07, Ver04, Zub00].
Problem [Bel02, BP01, BFS09, Bur09,
DS03, Dar05, DK06, Gap02, GE02, GSY07,
Hol07, Klo07b, Kob05, KR01b, MmVT03,
NS05, PU02, Rok06, Ryb01a, SY04, BKP04].
Problems [Ano00h, Ano01h, Ano02j, AS09,
BAH01, BHA02, CGLT04, Fat03, IK00,
IK01, Kor01, Lip06, Mol03, Nag07a, RS00,
Shi09c, Shi09d, Tar09, Uru05]. Procedures
[LN00, LS03, Rom01, Ruk01]. Process
[Afa04, Afa08, Amo05, BK09, BR02, Boi03,
Bur09, DB04, GK01, GL00, Har01, Kal02,
Kal03, Kob05, KM00, Lan07, Mas05, MS07a,
Mis06a, NV06b, NV06a, PS04, Shi01, Sta02,
Vat04, Vin07, Wac08, Yar07]. Processes
[Afa07, AK04, Amo06, Ans06, Arc03, Arc04,
ABM08, AS09, AILvZ09, BN01, BR06b,
BR06c, BD04, BK03, Ber09, BRS08, BRS09,
Bor07, Bor00, Bor03b, CS04, Che01, DT03,
Eic01, Fak09, Fat09, FV01, Fro05, FMS08,
Gap07, GV07, Gra00, GDLH03, JP09, Jed08,
Jed09, KV05, Klo07a, Kor01, KL05, KN02,
Leb06, Li02, LS04, MMSS08, MT01, Mas07,
Mol01, Mor04, NN05, Nov04, PKJ07, PSV08,
PT09, SP06, Su02, Vat03, VD04, VD05,
VD07, VWF08, VD08, VD09]. Product
[PT01]. Professor [Ano03b]. Progenies

[VWF08]. Projections [Kho06].
Prokhorov [Ano01a, Ano06c, Bob01,
CSY03, GL09, Kru03, Kru06]. Proof
[Bob03]. Propagation [DDP07].
Properties [BR06a, Deb06, Jed08, Jed09,
KN08, KS07b, Kor00, Kor01, KM00, MY02,
MP04, Mis06a, Nag07a, PCMGM09, Shi08,
SC00, ZN04, Kho06]. Property [BR06b,
BR06c, Lip05, Mac06, Roz00a, Uru05].
Proportions [FV01]. Publication [PS09].
Publications [Shi00]. Purely
[Min00, Min01]. Put [PS02].

Quadrant [Kal03]. Quadratic [GS05].
Quantiles [KS07b, Kor00, Ryc03].
Quantization [GL09]. Quantized [Mas01].
Quantum [AH03, Amo06, Hol04, Hol05,
HS06, KS07c, Luo09, Mas03, Shi08]. Quasi
[Gap07, LS02]. Quasi-Invariant [LS02].
Quasi-Stationary [Gap07]. Queue [Pec01].
Queues [GDLH03]. Queuing [Leb00b].
Quickest
[BFS09, HP09, PT09, Shi09c, Shi09d, TV05].

Random [ALL+03, Afa04, Afa07, AK04,
Ale04, Bak02, BB05a, BL01, Bor09a, BF00,
BM01b, BB02, Bor03b, BB05b, Bor06,
BM07a, BM07b, BM09a, BM09b, BD07,
CHLV08, CSY03, CS01, Chu00, DB04,
Esq08, Fak09, Fat03, Fat04, FVY00, Fro03,
Fro04, Gaa08, GK01, GT07a, GPL08,
HLRV03, IS02, Imh03, IM03, Jan03, Kal03,
Kam07, KN03, KY05, KO02, Kol09, Kop01,
Kor00, Kor02, Kov02, KB02, Kru07, KP04,
KPK06a, Kva01, Leb00a, Leb02, Lev01,
Lou02, Lou03, MP01, MY02, Mat03, Mat09,
MmVT03, Min00, Min01, Mis06b, MP08,
Nad07, Nag01, Nag02b, Nag02a, NZ09,
Neu00, Nos02, NS05, Ost02, PKJ07, PL07,
Pet02, Pet03, Pet09, PK03, PK08, Pus03,
RS05, Rag06b, RS01, Roz03a, Roz04a].
Random [Roz04b, Roz05, Roz08, Roz09a,
Ruz02, Rya01, Sak05, Sch03, Sha05, She00,
Smo00, SP06, Su02, Sui02, Sun08, TC03,
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Tem00, Tim04, Tsi00, Vat03, VD04, Vat04,
VD05, VT05, VD07, VD08, VD09, Vis01,
Vla05, Yak08, ZN04, Zap06, Zhu00a].
Randomized [Dom02]. Randomly
[DKF08]. Randomness [Ruk01, Ruk07].
Range [BH08]. Rank [PT01]. Rapidly
[VD06]. Rarely [CDT01]. Rate
[GT03, GZ09, HLRV03, KTT08, KV05,
Klo07a, Kon02, Kul03, Mal01b, PS08, RR00,
Tim07, Ver00, VCH06]. Rates
[DM08, Lou02]. Ratio [Afa04, BO07,
BM01a, FJT02, Rog02, Shu01, Shu06].
Reaction [MMZ07]. Real
[Esq08, Imh03, Lev01, NZ09]. Real-Valued
[Esq08]. Rearrangements [DT03].
Reconstructing [Bel02, PU02].
Reconstruction [Bel05a]. Records
[Ali00, LB04]. Recovery [Dar05, GK05].
Recurrence [AK04]. Recursive [KR01a].
Reduced [Vat03, VD08, VD09]. Refined
[Eic05]. Reflecting [DW06]. Reflection
[KO02]. Regina [Ano02f]. Regression
[Ibr04, KL03, LL03]. Regular
[BL01, BB05b]. Regularity
[BRS06, Web04]. Regularly
[Leb03a, Leb08, PCMGM09, BB02].
Related [BNPA08, Li02, Shi08]. Relation
[Kon02, Mas01]. Relationship [GDLH03].
Remainder [Roz03a, Sen07]. Remark
[Roz03b, Sze06]. Remarks [Klo07b].
Renewal [BO03, Eng04, FMS08, Yen05].
Renyi [Koz02]. Reparameterization
[Zie01]. Replication [KPT01].
Representation
[BK02a, BM01a, KS02, Khr07, Nas00, Zan04].
Representations [GSY07, SY04, VT07].
Reservoirs [LMS01]. Respect
[Kho02, KY05, LS02]. Restrictions
[AB06, Cek00, Tim01, Tim05]. Result
[Zai01, Zai02a, Zai02b]. Results
[Bob01, FJT02, MP01]. Retransmission
[GDLH03]. Reviews [Ano00d, Ano00e,
Ano00f, Ano00g, Ano01f, Ano01g, Ano02g,
Ano02h, Ano02i, Ano03d, Ano03e, Ano03f,

