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3D [RBB21]. 3rd [Ano00a].

97j [Oga97]. 97m [Tuf98].

a.s [FP02]. abrupt [KLR+03]. Absorbing [GZ01]. absorption [Hal21].
Abstracts [Ano00h]. accelerators [ONZ99]. acceptance [Nk16].
accuracies [Gri17]. Accuracy [SSS06, KM15, RL18, Tur19]. across [MR04].
Adaptative [Aro04]. Adaptive
[BST10, DM10, Kaw07, mMSD04, BFP09, HvSST14, KS16, LL11, ZZA21].
Additive [DT01]. Adiabatic [DK98b]. adic [FKM08]. Adjoint
[BP97, BP98a, BP98b, KRSV99, mMSD04]. adjusted [MDMS20].
Admissible [NS07]. Aerosol [ZPK02, SRKL96, SK00]. aerosols [LT08].
Affected [SS07]. aggregate [Tor20]. aggregation [SZKS21]. Algebra
[AAD04, Hal08b]. Algebraic [Lik98, Ant11, ER06, MM12]. Algorithm
[Ave04, BG01, DSGZ01, GHT00, HPY07, Sim95, SVH+04, UŠ96, BCR11,
BN15, CA12, CRS14, FN09, FGD13, Gri10, Gri17, HvSST14, JML20, KLP14,
LL13, MP12, MDMS20, NB19, Raj19, SS03, Sab17, Sab19a, Sab19b, SP20,
SS21a, SSDT21, Sha10, SS14a, SS21b, SAKG15]. Algorithms
[CL02b, Hei04, HMG01, KRSV99, NP04b, Pap04, SM09, SM04, WK05,
BGSR08, EW01, ER06, FP02, KS95a, LOR18, NÖ09b, RV99, SRKL96,
Sab16d, Sim18, SK05, Spa21, VMS08]. allowing [BN15]. almost [SD96].
American [BCZ05, BKS06]. among [Nad08a]. Amplitude [AD01]. analog
[KS16, Smi98]. Analysis
[BBBR19, BAO+04, CS96, KOSY01, DTS22, Hei08, HvSST14, Kol18, Kol21,
MZB04, OO03, PPN20, SSDM21, SK05, WENG09, ZCC04]. angular [BS18].
anisotropic [Sab19b, SS18a, SS19a]. Announcement [Ano99e, Ano00a].
anonymous [Eğe09]. antiferromagnets [HK14]. antithetic [AJC16].
appearing [MPC03]. Appl [Hal05a, LP13, Oga97, Tuf98]. Application
[BGSR08, CRS14, KS00, AJC16, FIN02, KK09, MH12, MM00, OO03, PP05,
SZKS21, FGM17, Lej03]. application-based [MH12]. Applications
[FP99, LM05, Ökt96, UŠ96, BM19, DM10, Har19, KD99, KD04, ÖG09, PR19,
PRS05, SRKL96, Sab16c, SK18, TTEA01, Cos01]. applied
[Aze12, BFP97, IOR21, LP12, MK06, Nin03, NÖ09b]. Approach
[DMZ03, BCZ05, DK98a, Gui97, KLP14, LLM16, LL14, Lej04, MZ98, Min01,
NMH04, PP19, Sha10]. approaches [PS05]. Approximate
[EM03, ES10, Kan95, Ego20, Khi00]. Approximated [GHT00].
approximately [Zhe13]. Approximating [LN04, BCR11, Hab11].
Approximation [BEH16, GA99, Hid20, KS00, Kaw07, KP02, LS97, PRS05,
Tuf04, BFP09, BST10, BBG15, BH18, Cap01, CP02, DM10, Gob01, KLW21,
KT11b, KW02, LP12, Mal07, NY19b, Nin03, OO03, OY19, Raj19, SH22,
Voy97, Wel06, Wih01, YY18, Yam21]. Approximations [BLNSP06, CL02b,
DMZ03, EZ04, Ego07, New01, FM01, MT13, NY19a, Rot07]. aquifers
[KS04b]. arbitrary [JWK19]. area [ES17, YY18]. Arithmetic
[LPT03, JS07, JS10]. Arrays [Lik98]. article [Oga97]. Asian
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[JS10, BK14, JS07]. aspect [WN19]. aspects [dBDD01]. assisted
[MDMS20]. Assumptions [FGM+01]. Asymptotic
[FGM+01, NT97, NZ09, FT00, HS22, OY19, Shv03]. Asymptotical [GN05].
Asymptotically [NS07]. asymptotics [SS20b]. Atmosphere [SA96].
attachment [Gui08]. attack [Vid07]. autocorrelation [Man03, Nak97].
autologistic [ZNS10]. Automatic [ECLR21, KT11a]. availability [MZB04].
average [JS07, JS10, LPT03, SS15, SS18b]. averages [Ari15]. averaging
[LP12].

Backward [SS01, BMO01, IOR21, MS16, NY19a, PG19]. Balance
[GN99, Gol03, NP04a]. Balanced [KS06a, FP99]. Balking [CS96]. ball
[KM22]. Band [BAO+04, LL14, NMH04]. bandwidth [BZ20]. barrier
[CK18, FHS13, Sag11]. Barriers [MPZP04, CP02, DMR16]. base [Xia02].
Based
[LT04, SUZ04, BGSR08, CPSH07, CP15, DK98a, Ego20, FGD13, FGM17,
FS12, Gri10, IIO14, Kaw06, KS15, KPSZ96, LM05, MC20, MH12, NK06,
New01, Raj19, Sab16d, SS14a, SAKG15, SH22, Tur19, WENG09, YK08, Zhe13].
basket [DM10]. Baxter [KKS13]. Bayesian
[BZ20, BBBR19, CCG15, LWC18, PP19, PPN20, PP21, Row02, WENG09].
be [Hal04, Hal05a, Hal05b]. Becker [Gui08]. Behavior [Oll01, GN05].
behaviour [FP02, Shv03]. benchmark [CA12, PWY99, SNDS14]. Berlin
[Ano00h, Ano02e]. Bermudan [KS04a, LL21]. Bernstein [SH22]. Berry
[Bis09]. Beryllium [HKHV98]. Bessel [Alf05, MG10]. best [DK06]. beta
[CCG15, Voy98]. beta-distribution [Voy98]. Between
[DT01, Nao95, Khi00]. beyond [NMH04]. bias [IP17, NT97, TOTAI18].
biased [PÖ20]. biasing [MZB04]. Biharmonic [AS95, SS03]. Binary
[Nek20, Nek16, PMW10]. biomedical [TTEA01]. bit [Nek20]. bivariate
[KRSJ17]. Black [Sin14]. Blodgett [SZKS21]. Board
[Ano96a, Ano96b, Ano96c, Ano97a, Ano97b, Ano97c, Ano97d, Ano98a,
Ano98b, Ano98c, Ano98d, Ano99a, Ano99b, Ano99c, Ano99d, Ano00b,
Ano00c, Ano00d, Ano00e, Ano01a, Ano01b, Ano02a, Ano02b, Ano02c,
Ano02d, Ano03a, Ano04, Ano05a, Ano05b, Ano05c, Ano06a, Ano06b, Ano06c].
bodies [MR04]. Body [ZZA21]. Boltzmann [BQA03, CRS14, FM01, KS95a,
Khi00, Nek03, PW01, PS05, Rog99, TM20, Wag08]. bond [AHT04].
Bootstrapping [Man03]. bound [DK06]. Boundaries [DK98b, SL14].
Boundary
[Hau00c, KMS04, MKL01, ST95, SA96, SM09, Sim95, CA12, GP19, Hal16,
HBA16, NVDA07, Pöt12, Rog99, Sab08, SM12, Sab16a, Sim18, Wel06].
bounded [BJ01]. Bounds
[KS04a, AH12, BDGZ20, FL10, KS06b, Rud10, Sha10]. Branching
[RKM04, ES11]. Breusch [Man03]. bridge [Bee21, JWK19]. Brownian
[AG03, CP02, CL01b, DMR16, GA99, GP19, JWK19, KS00, KPV18, Oga01,
Osa01]. BSDE [Lej01]. BSDEs [KLW21, LL13]. Budapest [HKHV98].
building [Zal00]. Burgers [BFP97, JLH10]. burst [SE18]. Bursts
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[KPSZ96].

cadmium [SZKS21]. calculating [AD99, Ego20]. calculation
[EM17, KM15, PWY99, Zhe13]. Calculations [BP98a, BP98b, KLR+03].
calculus [BCZ05, NY19a]. Calibration [ELZ11]. called [Oga01]. can
[Hal04, Hal05a, Hal05b]. Capacities [Com01]. Carlo
[Ano99e, Ano00a, Ano00g, Ano02e, Ano03b, DS10, Hal05a, JS10, LP13,
Oga97, ÖG09, Sab04b, Tuf98, ZC19, ATBM14, AAD04, Ant96, AE15, Ant15,
Aro04, Ars98, Ars07, AD99, Aze12, Bab99, Bal08, BHA18, BCZ05, BQA03,
BK14, Ben16, BP02, BP97, BP98a, BP98b, BS18, BOTAZ19, BDGZ20,
BAO+04, BG01, But03, CL01a, CL02a, CCMZ08, CA12, CRS14, CP01,
DL14, DK98a, DMZ03, ELZ11, ES17, EUW98, EW02, ER06, Erm11, FVK16,
FVK17, FM01, GM04, Gri10, Gri14, Gri17, Gui97, Hal04, Hal05b, Hal06,
Hal08a, Hau00b, Hau00a, Hei95, HvSST14, Hor02, HPY07, HMG01, JS07,
KSPZ20, Kaw07, KD99, KD04, KS95a, Khi00, KPSZ96, KM15, Kra01,
KRSV99, LL11, LCRK18, LOR18, LT04, Lej04, Leo06, LM05, Lik98]. Carlo
[LK02, MT13, MZ98, MZB04, Mar10, MKL01, MH12, MR04, McL11, MM00,
MP02, MWMS18, NEBW20, NT21, NXÖ18, NPM+06, NMH04, NÖ09b,
Ökt96, ONZ99, Pan15, Pap04, PW01, PG19, PWY99, Ple00, PGS09, PS98,
PIR04, Pöt12, RS21, RST96, Raj19, RBB21, Rog99, Row03, Rud10, SA96,
SK97a, Sab16d, SE18, SP20, SD96, SNDS14, Sen01, SAKG15, Sin14, Smi98,
SK05, SS07, SM08, SS14b, SS19b, Sta95, Sug04, TOTAI18, TM20, TTEA01,
Tuf96, Tuf04, UV00, VAYT20, VA04, VDM00, Wag08, War18, YJH21,
ZPK02, ZCC04, mMSD04]. Carlo-Based [LT04]. cascades [KK09]. case
[EUW98, Erm11, PP03, PW01, RJG13]. CAT [AHT04].
cathodoluminescence [SK18]. cavity [HBBA15]. Cellular [BAO+04].
censored [LL14]. central [NO09a, Gol03]. centres [Gol04]. certain
[Tak96b, Tur19]. CFTP [BN15, FN09]. Chain
[FVK16, FVK17, LK02, FN09, NB19, Rud10, YY18, MWMS18]. Chains
[LT04, Mat99, Ari15, Hal21, Smi98]. change [Ave04, KLR+03]. changing
[Erm11]. chaos [Ego20, NR02, SS14a, SS17, YK08]. characteristics [EM17].
charge [YJH21]. chemistry [KW02]. choice [Eğe09]. chord [MR04]. CIGS
[RBB21]. cipher [FVK16, FVK17]. CIR [Alf05, Hal15a, Hal15b]. circular
[BZ20, SL14]. circular-shaped [SL14]. class
[BJ22, EM03, KKS13, Lin06, Oga01, Wag15, Yan13]. classes [Tur19, Zal00].
Classification [LTD01]. Clinical [Nad07]. clustering [BN15]. clusters
[LCRK18]. coagulating [KS01]. Coagulation [DT01, GZ01, Gui99, SK00,
SLP07, WK05, Bab99, EW01, FG04, KS03, SRKL96, SK97a]. coefficient
[BMO01, CL01a, KSNS15]. Coefficients
[Pap04, Row02, NZ09, SK97a, SS14a, Spa21]. coherent [ATBM14]. Coin
[NP04b]. collision [KS95a]. collocation [SM12]. COM [KRSJ17].
COM-Poisson [KRSJ17]. combustion [BC11, MK06, SH08]. Comments
[Tuf98]. Communication [Wih01]. Comparative [Nao95, Raj19].
Comparing [BOTAZ19, LL20]. Comparison
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[Bea09, BFP97, Har19, Ima13, LT04, Nad07, KSPZ20, Lin06, RST96, SD96].
Competency [Sin14]. Complexity [Pag07, Lev16, Nek16]. complicated
[ST00]. Component [DGKP08, Gri17]. Component-by-component
[DGKP08]. components [ONZ99]. Compression [SUZ04]. Computable
[KT11a]. Computation [Hei04, Cap01, Hei95, JS07, JS10, MS16, PR19].
computational [BM19]. Computations [Nao95, BDGZ20, DK98a, FGM17].
compute [CL01a]. computed [TTEA01]. Computer
[KS00, PGS09, Ben16]. Computing
[BFP09, BL15, KRSJ17, Nad08a, Ari15, ES17, ES20, MQH14, RS19, Rud10].
concentration [SL14]. Concept [BP98b]. Concrete [MPZP04]. condition
[SS01]. conditions [CA12, HBA16, Sab16a, Wel06]. conducting [YJH21].
cone [Ste00]. Conference [Ano99e, Ano00g]. confidence
[LL14, MM20, RS21]. Congruence [Ant95]. Congruential
[NS07, AM17, EUW98, GN05]. Connection [DT01, Khi00]. Consensus
[SK15]. conservation [BJ01]. Constant [CP01, YJH21]. constraint
[KLW21]. Constructing [Hal15a, MM20]. Construction
[Mor02, Mor05, Yag02, DGKP08, Hal16, Mor08]. constructions [Bee21].
Contaminant [SVH+04]. continuous [BMO01, BJ22, IP17, Khi00].
continuous-time [BJ22]. contribution [BS18]. Control [GHT00, NHD06,
Pag07, PGB98, BG13, ECLR21, IOR21, KT11a, KLP14, OY19, Pöt12].
Convective [SA96]. Convergence [BF01, BK95, Gol04, KW97, KP02,
Rey17, AJC16, BH18, IK00, Kab05, KHO97, KS16, Wel06, Zhe13, BT96].
convex [MR04]. copula [Sak10]. copulas [KRSJ17]. Core [HKHV98].
Corput [FIN02, IM04]. Correction [ÖG09, IP17]. correlated
[ABKT18, SM03, ZPK02]. Correlation [Nak98]. correlations [Rog96].
Corrigenda [Hal05a]. cost [RV99]. Couette [BHA18, HBA16]. Coulomb
[VA04]. Coupled [BP98b]. Coupling [BP02, NB19]. Covariance
[Row00, KS14]. covariate [IN17]. crack [JLH10]. credit [DL14, Sak10].
criterion [KS14]. Critical [ES11, HK14]. Cross [ZPK02, Ant15].
Cross-correlated [ZPK02]. cross-section [Ant15]. crossing [GP19, Pöt12].
cryptanalysis [FVK16, FVK17]. cubatures [AE15]. cube [PC04]. cuckoo
[EHE18]. curves [LL20]. cusum [Hab11]. cusumsq [Hab11]. cutoff [FM01].
CVA [ATBM14]. CVaR [BFP09]. cylinder [SKL09]. cylinders [Sab16a].
cylindrical [PGS09]. CZTS [RBB21].