Ano04g, Ano06d, Ano07g, Ano07h].
Rhythm [KR00]. Risk [BK03, Che08b,
GS07, KR01a, Kul08, Orl09, Vin07].
Robustness [BR06a]. Role [KN03]. Roots
[NZ09]. Rosenthal [IS02]. Rotation
[Web06, Web07]. Rotations [Jan03].
Rough [DK01]. Row [CHLV08, Ryb01b].
Row-Finite [Ryb01b]. Row-Wise
[CHLV08]. Ruin
[BK03, IK08b, Kob05, Mor04, Vin07]. Rule
[HP09, Ryb01a]. Rules [HM06]. Russian
[Kam09, KR00, Shi00].

Sakhanenko [Zai01, Zai02a, Zai02b].
Sample
[Bor09b, CDT01, Ibr07, Kor00, MY02].
Samples [BM01a, Kor00]. Sampling
[Erm07]. Sazonov [Ano03b]. scale [BR06a].
Scaled [VG08]. Scheme
[Gaa08, Kru05, Sha06b, Tim01]. Schemes
[MS07b, Sal03]. Sciences [Shi00]. Scientific
[Ano00a, Ano00b, Ano01d, Ano01e, Ano02d,
Ano03c, Ano04d, Ano05d, Ano07d, Ano07e,
CB06, Che08a, SM08, Shi09b]. SDE [Ver03].
SDEs [Ver01]. Second
[BO03, BY04, BP03, BFS09, PCMGM09].
Second-Order [BO03, BY04, BP03].
Sector [IK08a]. Selection [Rok06]. Self
[MY02, Nag05, Nov05, Shu01]. Self-Adjoint
[Shu01]. Self-normalized [Nag05, Nov05].
Semicircle [KTT08]. Semicircular [GT03].
Semicontinuous [Neu00]. Semigroup
[Ver03]. Semigroups [Jan03, Li02].
Semimartingale [DW06, MT01, MO01].
Semimartingales [Mor00, Zan04].
Seminar [Ano00h, Ano01h, Ano02j].
Semistable [CM03, TC03]. Separating
[CU04]. Sequence
[KY05, Noq00, PN03, Pet02]. Sequences
[Gap02, Gap09, GS05, Gri00, Gri03, KR01b,
KR04, Leb00b, Mik09, Min00, Min01, Nov09,
Ruk07, Sal03, Shi02, TC03, VD06, Vla05].
Sequential [BD08, BD09, Ste03].
Sergeevich [Ano02a]. Series
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[Kva01, Pin06, VK07, Vak02]. Service
[Pec01]. Set [Gap07, KS07a]. Sets
[KP03, Sch03, Tim04, Zub00]. Setting
[Bur09]. Sevastyanov [Ano04e, Kha09].
Seventy [PS09]. Seventy-Five [PS09].
Several [Sal03]. Severely [CGLT04]. Sharp
[BB05a, BR02, BT08a, BT08b, CGLT04,
DDP07, Ryc03]. Sharpening [She07].
Sheets [LS04]. Shepp [BK09]. Shift
[Hol05]. Shiryaev [BK09, tbYGS05]. Short
[Bog03, Kru05]. Shot [Leb03a, Leb08].
Shot-Noise [Leb03a, Leb08]. Sided
[HP09, Ste03]. Sign [BS05]. Signed
[Kar05, Roo04]. Signs [Rya01]. Similar
[MY02]. Simple [Ing01, Mis06b, SP06].
Simplest [MmVT03]. Simulation [Erm07].
Simultaneous [Ans06]. Sinai [Ano07f].
Since [PS09]. Singularity [SS00]. Size
[Tim01, Tim05]. Sizes [Kor00]. Skew [Li02].
Skip [Vis01]. Skip-Free [Vis01]. Skitovich
[Fel01, FG05]. Skorokhod [Ano01b, BK02a].
Slow [Bak00]. Small
[AILvZ09, FMS08, Har01, NN05]. Smooth
[AILvZ09, BD04, KL03]. Smoothness
[AL08, Shi02]. Solution
[Bak03, Bel05b, BE06, NS05]. Solutions
[Bak02, BRS06, BER05, BE08, DK01,
Kop01, KNP03, Leb03b, Mak00]. Some
[Bel05a, Bob01, Bob03, BAH01, BHA02,
Che01, CSY03, Deb06, GW00, Gap02, Gap09,
GZ05, Klo07b, Kol04b, Kor01, Lin00, Lou02,
MP01, Mis06b, Osm09, Pas05, RR00, Roz00a,
Sen09, SC00, Uru05, Vla05, Web04, NN05].
Space [Bog03, GT07b, HLRV03, KL08,
KS08, Khr07, Ma09, Mas00, MS07b, RS05,
Roz09b, SS00, Sha05, Shi02, Yen05]. Spaced
[PCMGM09]. Spaces [Ber09, CU04, Kva01,
MP01, Pug09a, RS00, Tem00, VK07].
Sparse [KLP08]. Spatial [BD04]. SPDEs
[KNP03]. Special [Bor07]. Spectra
[GT07a, Tim07, Vak02]. Spectral
[MMSS08]. Spectrally [BK09]. Spectrum
[GZ05]. Sphere [Kho06]. Spheres [PT01].
Square [FJT02, Gap00]. Squares [FJT02].