D [BJ01, CA12, FM01, KS05, Kur95a, NPM+06]. Dagger [ZCC04].
Dagger-sampling [ZCC04]. Darcy [SKL09, SS17]. Data
[Nad07, LL14, OO03, PPN20, Tor20, ZZA21]. de-biased [PÖ20]. debiasing
[McL11]. decomposition [Ant95]. decompositions [Nek20]. Decreasing
[FP02]. Deep [BP97, PWY99]. degenerate [Wih01]. densities
[DMR16, Nek20]. Density
[BT96, LH04, Nao95, BZ20, CLP17, ES17, ES20, Kaw06, YJH21, ZZA21].
Dependence [Nak98, WLD21]. dependent [CP02, KNS04, NÖ09b, PP19].
depending [KM15]. Depositing [NPM+06]. depth [MM00]. derivative
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[MH12, MH13]. Derivatives [KS04a, CCMZ08, EBSY18, KSC11].
Describing [Tor20]. descriptive [Bea09]. Design
[Ano96d, NPM+06, FGM17, WN19]. design-based [FGM17]. detector
[MM00]. Determination [NK06]. deterministic [BFP97, Hei95, Wag10].
Deviational [Wag08]. Deviations [Com01, KM11b, KS06b]. Devices
[BAO+04, VA04, NVDA07]. diaphony [PS10]. difference [EW02]. different
[KRSJ17, RST96]. Differential
[Ano99e, Ano00g, BT96, BF01, Hau00b, Hau00c, Kan95, KM95, LN04,
BMO01, BEH16, BH18, Buc04, EZ04, Ego07, ES10, EM17, EP19, ÉM13,
FP99, GR08, Hab12, HS22, Hid20, KM02, LOR18, LWC18, MPC03, NY19b,
NT21, NP04a, PG19, Pri01, RJG13, Rot07, WENG09, Xia96, Yan13, Zhe13].
diffusing [KS01]. Diffusion
[CP01, ELV10, HMG01, KT11b, KP02, NPM+06, CLP17, FHS13, Hau00a,
Lej03, MS14, Raj19, Rey17, SL14, SLK15, Sab16a, Sab16b, Sab17, SK18,
Sab19b, SP20, SS18a, SS19a, SS21b, Wih01, YJH21, ZC19].
diffusion-reaction [SK18]. diffusion-recombination [SS21b]. Diffusions
[BLNSP06, BST10, Bis09, Gob01, MG10, Oga01]. Diffusive [Oll01]. Digital
[LTD01]. Digitized [SM04]. dilute [BHA18]. dimensional
[BEH16, BH18, CRS14, CJV16, ÉM13, Hid20, HBBA15, Kol20, Mor02,
Mor05, Mor08, Pan15, PS10, Rey17, Sim95, SS14b, War18]. Dimensions
[ELRU04, LW10, SS15, SS18b]. Direct
[Gui99, KRSV99, WK05, Khi00, MZB04, Rog96, SN13]. Dirichlet
[AS95, Bou05, NÖ09b, SS95, Sab16a]. Discrepancy [GP12, IM04, Mor99,
Mor04, Ökt96, AH12, DK06, DGKP08, FL10, Mor98, Mor02, Mor05, Mor08,
MM12, Nk16, ÖG09, PC04, RST96, Sha10, Tuf96, Tuf98, Xia96]. Discrete
[SSL04, Hal21, HS22, KM11a, OO03, PS05, Voy97]. discrete-stochastic
[PS05, Voy97]. discretely [Bis09]. Discretization
[KLW21, Alf05, NY19a, OY19, Pri01]. discretized [Wih01]. Dispersion
[Kur95b, KS95b, Kur95a, Kur97, SA96, SK98, CCG15, KOSY01]. distance
[NS09, Rey17]. Distributed [PGB98, Row02, Ave04, Buc04, FKM08].
Distribution [HPY07, SUZ04, BS18, CRGF18, FN09, Hab11, Kol20, MP12,
Mak15, MM20, MR04, Mis07, NZ09, SK18, SSG99, Tor20, Voy98].
distributions [Ego97, FT00, Nad08b, PR19]. DNS [KOSY01]. domain
[CL02a]. domains [NÖ09b]. Döring [Gui08]. Double
[FHS13, CL01a, Kol21]. Double-barrier [FHS13]. doubly [MS16]. draws
[Rei20]. Drift
[KSPZ20, DMR16, Sab16b, Sab17, SK18, Sab19b, SP20, SS18a, Spa21].
drift-diffusion [SP20, SS18a]. drift-diffusion-reaction [Sab17]. drifts
[Osa01]. driven [AG03, BHA18, GR08, Hau00b, Mar10]. DSMC [HBBA15].
dual [NB19]. duration [But03]. Dynamic
[HMG01, PO04, Ave04, Hei08, Man03, MZ98]. Dynamical [MM12, Mor04].
Dynamics [Sei04, ZPK02, LLLP12, EW01, LT08].

ECDLP [Vid07]. Edgeworth [KM02]. Editorial
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[DS10, Ano96a, Ano96b, Ano96c, Ano97a, Ano97b, Ano97c, Ano97d, Ano98a,
Ano98b, Ano98c, Ano98d, Ano99a, Ano99b, Ano99c, Ano99d, Ano00b,
Ano00c, Ano00d, Ano00e, Ano01a, Ano01b, Ano02a, Ano02b, Ano02c,
Ano02d, Ano03a, Ano04, Ano05a, Ano05b, Ano05c, Ano06a, Ano06b, Ano06c].
Effect [IN17, ZPK02]. Effective [SM04]. effects [WENG09]. Efficient
[Gob01, HPY07, KSC11, ABKT18, AM15, DTS22, Gri14, JML20, JLH10,
KW02]. eigenvalues [DK98a]. Elasticity [CP01, SS02]. elastostatics
[KS15]. Electron [BP98b]. electronic [Ben16]. Element [BP02]. ellipsoids
[RS21, SS20a]. Elliptic [MKL01, Sab08, SS21a, SSDT21, SS20a, Sim18].
emission [EN20]. emissions [eZN22]. Empirical [SSS06, BG13, FP02].
energy [BS18, KK09]. engineering [KD99, Lej03]. entrapment [HTKM19].
Entropy [CL02b]. environment [ES11]. Equation [BQA03, DT01, KNS04,
NAKS04, WK05, AG03, Aze12, Bab99, BFP97, CA12, CRS14, CJV16, EW02,
GM04, GA99, GR08, JLH10, KSNS15, KS95a, Khi00, KW97, KS01, KS03,
KW02, LT08, LWC18, Man03, Oga01, PW01, PS05, Rog99, Rot07, RJ20,
SRKL96, SK97a, SS03, SL14, Sab19a, SS17, TM20, Wag08, Wag15].
Equations [Ano99e, Ano00g, Ars07, BT96, BF01, GN99, GZ01, Hau00b,
Hau00c, Kan95, KM95, LN04, LS97, Lik98, NP04b, Sim95, Ant11, Aze12,
BMO01, BEH16, BH18, Buc04, DKS+98, EZ04, Ego07, ES10, EM17, ER06,
EP19, ÉM13, FP99, FM01, Gol03, Gui97, Gui08, Hab12, HS22, Hid20, IK00,
KLP14, KS15, KM02, LOR18, MPC03, NY19b, NT21, Nek03, NP04a, PG19,
PS98, Pri01, Rie99, RJG13, SSL06, SM09, SLK15, SS21a, SSDT21, SS20a,
Sim18, SS19b, WENG09, Xia96, Yan13, Zhe13, dBDD01, Gui99].
equilibrium [Ari15]. Equity [JWK19, MBK06]. Equity-linked [JWK19].
Erratum [JS10, LP13, Oga97]. Error [Kan95, PS98, Rud10, Tuf04, AH12,
AP04, KT11a, KS03, NZ09, OY19, Owe06, RJG13, SS03, TOTAI18]. Errors
[GN99, SSS06, SS07, Hal04, Hal05a, Hal05b, SS20b]. escape [SP20]. Esseen
[Bis09]. estimate [Sha10]. estimated [Hal04, Hal05a, Hal05b]. Estimates
[CP01, SS07, CP02]. Estimating [Rei20, SM04, Spa21, LL14]. Estimation
[AD01, CRT02, Nao95, NHD06, Pap98, Tuf04, eZN22, AN12, BJ22, BZ20,
CLP17, KSC11, LWC18, MP12, MM00, NO09a, OW07, Oga08, Pit06, PS98,
Pöt12, RJ20, SS03, SH22, ZZA21]. Estimations [Kan95, KS03, Smi98].
estimator [CK18, McL11]. Estimators [SSS06, AJC16, BOTAZ19, Erm11,
GLP17, NT97, PÖ20, SD96, SM08, SS18b, TOTAI18]. Euclidean [Ant95].
Euler [BT96, BEH16, BH18, CLP17, DKS+98, Hid20, Kan95, KHO97,
KM02, KP02, NP04a, NZ09]. Eulerian [DK98b, KS04b, Nak98, SK03].
evaluation [AP04, EM03, MT08, Mis07]. Evaporation [Ple00, SZKS21].
Event [Nad07, FGM17, MS14, PPN20]. evolution [AG03, Gui08, Rog96].
Exact [ÉM13, FG04, JS07, KM11a, MG10, Nak97, Zhe13, JS10]. Examining
[TM20]. examples [PR19]. exchange [CL01a]. excitations [Sab08].
Excursion [Hau00c]. existence [PP21]. exit [BL15]. exit-time [BL15].
Expansion [Sab08, Ego20, KT11a, OY19, SS17]. expansions [KM02, NT97].
expectation [Rud10]. expectations [Ego07, ES10, Ego20, Zhe13].
experiment [SS14b]. Experimental [Ano96d, KSPZ20]. Explicit
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[MK06, DMR16]. Exploitation [CCMZ08]. Exponential
[KS06b, KK09, NK06]. exponential-normal [KK09]. exponents [Wih01].
expression [Nak97]. extensible [Har16]. extension [BMS09]. extensions
[Sab19a]. Exterior [SS95]. Extrapolation [Pag07]. extreme [AN12].