SRPT [Pec01]. Stability [Ano00h, Ano01h,
Ano02j, Mit06, OK02, Yar07]. Stable
[BH08, Gab01, Jed08, Jed09, KP05, MP01,
Mol01, Mor00, Nag07a, Roz04a, Roz05,
Sha06b, Smo00, VD06, Zan04, Zie01].
Stable-Type [BH08]. Standard [DSY00].
Star [Ryc03]. State
[AK04, Bor07, Fak09, Hol05, PSV00].
State-Dependent [AK04, Fak09]. States
[Sze06]. Stationary [Amo05, Amo06,
AILvZ09, Bak03, BRS08, CHL02, Gap02,
Gap07, Gap09, GS05, Gri00, Gri03, GL00,
Kob05, Ma09, PSV00, PN03, TC03, Tsi00].
Statistic
[BP03, CG03, CG04, CF04, Kru01, Nov05].
Statistical
[Erm04, FP06, GP05, Mas04a, Pas05, Ruk01].
Statistics [AB02, Bel05a, BK05, Bor01,
Eic05, Gad04, Mas03, MF08, Sha03].
Statulevicius [Ano00c, Ano05b]. Stein
[ASVV07]. Step [AB06, BO07]. Sticky
[Vys06]. Stochastic
[Amo05, Amo06, Ano00h, Ano01h, Ano02j,
Arc03, Arc04, Bak03, BNS08, BK09, BKP04,
Boi03, BB06, BER05, BE06, BE08, CFS08,
Che02b, Dar05, DR02, Gra00, GSY07, IK00,
IK01, KN08, KS02, LMS01, LN00, Leb02,
Leb03b, LRT00, Mak00, Mak04, MM09,
Mal01b, Man09, Mas04a, MS07b, Nas00,
Nas07, OK02, RS00, Ryb01b, SY04, Shi09d,
VM00, Ver00, Vys06, Yar07]. Stock
[Mas04b]. Stopped [DKF08]. Stopping
[AS09, BL01, Dom02, GPS01, HP09, KR04,
MP04, NS05, Nov09, Pes09, Uru05].
Strategies [MO01]. Strengthening
[Kru06]. Strict [FVY00]. Strictly
[CHL02, Smo00]. String [Pus03]. Strip
[Bor09a]. Strong [BE06, FK01, GZ09,
Gri00, IK08a, Kol04b, Kru03, Min01, Pet09,
Rot08, Sha06b, Shi02, Shu06, Min00].
Strongly [Sun08]. Structural [Eng04].
Structure [GT07a, KK06]. Structures
[Rot08]. Student
[BK05, BP03, CG03, CG04, KN08, Nov05].
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Sub [VK07]. Sub-Gaussian [VK07].
Subcritical [Vat04]. Subexponential
[BY04, BK02b, KV05, Kor02, Mal01b,
Rog00]. Submartingales [AR06, Kru09].
Subordination [Kol09]. Subordinators
[BNPA08, VD06]. Subsequences [BG04].
Sufficiency [BN00]. Suite [Ruk01]. Sum
[ABM08, Bel02, FJT02, Nag05, PU02,
Roz03a, Roz04b]. Summands
[Bel02, KN03, PU02]. Sums
[BB05a, BM01b, BM07a, BM07b, BM09a,
BM09b, DKF08, Eic01, Fat04, Fro03, Fro04,
HLRV03, IK08a, KN03, Kon02, Kor02,
Kov02, Koz02, KB02, Kru07, LY06, Leb00a,
Leb05, Lou03, Mat09, MP08, Nag02b,
Nag02a, Nov05, PS08, PN03, Rag06a, Roz04a,
Roz05, Roz08, Roz09a, Rya01, ZN04, Zhu00a].
Super [KPT01]. Super-Replication
[KPT01]. Supercritical [Pet03].
Superlarge
[BM07a, BM07b, Roz04b, Roz08].
supermartingale [Rok09].
Supermartingales [Nag07b, Pre09].
Superposition [BN01]. Superprocesses
[Dyn00]. Sure [CF04, IL00, VD06]. Surely
[BR06b, BR06c]. Surface [Pug09a]. Survey
[Ver04]. Survival [GK01]. Susceptible
[Joh06]. Switching [KL05, MO01].
Symmetric [HM08, KS07b, Mat09, Nas07,
Shu01, VT07, Zie01]. Symmetrization
[GK05]. Symmetry [LL03].
Synchronization [MM06, Man09].
Syracuse [BP01]. System
[Bak00, Kop01, LMS01, Man09, Yar07].
Systems [BDG+07, CS01, FVW03, Joh06,
OK02, Ryb01b, Vys06].