factor [Hal15a]. Factorization [Row00]. Fallout [KPSZ96]. Fast
[CPSH07, CL18, LP11, LP13, SLP07]. feedback [MC20]. Feistel [AM17].
Feistel-inspired [AM17]. Feller [PR19]. Feynman [LOR18, MT08].
Fibonacci [AM15]. fictitious [KS95a]. Field
[Hor02, HK14, HBBA15, KM22]. Field-induced [HK14]. Fields
[KS06c, BK95, CL18, KKS13, KS06b, LP11, LP13, Lev16, PMW10, PO04].
films [BS18, RBB21]. filter [PRS05]. filtering [FP99]. Filters [New01].
Filtration [KS04c]. Finance [LP12, KT11b, MQH14, Cos01]. financial
[ELZ11, Har19, KSC11]. Finite [Ars07, BP02, BFP97, BL15, KM11a].
finite-range [BL15]. firefly [EHE18]. First
[Ano99e, Ano00a, BLNSP06, Ben16, FHS13, MPC03, Rot07]. first- [MPC03].
first-passage [FHS13]. fissured [Lej04]. fitness [Gui08]. fitting [TTEA01].
Fix [Voy97]. Fixed [SSL06]. floating [Nek16]. Flow [WK05, BHA18,
HBBA15, HBA16, KS04b, KS05, Kol18, MPC03, SK03, SKL09]. Flows
[KS95b, KSK97, SK97b, BP02, Min01, SK00]. fluctuation [SLK15].
fluctuation-induced [SLK15]. Fluctuations [ZPK02, SL14]. Fluid
[HMG01, KS95b]. flux [SL14]. fly [FGD13]. FMRI [Row03]. Footprint
[KRSV99, KLR+03]. forced [MZ98]. Foreword [Sab04a, Sab04b]. form
[KK09, NB19]. formalization [LLLP12]. Forms [Bou05]. formula
[Ego20, ES20]. formulas [ES10, Zhe13]. Formulation [ST95]. Forward
[SS01, LOR18, NY19a]. forward-backward [NY19a]. Fourier
[Ima13, KS06c]. Fourier-Wavelet [KS06c]. Fourth [Ano00f]. fractal
[Kol20]. fractional [AG03, GA99, GR08, KPV18]. fractured [CL02a].
Fragmentation [Gui99, Wag10]. framework [LL11]. Fredholm [SS19b].
free [Nek03]. Freivalds [JML20]. Frequency [BAO+04]. Frobenius
[Mor08]. frog [EUW98]. frontier [SSDM21]. Frontmatter
[Ano14a, Ano14b, Ano14c, Ano14d, Ano15d, Ano15a, Ano15b, Ano15c,
Ano16d, Ano16a, Ano16b, Ano16c, Ano17a, Ano17b, Ano17c, Ano18a,
Ano18b, Ano18c, Ano18d, Ano19d, Ano19a, Ano19b, Ano19c, Ano20a,
Ano20b, Ano20c, Ano20d, Ano21a, Ano21b, Ano21c, Ano21d, Ano22]. Full
[BAO+04, NMH04]. Full-Band [BAO+04]. fully [IOR21, KLP14]. function
[CA12, CRS14, KS14, MR04, Nak97, Xia96]. Functional
[CP15, PP05, SS03, Buc04, EM03, EZ04, Mal07, NO09a, Sag11, Zhe13].
functionals [Cap01, Ego07, ES10, Ego20, Yam21, Zhe13]. functions
[AD99, CDGG21, EM03, FT00, Gri17, Hab11, ST00, Zal00].

G [BOTAZ19, TOTAI18]. Gains [KLW21]. Gains-process [KLW21].
Gamma [BP97, BP98b, BBG15, SAKG15]. gamma-rays [SAKG15]. GaN
[KSPZ20]. gas [BHA18, BC11]. gas-phase [BC11]. Gaussian
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[AP04, BK95, CL18, Ego97, FGD13, Gri10, Gri17, JML20, KM22, KKS13,
KS14, KS06c, LP11, LP13, Lev16, PP03, PMW10, PP04, Tur11]. gelation
[EW01]. general [LT08, McL11]. generalization [DT01]. Generalized
[BP98b, FGM+01, Gui08, FIN02, KS16, KPV18]. Generalizing [LW10].
generated
[EZ04, IM04, Mor98, Mor99, Mor04, MM12, Nad08b, SSL04, eZN22].
Generating [Ste00, Gri10, Yag00]. Generation
[ASTY19, Chi13, UŠ96, CL18, Eğe09, FGD13, Nek16, Tak00]. Generator
[Sug95, Ant95, BOTAZ19, MQH14, Sug04, Yag02, YK08]. Generators
[GGP06, NS07, AM17, AM15, EUW98, GN05, Ima13, MH12, MH13, NS09].
generic [BMO01]. Genetic [LK02, Sha10]. geometric
[ES20, KS16, RS21, Rei20, Xia02]. Geometrical [VDM00]. Geometry
[HTKM19, Lev16]. getLHS [BOTAZ19]. getRDS [BOTAZ19]. Gibbs
[Row00, Spa21]. Gillespie [Raj19]. given [Kol20, RL18, Tur19]. Global
[Kol18, Kol21, SS07, SVH+04, KT11a, ME09, Sab19a, SS21a, SSDT21,
SBH04, SK05, ZYD19]. Godfrey [Man03]. Good [Pap04, PS10, VAYT20].
governed [SK97a, SLK15]. governing [KS01]. GPU
[AM15, CPSH07, LCRK18]. GPU-based [CPSH07]. gradient
[BJ22, BGSR08]. graph [Lej03]. gravity [BHA18, HBBA15]. Greeks
[JWK19]. Green [CRS14]. Green’s [CA12]. Grid
[LM05, CL02a, SS21a, SSDT21]. Grid-based [LM05]. gridless [Lej04]. grids
[SSL04]. Growth [NPM+06, Hei14, SRKL96]. GWAS [KS16].

Halton [BM19, FL10, MC04, NEBW20, Owe06]. Hammerstein [GA99].
Hamming [Tak96a]. hazard [PP19]. heat [Sab19a]. Heath [CK18]. heavy
[ZZA21]. heavy-tailed [ZZA21]. hedging [BCZ05, IIO14]. Height
[BP98a, KLR+03]. Helmholtz [CA12]. Hermite [PG19]. Heston
[BBG15, CK18, MH13]. Hidden [EN20, Cap01]. High [BQA03, ELRU04,
Kur97, MQH14, Yam21, KK09, MK06, ONZ99, SS14b, War18]. high-
[ONZ99]. high-dimensional [SS14b, War18]. High-Reynolds [Kur97].
high-temperature [MK06]. higher [GP12]. Highly [Pap98, DTS22].
hitting [CP02]. HJB [KLP14]. HMM [eZN22]. Hole [NPM+06].
Homogeneous
[GN99, KSSV03, Nak98, SK98, BC11, BK95, FM01, Nak97, NP04a, SE18].
homogenization [LLM16, Lej01]. Horizontally [SK98]. Horner [Yag00].
Hybrid [BC11, DL14, Ökt96, Tak00, EHE18, ÖG09, SE18]. Hybrid-Monte
[Ökt96, ÖG09]. hydrometeorological [PO04]. hyper [DM10, RS19, RS21].
hyper-ellipsoids [RS21]. hyper-rectangular [DM10]. hyper-volumes
[RS19]. hyperbolic [LPT03, Rot07]. hyperspheres [AW10]. hypersurface
[ES17]. hypothesis [KS14].