Tableaux [VT07]. Tails
[BB02, Bor03a, Bor04b, DKF08, Leb03a,
Leb05, Leb08, Mat09, Wac08]. Tauberian
[Rog03, Yak04]. Technical [Pas05].
Temperature [DK06]. Term
[Bog01, HT07, Khr07]. Terms [Sen07]. Test
[LL03, Sof02, Sof05]. Testing

[BAH01, DS03, Ing01, Rom01, Ruk01]. Tests
[BS05, BD08, BD09, Erm07, Ruk07, Sal03].
Their [Bel02, BF00, Khr02, Kor01, Leb00b,
PU02, Shi08, VM00, Zie01]. Theorem
[BO03, BR01, BK02a, Bor04a, CPP02,
Chi02a, Chi03, FP06, FG05, FVY00, Jaj06,
KL08, Mak04, Mik09, Min01, NV06b, PS04,
RR01, Rog02, Rok05, Roz00b, SC00, Sze06,
Vat04, VT05, Yak08, Bak02, BG04, Fel01,
GS05, Gri03, Joh06, Kam07, Mla06, Roz03a,
Sen07, Sen09, Sha06a, Sob08, Yar09].
Theorems
[BM01b, CF04, Eng04, Fro04, Fro05, GT07a,
IL00, Kop01, Leb00b, Leb00a, Mik03,
MS07a, PS08, Rag06a, Rog03, Sch03, Ser06,
She00, Shu01, Shu06, Tim03, Tim05, VD04,
VD08, Wac08, Yak04, ZN04, RS05, Su02].
Theoretic [Joh06, Min01, Min00]. Theorm
[Chi02b]. Theory
[BK05, Gap00, GP05, KR00, Kol04a,
Leb00b, Mas03, Shi00, Sol00, TV05]. There
[SS00]. Thermo [Mas07]. Thermo-
[Mas07]. Thresholding [CGLT04]. Time
[BNS06, BR06b, BR06c, Fat09, GT07b,
KS02, Kam09, KS08, KPT01, Kol09, Ma09,
MM06, MP04, PKJ07, PSV08, Rag06b,
Rag06a, Rok06, Rok08, Vak02, VK09, Vin07,
Mit06, Rok09]. Time-Changed [PKJ07].
Time-Varying [PSV08]. Times
[CU04, Dom02, Kol09, Nov04, Nov09, PT09,
Rad07, Shi09c, Ste03]. Timewise [BNS08].
Toeplitz [GS05]. Topologies [RS05].
Torus [MF08]. Total
[Afa04, Khr07, Noq00, VWF08]. Trace
[DK01]. Traditional [Mag00]. Trajectory
[Bor03a, Bor04b]. Transaction
[KPT01, Rok08]. Transform [CPP02].
Transformations [Ale06, BNPA08, BK06a,
BK06b, Lan07, LS02, OE09]. Transformed
[Bak02]. Transience [AK04]. Transient
[Ale04, Bor06, GPL08, Sak05]. Transition
[BRS08, BRS09, dHW07]. Transitions
[MM06, Mas04a]. Translate
[Noq00, Now05]. Transportation
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[BK06a, OK02]. Trend [Lob06b, Nos02].
Trials [Sal03]. Triangular [Ale06, Sha06b].
Turbulent [BNS08]. Twentieth
[Ano01h, Ano02j]. Two
[Ans06, DK06, Gaa08, HP09, Kal02, MS07a,
MF08, Orl09, OE09, Ruz02, SS00, Sta02].
Two-Dimensional [MF08]. Two-Sided
[HP09]. Two-Temperature [DK06].
Two-Type [Gaa08]. Type [AB02, BN01,
BNPA03, Bob01, Bor03b, BH08, Fat04,
FV01, Gaa08, Mas00, Mik09, PL07, Roz09a,
Sha05, Ver01, Ben05, Mik03, Pin06]. Types
[MS07a, Sta02]. Typical [FV01]. Tyurin
[Rom01].

Uhlenbeck [BN01, BR02, Fat09, Nov04].
Ultimate [GPS01]. UMVUEs [KK06].
Unbounded [Jaj06]. Unconditional
[Kva01, VK07]. Unified [Fro05]. Uniform
[Kho06, Kul03, KP03, Kuz06, Roz00a, She03,
Shu06]. Unimodal [Kuz07].
Unimprovability [Mak03]. Unions [Sch03].
Uniqueness [Bak03, Che02b, DW06]. Unit
[Ber09]. Unitary [Amo05, GT03].
Unknown [Bor09b, DS03, Nov00b].
Unusual [Zap06]. Upcrossings [PS04].
Upper [MPW06, Neu00, She07]. Upsilon
[BNPA08].