ICM [Row02]. identifiabilities [MWMS18]. identification [HKN12].
identity [Rei20]. II [BT96]. IID [ES11]. illumination [SBH04].
illustration [Mis07]. IMACS [Ano00a, Ano02e, Ano03b, DS10, Sab04b].
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Image [DSGZ01, SUZ04]. imaging [SK18]. Implementation
[HvSST14, BMS09, LCRK18, NXÖ18]. Implementing [PÖ20]. Importance
[BP97, Sta95, BFP09, CRT02, FS12, Kaw06, MS14, ME09, Shv03, UV00].
improve [BG13]. Improved [FVK16, FVK17, FL10]. Improvement
[CP01]. improves [AM17]. Improving [Pöt12]. imputation [ZNS10].
incoming [SL14]. Incorporation [VA04]. Increasing [Sak10].
independent [ASTY19]. index [MC20, Sin14]. Indices [SS07, Lin06, SM08].
induced [HK14, SLK15]. inequalities [Bis09]. inference [PPN20]. Infinite
[Pan15]. Infinite-dimensional [Pan15]. inflated [IN17]. Influence
[HKHV98, NPM+06]. Information [Lev16, LNO15]. inhomogeneous
[KS01, Yam21]. initial [BDGZ20, NVDA07]. initial-boundary [NVDA07].
inner [Sak10]. innovation [LP12, Raj19]. input [GA99, RL18]. inspired
[AM17]. integers [FKM08]. Integral
[Ars07, Mis07, NP04b, ST95, GA99, IK00, PS98]. integrals
[AD99, EM03, EZ04, KM15, Mal07]. Integration
[LK02, Mat99, DM10, Dic06, FIN02, Kab05, Pan15, RST96, SS20b, ST00].
integro [RJG13]. integro-differential [RJG13]. Interacting
[CL01b, Oll01, CDGG21, Osa01]. Interaction [VA04]. interactions [Wel06].
Interest [CP01, LCRK18]. intermediate [JWK19]. intermittent [SK00].
International [Ano96d, Ano00g, Ano99e]. intersection [RS21]. interval
[BJ01, MM20]. Invariant [CLP17, PR19]. inverse [KSNS15]. inversion
[SN13]. Investigation [Kab05, BM19, KK09]. Investors [HR02]. involving
[BEH16, BH18, ÉM13, Hid20]. Irrational [Sug95]. irregular [Yam21].
isomorphic [Ego97]. Isotropic [Kur95a, Nak98, CL18, KS15, Nak97, SL14].
issues [Min01]. Itô [NY19b]. iteration [BKS06]. Iterative
[DKS+98, PS98, SS02, SL10]. IV [Ano02e, Sab04b]. IVth [Ano03b].

Jackknife [IP17]. joint [CCG15, PPN20]. Jointly [Row02]. July
[Ano99e, Ano00g]. Jump [BLNSP06, BL15, FHS13, HBA16].
jump-diffusion [FHS13]. Jumps [KP02, HKN12]. just [VAYT20].

Kac [CJV16, LOR18, MT08, NR02, Nek03]. Kac-type [LOR18]. Kernel
[Nao95, BGSR08, BZ20, Nad08b, ZZA21]. kernel-based [BGSR08]. Kernels
[Gui99]. killed [CP02, Hau00a]. kind [NB19]. kinetic [SE18].
kinetic-thermodynamic [SE18]. Kinetics [HKHV98, SLK15]. Korobov
[Pap04]. Kosterlitz [HK14]. Kou [Bal08]. Kronecker [Chi13]. Kusuoka
[Nin03].

lagged [AM15]. lagged-Fibonacci [AM15]. Lagrangian
[CK04, KS01, Kur95b, KS95b, Kur97, KSK97, KOSY01, KSSV03, KLR+03,
MPC03, Nak97, Pit06, PGB98, SK97b, SK98, SS01]. Lamé [SSL06]. Land
[KPSZ96]. Land-based [KPSZ96]. Langevin [MDMS20]. Langmuir
[SZKS21]. Laplace [SSL06]. Large
[Com01, HR02, SVH+04, KM11b, SSL04, SM09, SL10, Sab16d]. largest
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[Nad08a]. latent [Lin06]. Latitudes [BQA03]. Lattice
[Pap04, ELV10, GP12, HK14, RJG13]. Law [BT96, BJ01, HR02]. Layer
[SA96]. layers [BS16, CRS14]. leap [EUW98, KT11a]. leap-frog [EUW98].
learning [KLW21]. left [ABKT18]. left-tail [ABKT18]. length [MR04].
Levy [KKS13, Kaw06, KT11b, Leo06, Mar10, YY18]. Libor [BMS09]. life
[SK18]. like [SC96]. likelihood [BJ22, LWC18]. likelihoods [Rei20]. Limit
[GLP17, Gol03, BK14, NO09a, SS15]. Linear
[AAD04, DMZ03, EUW98, Hal06, Lik98, NS07, PGB98, AM17, Ant11, ER06,
GN05, Hal08a, IM04, Lej01, Mor98, NT21, ONZ99, PP19, Rie99, RL18, SM09,
SL10, Sab16d, War18, Zal00]. linearized [PS05, TM20]. lines [ES17, ES20].
linked [JWK19]. Lipschitz [NZ09]. loads [IOR21]. Local
[Hau00c, Kur95a, BEH16, BH18, ÉM13, LWC18, NY19a]. Local-Isotropic
[Kur95a]. Log [KS04c, ABKT18, BJ22, LL20]. log-likelihood [BJ22].
log-normal [ABKT18]. log-rank [LL20]. Log-Stable [KS04c]. logistic
[PP21]. Lomax [NK06]. long [IP17, Yag02]. long-period [Yag02].
longitudinal [PPN20]. lot [AW10]. Lottery [BG01]. Low
[Mor98, DGKP08, Har16, Mor02, Mor05, Mor08, MM12, Nk16, PC04, RST96,
Tuf96, Tuf98, Xia96]. low-discrepancy [DGKP08, Nk16, PC04, Xia96].
low-WAFOM [Har16]. lower [BDGZ20, Sha10]. LSMC [WN19].
Lyapunov [Wih01].