V [Ano06c]. V. [ABV+07]. Value
[Fat03, Ser00]. Valued
[DM08, Esq08, Fat04, HLRV03, KY05,
Leb02, Leb03b, RS05, Shi02, Su02]. Values
[Leb06, Sha05]. Varadhan [CCHH08].
Variable [KS07a]. Variables
[BD07, CHLV08, CS01, Chu00, DM08, Esq08,
Fro03, Fro04, IS02, Kam07, KN03, Kor02,
Kru07, Lev01, Lou02, Lou03, MP01, Mat09,
Nag01, Nag02b, Nag02a, PL07, Pet02, Pet09,
Rag06a, Roz03a, Roz04a, Roz04b, Roz05,
Roz08, Ruz02, Sha05, She00, Vla05, Zhu00a].
Variance [BS05, Nec00, Rad07, Ryc03].
Variance-Minimizing [Rad07]. Variances
[Bor06]. Variation [BNS06, Noq00, Rog03].

Variational [AS09]. Variograms [Ma09].
Various [CM04]. Varying
[BB02, Leb03a, Leb08, PSV08]. Vasilievich
[Ano01a, Ano03b]. Vector
[GT07b, KR01a, Smo00, Su02]. Vectors
[BB05a, BM01b, BM07a, BM07b, BM09a,
BM09b, Kov02, KP04, KPK06a, MP08,
PK08, Ser00, ZN04, Zai01, Zai02a, Zai02b].
Velocities [BNS08]. Velocity [KO02].
Version
[EL00, Kam09, Rok05, Zai01, Zai02a, Zai02b].
Vertical [CSY03]. via [BP01, GV07, Roo04].
Viewpoint [Mas03]. Visitation [Vla05].
Vitautas [Ano00c, Ano05b].
Vladimirovich [Ano01b]. Volumes
[Ano02b]. Vyacheslav [Ano03b].

Wald [FP06]. Walk
[Ale04, Bor09a, BF00, CSY03, Kal03,
Mis06b, Nad07, PK03, Rag06b, Vis01].
Walks [BB02, BB05b, Bor06, GPL08, Kol09,
MmVT03, NS05, Sak05, Sui02, VT05].
Watson [Afa07, Afa08, FV01, NV06b,
NV06a, VD04, VD05, VWF08, Wac08].
Wave [Pus03]. Wavelet [GY07]. Waves
[VD09]. Weak [Ali00, BER05, BE08, Gri03,
KP02, KB02, Leb03b, LB04, Roz04a, Roz05].
Weakly [Lou02, Sha03, Sha05, VK07].
Weighted [HLRV03]. Which
[Ing01, Uru05, Vin07]. Whose [IK08a].
Wiener [DB04, Fat03]. Wigner [KS07c].
Willinger [Rok05]. Window [VWF08].
Wise [CHLV08]. Wishart [GV07]. within
[VWF08]. Without [GPS01, BB06, BE06].
Wolfowitz [FP06]. Wrong [VK09].

XIXth [Ano00h].

Ya [Ano07f]. Yaglom [Ht09, Klo07b].
Years [PS09]. Young [VT07]. Yu.
[Ano06c]. Yurii [Ano01a].

Zero [Hes04, IS02]. Zero-One [Hes04]. Ze-
ros [Imh03, Zap06]. Zeta [KL08]. Zeta-
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Function [KL08]. Zolotarev [ABV+07].
Zone [BM09a, BM09b]. Zubkov [Kha08a].
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of stable Lévy processes. The-
ory of Probability and its Ap-
plications, 45(2):343–349, June
2001. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/97829.

Molchan:2003:LPF

[Mol03] G. M. Molchan. Linear prob-
lems for a fractional Brownian
motion: Group approach. The-
ory of Probability and its Ap-
plications, 47(1):69–78, March



REFERENCES 77

2003. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/97944.

Mordecki:2000:NCS

[Mor00] E. Mordecki. Necessary condi-
tions for stable Convergence
of semimartingales. Theory
of Probability and its Appli-
cations, 44(1):217–221, March
2000. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/97750.

Mordecki:2004:RPL

[Mor04] E. Mordecki. Ruin prob-
abilities for Levy processes
with mixed-exponential nega-
tive jumps. Theory of Probabil-
ity and its Applications, 48(1):
170–176, March 2004. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/98017.

Mancino:2001:SRS

[MP01] M. E. Mancino and L. Pratelli.
Some results of stable conver-
gence for exchangeable random
variables in Hilbert spaces. The-
ory of Probability and its Ap-
plications, 45(2):329–337, June
2001. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/97827.

Mazalov:2004:APO

[MP04] V. V. Mazalov and N. V.
Peshkov. On asymptotic
properties of optimal stopping
time. Theory of Probability
and its Applications, 48(3):549–
555, September 2004. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/98058.

Mokkadem:2008:CLI

[MP08] A. Mokkadem and M. Pelletier.
Compact law of the iterated
logarithm for matrix-normalized
sums of random vectors. Theory
of Probability and its Applica-
tions, 52(4):636–650, ???? 2008.
CODEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Mokkadem:2006:LDU

[MPW06] A. Mokkadem, M. Pelletier, and
J. Worms. A large devia-
tions upper bound for the ker-
nel mode estimator. Theory of
Probability and its Applications,
50(1):153–165, January 2006.
CODEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Mikulevicius:2000:FHE

[MR00] R. Mikulevicius and B. Ro-
zovskii. Fourier–Hermite ex-
pansions for nonlinear filter-
ing. Theory of Probability
and its Applications, 44(3):606–
612, September 2000. CODEN
TPRBAU. ISSN 0040-585X



REFERENCES 78

(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97783.