M [BOTAZ19, TOTAI18]. M/G/1 [BOTAZ19, TOTAI18]. machine
[KLW21]. maintenance [SC96]. Malaysian [MBK06]. Malliavin
[BCZ05, NY19a]. management [DL14]. Manhattan [Ben16]. mappings
[YK08]. Maps [Mor98, Mor99]. margin [BDGZ20]. marginal [Rei20, Sag11].
marginalized [IN17]. Market [MBK06, BMS09]. Markov
[Ari15, CRT02, DMZ03, EN20, FN09, FVK16, FVK17, Hal21, LT04, LK02,
Mat99, MWMS18, NB19, Rud10, YY18]. Markov-Chain [MWMS18].
Markovian [AK02, BBBR19, Cap01, CHK01, EN20, Pap98]. Marsaglia
[AW10]. martingale [LL14]. martingales [PG19]. Maruyama
[BEH16, BH18, Buc04, Hid20, Kan95]. Mass [WK05]. Masthead [Ano12a,
Ano12b, Ano12c, Ano12d, Ano13a, Ano13b, Ano13c, Ano13d, Ano14e].
material [BS16]. Mathematical [Ano96d, Ant15, LLLP12]. Matlab
[SAKG15]. Matlab-based [SAKG15]. Matrices [Row00, Gri14]. Matrix
[LS97, JML20, Mal07, Sab16d, SZKS21]. matrix-based [Sab16d]. matter
[SAKG15]. maximum [Ant15, Hid20]. Maxwell [FM01]. Maxwellian
[PW01]. MCM2001 [Ano00a]. MCM2003 [Ano02e]. MCMC
[BBBR19, FGM17, LTD01, Row02, ZNS10, ZYD19]. Mean
[CP01, Hei04, Row02, CCG15, Hal21, IP17, PP21, RS19]. Mean-Reverting
[CP01]. Means [Sug95, Hei95, SSL04]. Measurement [MPZP04, SSS06].
measurements [KSPZ20, MM00, TTEA01]. Measures
[GN99, Hau00b, SUZ04, EZ04, ES20, FP02]. Media
[KSSV03, SM04, BCR11, KS04b, KS05, Lej04, MR04, SK03, Smi98]. median
[AN12]. Medium [KS04c, ELV10]. Memory [AM15, Buc04]. mesh [Kas17].
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Mesoscopic [BP02]. Method [Aro04, Gui99, KS00, Lik98, MKL01, MP02,
Nao95, NAKS04, Oga96, PGB98, ST95, AP04, Ari15, AD99, BPP01, Ben16,
BFP97, BJ01, CL01a, CL02a, CDGG21, EM17, ES17, FVK16, FVK17, FP99,
GM04, Hab12, HS22, HBBA15, KT11a, Kas17, Kaw06, KW97, Kol21, KS16,
KM15, Mar10, McL11, MM12, NP04a, NZ09, Nk16, NXÖ18, Nin03, Oga97,
OY19, PW01, PG19, PGS09, PO04, RS19, RBB21, Rog99, RJG13, SM09,
SL14, Sab16b, SN13, SNDS14, SS17, SS18a, SS19a, SS20a, Shv03, SH22,
SS19b, Sug04, TM20, VDM00, Yag00, YJH21, Zhe13, Cos01]. Methods
[AAD04, Ano96d, Ano99e, Ano00g, Ant96, BP02, KS06a, Kra01, KS06c,
LP13, LT04, LTD01, Oga97, Tuf04, AE15, Aze12, Bal08, BCZ05, Bee21,
BG13, BDGZ20, BBBR19, CCMZ08, CJV16, CP15, DL14, Hal04, Hal05a,
Hal05b, Hei95, IK00, JLH10, KSNS15, Kab05, KD99, Khi00, KS03, KOSY01,
Lej04, MK06, MWMS18, RS21, RST96, Row03, SS02, SL10, SM12, Sab16c,
Sen01, Tuf96, Tuf98, UV00, Voy98, ZYD19, Ano00a, Ano03b, DS10, Sab04b].
Metropolis [MDMS20]. microchannel [HBA16]. microelectronic
[NVDA07]. microstructure [Oga08]. Milstein [KS06a]. Minimal [CL02b].
minimization [GK08]. minorization [Spa21]. misspecifications [IN17].
Mixed [NVDA07, AH12, CA12, PÖ20, SS01, Sab16a, WENG09].
mixed-effects [WENG09]. Mixing [Row02]. Model
[CS96, EN20, Hor02, KNS04, Kur95b, Kur95a, KSSV03, Oga01, SK98, Bal08,
BBG15, BMS09, BBBR19, CL01a, CL02a, CK18, ES17, EBSY18, Hal15a,
Hei14, IN17, KRSJ17, KS01, KS04b, LPT03, LCRK18, Lin06, Man03, MH13,
SK03, SE18, Sak10, SZKS21, ZNS10]. Modeling
[KPSZ96, KS04c, SVH+04, BC11, CCG15, CRS14, Gui08, Kol20, MPC03,
NVDA07, PGS09, PO04, RL18, SH08, VMS08]. Modelling
[SM03, Min01, Shv03, Voy98]. Models
[Ano00h, BP02, CK04, KS95b, Kur97, KSK97, SK97b, SS01, BJ22, BK95,
CRT02, CCG15, Ego97, ELZ11, Hei08, IP17, Kol21, KOSY01, Lin06, LWC18,
NK06, PP19, PPN20, Pit06, PMW10, SSDM21, Wag10, Wag15, WENG09].
modes [LWC18]. modification [Ant95]. modifications [VDM00].
Modified [PGB98, Chi13]. Modulated [AD01]. Modulations [LTD01].
moduli [NS09]. Molecular [Sei04]. molecules [FM01]. Monaco
[Ano00g, Ano99e]. monotone [BN15, Mor99]. Monte
[Ano99e, Ano00a, Ano00g, Ano02e, Ano03b, DS10, Hal05a, JS10, LP13,
Oga97, ÖG09, Sab04b, Tuf98, ZC19, ATBM14, AAD04, Ano00g, Ant96,
AE15, Ant15, Aro04, Ars98, Ars07, AD99, Aze12, Bab99, Bal08, BHA18,
BCZ05, BQA03, BK14, Ben16, BP02, BP97, BP98a, BP98b, BS18, BOTAZ19,
BDGZ20, BAO+04, BG01, But03, CL01a, CL02a, CCMZ08, CA12, CRS14,
CP01, DL14, DK98a, DMZ03, ELZ11, ES17, EUW98, EW02, ER06, Erm11,
FVK16, FVK17, FM01, GM04, Gri10, Gri14, Gri17, Gui97, Hal04, Hal05b,
Hal06, Hal08a, Hau00b, Hau00a, Hei95, HvSST14, Hor02, HPY07, HMG01,
JS07, KSPZ20, Kaw07, KD99, KD04, KS95a, Khi00, KPSZ96, KM15, Kra01,
KRSV99, LL11, LCRK18, LOR18, LT04, Lej04, Leo06, LM05]. Monte
[Lik98, LK02, MT13, MZ98, MZB04, Mar10, MKL01, MH12, MR04, McL11,
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MM00, MP02, MWMS18, NEBW20, NT21, NXÖ18, NPM+06, NMH04,
NÖ09b, Ökt96, ONZ99, Pan15, Pap04, PW01, PG19, PWY99, Ple00, PGS09,
PS98, PIR04, Pöt12, RS21, RST96, Raj19, RBB21, Rog99, Row03, Rud10,
SA96, SK97a, Sab16d, SE18, SP20, SD96, SNDS14, Sen01, SAKG15, Sin14,
Smi98, SK05, SS07, SM08, SS14b, SS19b, Sta95, Sug04, TOTAI18, TM20,
TTEA01, Tuf96, Tuf04, UV00, VAYT20, VA04, VDM00, Wag08, War18,
YJH21, ZPK02, ZCC04, mMSD04]. Monte-Carlo
[FM01, LOR18, MR04, MWMS18, Pan15, RBB21]. Morgenstern [Mak15].
morphology [BS18]. Motion [KS00, KSK97, SK97b, AG03, CP02, DMR16,
GA99, GP19, KPV18, Nek03, CP02]. motions [Osa01]. Moving [DK98b].
MR1414863 [Oga97]. MR1434423 [Tuf98]. MR2338086 [JS10]. MTTF
[CRT02, Pap98]. Multi [Pag07, LCRK18, PP19, Pit06]. multi-GPU
[LCRK18]. multi-stage [PP19]. Multi-step [Pag07]. Multidimensional
[Ars07, Bea09, DTS22, DKS+98, NY19b, PO04]. multifactor [Sak10].
Multilevel
[BK14, BDGZ20, Mar10, NEBW20, AJC16, GLP17, HvSST14, LCRK18].
Multiple [BMS09, GZ01, LWC18]. multiples [Tak96b]. Multiplicative
[DT01, Gui99, NS09]. Multiscale [KS04c]. Multivalued [LN04].
multivariate [Dic06, NK06].

Nanbu [KW97, NT97]. nanocrystals [SZKS21]. nanosystems [PGS09].
Narrow [VA04, SP20]. Narrow-Width [VA04]. Natural [UŠ96]. Navier
[Sim95]. negative [Ant11]. nested [FGM17, Lin06]. Nesting [War18]. nets
[DK06, WLD21, Xia02]. network [LL21, MDMS20]. networks [ECLR21].
Neumann [CA12, MT13]. Neural [LL21, ECLR21, MDMS20]. neurologic
[Row03]. neutral [Eğe09]. neutron [ONZ99, Sen01]. Newton [Hab12].
Nifty [Sin14]. Ninomiya [AJC16]. no [Hal05a, Oga97, Tuf98]. noise
[GR08, Oga08, PP04]. Non
[Ant11, CHK01, Hal06, Nao95, AP04, BBBR19, Ego97, FGD13, FGM17, FM01,
KKS13, MR04, MWMS18, NZ09, SN13, Smi98, WENG09, War18, YJH21].
non-analog [Smi98]. non-Bayesian [WENG09]. non-constant [YJH21].
non-convex [MR04]. non-Gaussian [AP04, Ego97, KKS13].
non-identifiabilities [MWMS18]. Non-Linear [Hal06, War18].
non-Lipschitz [NZ09]. Non-Markovian [CHK01, BBBR19]. Non-negative
[Ant11]. Non-parametric [Nao95, FGM17]. non-stationary [FGD13].
non-uniform [SN13]. nonalgebraic [Yag02]. Noncommutative [Com01].
nonconservative [LOR18]. nonhomogeneous [ELV10]. Nonlinear
[New01, BHA18, BPP01, CRS14, FG04, KLP14, KS95a, KHO97, Oga01,
PS98, dBDD01]. nonnegative [ZZA21]. nonrecursive [Yag02, YK08].
nonstationary [Gri10]. Normal [Tuf04, ABKT18, KK09, MM20].
Normalization [ELRU04]. note [Hab11, Hab12, HS22, KD99]. Nuclear
[KPSZ96, MPZP04]. nucleation [SE18]. Number [GGP06, Kur97, Sug95,
AM15, Ima13, MH12, MH13, MQH14, Sak10, Tak96b, Tak00, Yag02, YK08].
Numbers [Ant96, UŠ96, Ant95, EL18, Yag00]. Numerical
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[AS95, BF01, Hau00c, KSNS15, Mat99, MS16, SVH+04, FIN02, Hal15a,
Hal15b, Hal16, Hei95, IIO14, Kab05, KLP14, Min01, MPC03, OY19, PMW10,
PO04, RST96, ST00, Voy97, VMS08, Xia96, Yan13, dBDD01, KSK97].
numerics [PP03, PP05]. Nyström [RJG13].