Mirzaev:2007:LTM

[MS07a] M. Mirzaev and A. N. Start-
sev. Limit theorems for a
model of interaction of parti-
cles of two types generalizing
the Bartlett–McKendrick epi-
demic process. Theory of Prob-
ability and its Applications, 51
(2):362–367, ???? 2007. CO-
DEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Mishura:2007:ASS

[MS07b] Yu. S. Mishura and G. M.
Shevchenko. Approximation
schemes for stochastic differ-
ential equations in Hilbert
space. Theory of Probability and
its Applications, 51(3):442–458,
???? 2007. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Mania:2001:SFC

[MT01] M. Mania and R. Tevzadae.
Semimartingale functions of a
class of diffusion processes. The-
ory of Probability and its Ap-
plications, 45(2):337–343, June
2001. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/97828.

Mason:2002:SPP

[MY02] J. D. Mason and Xiao Yimin.
Sample path properties of

operator-self-similar Gaussian
random fields. Theory of Prob-
ability and its Applications, 46
(1):58–78, March 2002. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97874.

Nadtochiy:2007:ABR

[Nad07] S. A. Nadtochiy. Asymptotic be-
havior of a random walk with
interaction. Theory of Proba-
bility and its Applications, 51
(1):182–188, ???? 2007. CO-
DEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Nagaev:2001:PMI

[Nag01] S. V. Nagaev. On prob-
ability and moment inequali-
ties for dependent random vari-
ables. Theory of Probability
and its Applications, 45(1):152–
160, March 2001. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97814.

Nagaev:2002:LBP

[Nag02a] S. V. Nagaev. Lower bounds for
probabilities of large deviations
of sums of independent random
variables. Theory of Probability
and its Applications, 46(4):728–
735, December 2002. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97933.



REFERENCES 79

Nagaev:2002:LBL

[Nag02b] S. V. Nagaev. Lower bounds
on large deviation probabilities
for sums of independent random
variables. Theory of Probabil-
ity and its Applications, 46(1):
79–102, March 2002. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97872.

Nagaev:2005:LDS

[Nag05] S. V. Nagaev. On large de-
viations of a self-normalized
sum. Theory of Probability
and its Applications, 49(4):704–
713, December 2005. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/98139.

Nagaev:2007:APM

[Nag07a] A. V. Nagaev. Asymptotic prop-
erties of multidimensional stable
densities and asymmetric prob-
lems of large deviations. Theory
of Probability and its Applica-
tions, 51(4):626–644, ???? 2007.
CODEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Nagaev:2007:PMI

[Nag07b] S. V. Nagaev. On probabil-
ity and moment inequalities for
supermartingales and martin-
gales. Theory of Probability and
its Applications, 51(2):367–377,
???? 2007. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Nasyrov:2000:RCC

[Nas00] F. S. Nasyrov. On the repre-
sentation of certain classes of
stochastic Ito integrals in the
form of pathwise Lebesgue in-
tegrals. Theory of Probabil-
ity and its Applications, 44(2):
404–409, June 2000. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97765.

Nasyrov:2007:SIS

[Nas07] F. S. Nasyrov. Symmetric in-
tegrals and stochastic analy-
sis. Theory of Probability and
its Applications, 51(3):486–503,
???? 2007. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Nechaev:2000:MVH

[Nec00] M. L. Nechaev. On the mean-
variance hedging in the Ho–
Lee diffusion model. Theory
of Probability and its Appli-
cations, 44(1):102–106, March
2000. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/97738.

Neuenschwander:2000:CRI

[Neu00] D. Neuenschwander. The class
I0 for random increasing upper
semicontinuous functions. The-
ory of Probability and its Appli-
cations, 44(1):106–109, March
2000. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-



REFERENCES 80

7219 (electronic). URL http:

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

dbq/article/97745.

Nirenberg:2003:MNA

[Nir03] Louis Nirenberg. In memoriam:
Natascha Artin Brunswick, Ed-
itor Emeritus. Theory of Prob-
ability and its Applications, 47
(2):189, June 2003. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97997.

Nadarajah:2009:CPD

[NK09] S. Nadarajah and S. Kotz. A
class of t posterior distributions
with application. Theory of
Probability and its Applications,
53(1):161–169, ???? 2009. CO-
DEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Nazarov:2005:LSB

[NN05] A. I. Nazarov and Ya. Yu.
Nikitin. Logarithmic L2-small
ball asymptotics for some frac-
tional Gaussian processes. The-
ory of Probability and its Appli-
cations, 49(4):645–658, Decem-
ber 2005. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/98131.

Noquet:2000:ITV

[Noq00] C. Noquet. Inequalities for the
total variation between the dis-
tributions of a sequence and its
translate. Theory of Probability

and its Applications, 44(3):561–
569, September 2000. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97781.

Nosko:2002:HRC

[Nos02] V. P. Nosko. The horizon of
a random cone field under a
trend: One-dimensional distri-
butions. Theory of Probability
and its Applications, 46(4):736–
744, December 2002. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97934.

Novak:2000:GKD

[Nov00a] S. Y. Novak. Generalized ker-
nel density estimator. Theory
of Probability and its Applica-
tions, 44(3):570–583, Septem-
ber 2000. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/97778.

Novak:2000:MUP

[Nov00b] S. Yu. Novak. On the mode
of an unknown probability dis-
tribution. Theory of Probabil-
ity and its Applications, 44(1):
109–113, March 2000. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97739.