Object [DSGZ01]. observation [PRS05]. observed [Bis09]. Oceanic
[CK04]. October [Ano00h]. ODE [MK06]. on-the-fly [FGD13]. One
[SK98, BEH16, BH18, CJV16, ÉM13, Hid20, KKS13, PS10, Rey17].
one-dimensional [BEH16, BH18, CJV16, ÉM13, Hid20, PS10, Rey17].
One-Particle [SK98]. open [PGS09]. Operator [NAKS04, Ant95, Mor08].
Operator-Split [NAKS04]. Operators [DMZ03, LK02, NÖ09b]. optical
[TTEA01]. Optimal
[AD01, CHK01, CDGG21, CL02b, GHT00, LNO15, NS07, NHD06, PP03,
Pap04, PGB98, Sei04, AD99, BM19, GG05, Kab05, Kas17, PRS05, WN19].
Optimising [Bee21]. optimization [EHE18, ME09, PS98, SS03, ZYD19].
Optimizing [Ars98]. option [BGSR08, DM10, ECLR21, LL21, PP05].
options
[BCZ05, BK14, BKS06, CK18, GK08, JS07, JS10, LPT03, Sag11, Sin14].
Order [BLNSP06, MPC03, NY19a, NY19b, Rey17, Rot07, SS21a, SSDT21,
VMS08, YY18, Yam21]. Ordinary [KS06a, LWC18, PP04]. Orlicz [KM11b].
Ornstein [KM11a]. outline [Hal04]. output [But03]. overview [BKS06].
oxygenation [MM00].

packing [AW10]. Pair [KS95b, Rog96]. Pairs [Kur95a]. papers
[DS10, Sab04b]. parabolic [NÖ09b, Pri01, SS20a]. paradigm [PIR04].
Parallel [AAD04, DK98a, KMS04, MH12, MH13, PGB98, ZYD19, Ari15,
LLLP12, Chi13, EUW98, LL13]. parallelepipeds [Sab19b]. Parameter
[NHD06, Pit06, KM15]. parameters [IP17]. Parametric
[Ars07, FGM17, Nao95]. Pareto [HPY07]. parking [AW10]. Partial
[Ano99e, Ano00g, GR08, LOR18, LNO15, NT21, Nin03, PRS05, Pri01, Rot07,
Xia96]. Particle [BP98b, KNS04, Kur95b, Kur95a, Kur97, KSK97, NPM+06,
Oga96, Oll01, SA96, SK97b, SK98, BFP97, BJ01, Cap01, CDGG21, Gol03,
KS03, NVDA07, NR02, Nek03, Oga97, Oga01, Pit06, Rog96, SKL09, SS18b,
Wag08, Wel06, ZC19]. Particles
[KS95b, CL01b, KS01, KOSY01, Osa01, PGS09, SK00, SL14]. passage
[FHS13]. past [NB19]. paths [CPSH07, SBH04]. Patterned [Row00]. PD
[WENG09]. PDE [BCR11, Lej01]. PDEs
[IOR21, SSL04, Sab08, SM12, SS14a, War18]. PDF [Hei14, KW02, SH08].
PDMC [ZC19]. Pearson [Tor20]. penalized [PPN20]. Penalty [KS00].
Penetration [BP97, MPZP04, PWY99]. percentage [Nad08a]. Perfect
[CJV16]. perfectly [Wel06]. performance [MC20, MQH14, TOTAI18].
period [Yag02]. periodic [But03]. Permeability [HMG01, KS04c].
permutation [MY09, PS10]. Perron [Mor08]. perspective
[MH13, MQH14]. perturbation [KS15]. Petersburg [Ano00f]. Phase
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[AD01, KD04, NPM+06, BC11, Min01, MPC03]. phenomena [EW01].
photo [ONZ99]. photo-neutron [ONZ99]. photon [Sen01].
Photoneutrons [HKHV98]. Piecewise
[DMZ03, IM04, Mor98, Mor99, Zal00]. PK [WENG09]. PK/PD [WENG09].
planar [HBA16]. Plasma [BQA03, BS16, CRS14]. Platen [CK18]. Point
[GHT00, Smi98, Bea09, BH18, DGKP08, GP12, Har16, Kol20, Nek16, SN13].
Points [Pap04, Nad08a, Ste00]. Poiseuille [BHA18]. Poisson
[Bee21, CRS14, GM04, Hau00b, IN17, KRSJ17, TM20]. Policy [BKS06].
Pollard [Vid07]. polynomial [GP12, SS14a, SS17]. polynomials
[SH22, Tak96b, Zhe13]. population [AN12, Hei14]. porosity [CL01a].
Porous [KSSV03, KS04c, SM04, BCR11, CL02a, KS04b, KS05, Lej04, SK03,
SKL09, Smi98]. Portfolio [MBK06, GG05, Sak10]. positivity [Hal15a].
possible [DK06]. posterior [PP21, Rei20]. potential [CDGG21].
potentials [YJH21]. Power [Hei04, IOR21]. practical [Bou95, Hal08a]. pre
[TTEA01]. pre-computed [TTEA01]. Prediction [CHK01, Sei04, But03].
preference [Eğe09]. preferential [Gui08]. Preliminary [BG13]. Prelims
[Ano11]. premixed [SH08]. Presence [SSS06, Oga08]. presented [Sab04b].
preserving [Hal15a, Hal16]. preset [Gri17]. Preventive [SC96]. price
[HKN12, KSC11]. Pricing [BCZ05, CK18, Sag11, AHT04, BGSR08, DM10,
ECLR21, EBSY18, GK08, JWK19, LL21, MH12, MH13, PP05, Sin14].
primitive [Tak96b]. prior [PPN20]. Probabilistic
[AH12, Ano99e, Ano00g, Min01, Ökt96, BCR11, ÖG09, PO04, Wag15].
probabilities [AK02, GP19, Hal21, Pöt12, Sab16c]. Probability
[KM11b, SK18, CP02, Hal04, Hal05b, Kol20, KS06b, NB19, Nek20].
probability. [Hal05a]. Problem [AS95, BP97, BG01, GHT00, KRSV99,
PGB98, SS95, Sim95, CA12, KSNS15, Kol18, MT13, ME09, NVDA07].
Problems
[AAD04, MKL01, ST95, BPP01, Gri14, Kas17, LNO15, NÖ09b, PRS05, Rog99,
SS02, Sab16a, Sab16b, Sab17, Sab19b, SP20, Sen01, SS18a, SS19a, SS21b].
procedure [BZ20, DKS+98]. procedures [LL11, Voy97]. Process
[Ple00, SS95, BEH16, BS16, BL15, ÉM13, Gui08, Hal15b, Hid20, KLW21,
KS14, PRS05, SK18]. Processes
[Ano00h, DSGZ01, GZ01, KP02, SLP07, AK02, Alf05, Cap01, Ego20, FHS13,
FGD13, FG04, Gol03, Gol04, Gri10, Kaw06, KM11a, KT11b, KM11b, Leo06,
MS14, NT97, PR19, PP04, Rey17, Rie99, RL18, SK97a, Tur11, Tur19, Wih01].
Processing [DSGZ01]. product [JML20, Xia96]. production
[ONZ99, SC96]. Profiles [NPM+06, Eğe09]. Profit [CS96]. Project
[But03, Ben16]. projection [IK00, KSNS15, SL10]. projection-statistical
[IK00]. proof [KS16, ÖG09]. Propagation [NR02, JLH10]. Properties
[SM04, BMO01, Bou95, Xia02]. proposed [BOTAZ19]. Proximal [GHT00].
PSA [MZ98]. Pseudo
[GGP06, Sug95, UŠ96, Ant95, MH13, MQH14, Sug04, Tak00].
Pseudo-Random
[GGP06, UŠ96, Sug95, Ant95, MH13, MQH14, Sug04, Tak00].
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pseudorandom [FT00, Nek16, Yag02, YK08]. Pulse [BP98a].
Pulse-Height-Spectrum [BP98a]. puzzles [MP12].