REFERENCES 81

Novikov:2004:MFP

[Nov04] A. Novikov. Martingales and
first-passage times for Ornstein–
Uhlenbeck processes with a
jump component. Theory
of Probability and its Appli-
cations, 48(2):288–303, June
2004. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/98040.

Novak:2005:SNS

[Nov05] S. Y. Novak. On self-normalized
sums and Student’s statis-
tic. Theory of Probability and
its Applications, 49(2):336–344,
June 2005. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/98108.

Novikov:2009:DFP

[Nov09] A. A. Novikov. On distribu-
tions of first passage times and
optimal stopping of AR(1) se-
quences. Theory of Probabil-
ity and its Applications, 53(3):
419–429, ???? 2009. CO-
DEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Nowak:2005:ACB

[Now05] E. Nowak. Absolute conti-
nuity between a Gibbs mea-
sure and its translate. The-
ory of Probability and its Appli-
cations, 49(4):713–724, Decem-
ber 2005. CODEN TPRBAU.

ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/98142.

Novikov:2005:ESO

[NS05] A. A. Novikov and A. N.
Shiryaev. On an effective so-
lution of the optimal stopping
problem for random walks. The-
ory of Probability and its Ap-
plications, 49(2):344–354, June
2005. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/98109.

Nagaev:2006:PIC

[NV06a] S. V. Nagaev and V. Vakhtel.
Probability inequalities for a
critical Galton–Watson pro-
cess. Theory of Probability
and its Applications, 50(2):225–
247, January 2006. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Nagaev:2006:LLT

[NV06b] S. V. Nagaev and V. I. Vakhtel.
On the local limit theorem for
a critical Galton–Watson pro-
cess. Theory of Probability
and its Applications, 50(3):400–
419, January 2006. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Nazarov:2009:WLE

[NZ09] A. Nazarov and D. Zaporozhets.
What is the least expected num-
ber of real roots of a random



REFERENCES 82

polynomial? Theory of Prob-
ability and its Applications, 53
(1):117–133, ???? 2009. CO-
DEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Ouknine:2009:TTI

[OE09] Y. Ouknine and M. Erraoui.
Transformations of two inde-
pendent Brownian motions and
orthogonal decompositions of
Brownian filtrations. Theory of
Probability and its Applications,
53(4):610–625, ???? 2009. CO-
DEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Oseledets:2002:STN

[OK02] V. I. Oseledets and D. V.
Khmelev. Stochastic trans-
portation networks and stabil-
ity of dynamical systems. The-
ory of Probability and its Appli-
cations, 46(1):154–161, March
2002. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/97878.

Orlov:2009:TER

[Orl09] D. Orlov. On two estimates of
a risk measure. Theory of Prob-
ability and its Applications, 53
(1):169–173, ???? 2009. CO-
DEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Osmolovskii:2009:SCM

[Osm09] I. Yu. Osmolovskii. On some
characteristics of the multivari-
ate analogues of the Chebyshev–
Hermite polynomials. Theory
of Probability and its Applica-
tions, 53(2):340–346, ???? 2009.
CODEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Ostrovskii:2002:AMC

[Ost02] E. I. Ostrovskii. The anisotropic
moduli of continuity of ran-
dom fields. Theory of Probabil-
ity and its Applications, 46(1):
161–167, March 2002. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97879.

Panfilova:2006:NBa

[Pan06a] E. V. Panfilova. New books.
Theory of Probability and
its Applications, 50(2):351–
352, January 2006. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).

Panfilova:2006:NBb

[Pan06b] E. V. Panfilova. New books.
Theory of Probability and its
Applications, 50(4):723, Jan-
uary 2006. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Pastukhov:2005:SPS

[Pas05] S. V. Pastukhov. On some
probabilistic-statistical methods



REFERENCES 83

in technical analysis. The-
ory of Probability and its Ap-
plications, 49(2):245–260, June
2005. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/98102.

Porcu:2009:SOP

[PCMGM09] E. Porcu, R. Crujeiras, J. Ma-
teu, and W. Gonzalez-Manteiga.
On the second order proper-
ties of the multidimensional pe-
riodogram for regularly spaced
data. Theory of Probability and
its Applications, 53(2):349–356,
???? 2009. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Pechinkin:2001:QSS

[Pec01] A. V. Pechinkin. The MAP/G/1/∞
queue with SRPT service dis-
cipline. Theory of Probability
and its Applications, 45(3):532–
539, September 2001. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97849.

Peskir:2009:OSG

[Pes09] G. Peskir. Optimal stop-
ping games and Nash equilib-
rium. Theory of Probability and
its Applications, 53(3):558–571,
???? 2009. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Petrov:2002:LIL

[Pet02] V. V. Petrov. On the law of
the iterated logarithm for a se-
quence of independent random
variables. Theory of Probability
and its Applications, 46(3):542–
544, September 2002. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97915.

Petrov:2003:RCF

[Pet03] A. I. Petrov. Random context-
free grammars: Supercritical
case with a nonzero extinc-
tion probability. Theory of
Probability and its Applica-
tions, 47(4):709–718, Decem-
ber 2003. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/98011.

Petrov:2009:SLL

[Pet09] V. V. Petrov. On the strong law
of large numbers for nonnega-
tive random variables. Theory
of Probability and its Applica-
tions, 53(2):346–349, ???? 2009.
CODEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Pingyan:2006:CTL

[Pin06] C. Pingyan. The Chover-type
law of the iterated logarithm
for certain power series. The-
ory of Probability and its Ap-
plications, 50(3):497–505, Jan-
uary 2006. CODEN TPRBAU.



REFERENCES 84

ISSN 0040-585X (print), 1095-
7219 (electronic).

Pinelis:2009:LE

[Pin09] I. Pinelis. Letter to the Ed-
itors. Theory of Probability
and its Applications, 53(2):383,
???? 2009. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Piterbarg:2003:LJC

[PK03] V. I. Piterbarg and A. M. Ko-
zlov. On large jumps of a
Cramer random walk. The-
ory of Probability and its Appli-
cations, 47(4):719–729, Decem-
ber 2003. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/98012.

Prokhorov:2008:PCG

[PK08] Yu. V. Prokhorov and V. I.
Khokhlov. On polynomials of
components of Gaussian ran-
dom vectors. Theory of Prob-
ability and its Applications, 52
(4):720–724, ???? 2008. CO-
DEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Pancheva:2007:RTC

[PKJ07] E. I. Pancheva, E. T. Kolkovska,
and P. K. Jordanova. Ran-
dom time-changed extremal
processes. Theory of Proba-
bility and its Applications, 51
(4):645–662, ???? 2007. CO-
DEN TPRBAU. ISSN 0040-

585X (print), 1095-7219 (elec-
tronic).

Pang:2007:NCT

[PL07] T.-X. Pang and Z.-Y. Lin. A
nonclassical Chung-type law of
the iterated logarithm for inde-
pendent identically distributed
random variables. Theory of
Probability and its Applications,
51(4):723–729, ???? 2007. CO-
DEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Peng:2003:JLD

[PN03] Z. Peng and S. Nadarajah. On
the joint limiting distribution
of sums and maxima of sta-
tionary normal sequence. The-
ory of Probability and its Appli-
cations, 47(4):706–709, Decem-
ber 2003. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/98014.

Presman:2009:ECB

[Pre09] E. L. Presman. Estimation of
the constant in a Burkholder
inequality for supermartingales
and martingales. Theory of
Probability and its Applications,
53(1):173–179, ???? 2009. CO-
DEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Peskir:2002:NCP

[PS02] G. Peskir and A. N. Shiryaev.
A note on the call-put parity



REFERENCES 85

and a call-put duality. The-
ory of Probability and its Appli-
cations, 46(1):167–170, March
2002. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/97884.

Piterbarg:2004:LTH

[PS04] V. Piterbarg and S. Stam-
atovic. Limit theorem for
high level a-upcrossings by χ-
process. Theory of Probability
and its Applications, 48(4):734–
741, December 2004. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/98078.

Paulauskas:2008:RAL

[PS08] V. Paulauskas and D. Surgailis.
On the rate of approximation in
limit theorems for sums of mov-
ing averages. Theory of Prob-
ability and its Applications, 52
(2):361–370, ???? 2008. CO-
DEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Prokhorov:2009:SFY

[PS09] Yu. V. Prokhorov and A. N.
Shiryaev. Seventy-five years
since publication of the mono-
graph by A. N. Kolmogorov.
Theory of Probability and its
Applications, 53(2):191–193,
???? 2009. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Pellegrinotti:2000:SSD

[PSV00] A. Pellegrinotti, V. Sidoravi-
cius, and M. E. Vares. Sta-
tionary state and diffusion for
a charged particle in a one-
dimensional medium with life-
times. Theory of Probability
and its Applications, 44(4):697–
721, December 2000. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97790.

Philippe:2008:TVF

[PSV08] A. Philippe, D. Surgailis, and
M.-C. Viano. Time-varying
fractionally integrated processes
with nonstationary long mem-
ory. Theory of Probability and
its Applications, 52(4):651–673,
???? 2008. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Piterbarg:2001:MRC

[PT01] V. I. Piterbarg and Yu. N.
Tyurin. Multivariate rank cor-
relations: a Gaussian field on a
direct product of spheres. The-
ory of Probability and its Ap-
plications, 45(2):246–257, June
2001. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic). URL http:

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

dbq/article/97820.

Pollak:2009:AED

[PT09] M. Pollak and A. G. Tar-
takovsky. Asymptotic expo-
nentiality of the distribution of



REFERENCES 86

first exit times for a class of
Markov processes with applica-
tions to quickest change detec-
tion. Theory of Probability and
its Applications, 53(3):430–442,
???? 2009. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Prokhorov:2002:PRS

[PU02] A. V. Prokhorov and N. G.
Ushakov. On the problem of
reconstructing a summands dis-
tribution by the distribution of
their sum. Theory of Probability
and its Applications, 46(3):420–
430, September 2002. CODEN
TPRBAU. ISSN 0040-585X
(print), 1095-7219 (electronic).
URL http://epubs.siam.org/

sam-bin/dbq/article/97920.

Pugachev:2009:CSM

[Pug09a] O. V. Pugachev. Capacities and
surface measures in locally con-
vex spaces. Theory of Proba-
bility and its Applications, 53
(1):179–190, ???? 2009. CO-
DEN TPRBAU. ISSN 0040-
585X (print), 1095-7219 (elec-
tronic).

Pugachev:2009:MCD

[Pug09b] O. V. Pugachev. On Mosco con-
vergence of diffusion Dirichlet
forms. Theory of Probability and
its Applications, 53(2):242–255,
???? 2009. CODEN TPRBAU.
ISSN 0040-585X (print), 1095-
7219 (electronic).

Pustylnikov:2003:DWE

[Pus03] L. D. Pustylńikov. Discrete
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