QMC [AHT04, BM19, SS20b]. quadratic [PP03]. quadrature [VAYT20].
quality [AM17, WLD21]. quantification [Hei14]. quantify [JLH10].
quantiles [MM20]. Quantisation [New01]. quantitative [MQH14].
quantities [eZN22]. Quantization
[FS12, BPP01, CP15, PP03, PP05, PRS05, Sag11]. quantization-based
[CP15]. Quantum [FGM+01, Hei04]. Quasi
[AAD04, Aze12, Bal08, DMZ03, ER06, Hal05b, HPY07, LT04, LM05, MKL01,
Pap04, RST96, SS14b, SS19b, Tuf04, AE15, CCMZ08, ELZ11, ELV10, EL18,
Hal04, Hal05a, LT08, Leo06, NXÖ18, Owe06, SN13, SK05, SS20b, Hal05a].
quasi-asymptotics [SS20b]. Quasi-Monte
[AAD04, Bal08, ER06, HPY07, LT04, LM05, MKL01, RST96, SS14b, SS19b,
Tuf04, Hal05a, AE15, CCMZ08, ELZ11, Hal05b, Leo06, NXÖ18, SK05].
quasi-Monte-Carlo [Hal04]. Quasi-probability [Hal05b, Hal04].
Quasi-probability. [Hal05a]. quasi-random [ELV10, EL18, SN13].
quasi-standard [Owe06]. quasi-stochastic [LT08]. quasilinear [GR08].
Quasirandom [KMS04, RKM04, LLM16]. queue [BOTAZ19, SC96].
queue-like [SC96]. Queueing [CS96, BBBR19, Cos01]. queues [TOTAI18].

Radioactive [KPSZ96]. radionuclide [Smi98]. radiosity [CPSH07, SBH04].
radiotherapy [ONZ99]. Raikov [Fuk96]. Random
[AW10, AE15, GGP06, Hau00b, Hor02, KS06c, Oga96, RKM04, ST95, SS95,
SS02, SS03, SSL06, SM09, Sab16a, Sab16b, Sab17, Sab19b, SS18a, SS20a,
SS21b, SM04, Sim18, SS07, SVH+04, ST00, Tak97, UŠ96, Wag10, ASTY19,
AM15, Ant95, BK95, CL18, Ego20, ELV10, ES11, EL18, Gri14, Ima13, KM22,
KM11b, KKS13, KS06b, LP11, LP13, Lev16, Mak15, MH12, MH13, MQH14,
MS16, MR04, Nad08a, Nek20, Oga97, PMW10, Rie99, RV99, SK97a, SSL04,
Sab08, SKL09, SL14, Sab16c, Sab19a, SS21a, SSDT21, SN13, SS14a, SS17,
SS19a, SSG99, SM03, Ste00, Sug95, Sug04, Tak00, Tur19, Yag00].
random-bit [Nek20]. Randomization [SM09, Tuf04, EL18, KLP14, Kol21].
Randomized [HPY07, BK95, CCMZ08]. Randomizers [FGM+01].
Randomness [Yag00, ASTY19]. Range [VA04, BL15]. ranges [SSG99].
rank [GP12, LL20]. ranked [AN12]. Rapid [HMG01]. Rare
[MS14, FGM17]. rarely [eZN22]. Rate
[BT96, CP01, KP02, BH18, Gol04, KHO97, LCRK18, PP19]. Ratio
[SSS06, MM20, SD96]. Ray [BP97, BP98b]. rays [SAKG15]. reaction
[SLK15, Sab17, SK18, Sab19b]. reaction-diffusion [SLK15]. reactions
[BC11]. Reactor [HKHV98]. Real [Oga08, TTEA01, OW07]. Real-time
[Oga08, OW07]. Realizability [Hei08]. reciprocal [Tak97]. recombination
[SS21b]. recommendations [Bou95]. recovering [KSNS15]. rectangles
[Sab19b]. rectangular [DM10]. Recursive
[Cap01, PR19, SH22, FS12, PW01]. Reduction
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[Aro04, Kaw07, NAKS04, Bee21, BOTAZ19, Hei95, KD99, KD04, KS03,
MP02, TOTAI18, ZCC04, Cos01]. Reflected
[Hau00b, HKHV98, BST10, CLP17, Gob01, Yan13]. Reflecting
[KS00, Wel06]. Reflection [Hau00c]. Reflections [DK98b]. regime
[Aze12, EBSY18]. regions [DM10]. Regression
[SSS06, BG13, CCG15, FGM17, LL21, PP21, SH22, WN19, Zal00]. regular
[GLP17]. regularization [Ant11]. Rejection [LH04, Voy98, Nk16]. Relative
[Kur95b, KS95b, Kur95a, Kur97, KOSY01, TOTAI18]. relaxation [Zal00].
Reliability [KD04, KM15, KD99, MZB04, NK06, RL18, Tur19, ZCC04].
Reliable [Pap98, JML20]. Remarks [EL18, Pag07]. Reneging [CS96].
Repetition [GGP06]. replica [Ari15, LLLP12]. Replication [Kel04].
replications [Sak10]. representation [DMR16, IOR21, LOR18].
representations [MT08]. repulsion [CL01b]. Resampling [MBK06].
Research [HKHV98]. reservoir [Lej03]. resources [But03]. respect [EZ04].
restart [TM20]. restarted [MP12]. Restricted [Kel04, Man03]. Result
[Ökt96, ÖG09]. Results [KSK97, AP04, TTEA01]. retrial [TOTAI18].
retrospective [JS07, JS10]. reuse [CPSH07]. Reusing [SBH04]. reversion
[IP17]. Reverting [CP01]. Review [Kra01, MQH14]. Revisited [PR19].
Reynolds [Kur97]. rho [Vid07]. Richardson [Pag07]. Riesz [Fuk96]. ring
[FKM08]. risk [AK02, DL14, FGM17, Sak10]. RJMCMC [DSGZ01]. Robin
[Sab16a]. robust [AN12, ST00]. Robustness [Oga96, Oga97]. Romberg
[Pag07]. Rotation [Sug95, MP02]. roughness [KLR+03]. ROW [KM95].
ROW-Type [KM95]. ruin [AK02]. rule [HR02, Yag00]. rules [Eğe09].

Sample [SS97, NB19, RS19, UV00]. sample-mean [RS19]. samples
[FGD13, Gri10]. Sampling [CRGF18, LS97, Row00, SLP07, Sta95, AN12,
BFP09, CRT02, CP15, FGD13, FS12, JLH10, Kaw06, KM11a, KS16, Leo06,
MS14, ME09, Nin03, Shv03, Spa21, ST00, ZCC04]. Santalo [ES20]. scalar
[BJ01]. Scale [SVH+04, Hei08, Kaw07, SH22]. Scheme
[BT96, Hau00c, KM95, AJC16, Bab99, BBG15, Buc04, CLP17, Hal15b,
IIO14, KHO97, NT21, OW07, Oga08, Rey17, Rie99, Wel06, Yan13]. Schemes
[BF01, Vid07, Alf05, EW02, Gob01, Hal15a, Hal16, KM02, MT08, MPC03].
Scholes [Sin14]. Schrödinger [Wag15, dBDD01]. science [SK15].
Scrambled [MC04, MY09, WLD21]. scrambling [AM17]. SDE
[KHO97, Mar10]. SDEs [KS06a, MS16, NY19a, NZ09, OY19, YY18, Yam21].
search [EHE18, Har16]. Second
[Ano96d, MPC03, NY19a, SS21a, SSDT21, YY18]. second-order
[MPC03, NY19a, YY18]. section [Ant15]. Security [Sug04, JWK19].
Selected [DS10]. Selection [Sab04b, BZ20, LLM16, Lin06, RV99]. self
[Hei14]. self-similar [Hei14]. semi [HS22, IIO14, IK00, Lej01, Sab16a].
semi-cylinders [Sab16a]. semi-discrete [HS22]. semi-linear [Lej01].
semi-static [IIO14]. semi-statistical [IK00]. semiclassical [NMH04].
Semiconductor [BAO+04]. semiconductors [KSPZ20]. semilinear
[IOR21, LOR18]. Seminar [Ano00a, Ano02e, Ano03b, DS10, Sab04b].
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semipermeable [DMR16]. sensitivities [PWY99]. Sensitivity
[GP19, SSDM21, SS07, CCMZ08, DTS22, KSC11, Kol18, Kol21, MM00,
PPN20, SK05, SM08]. Separable [Row00]. Separation [Row02].
September [Ano02e]. Sequence
[MC04, Ökt96, BM19, FIN02, FKM08, NEBW20, ÖG09]. Sequences
[Ant96, RKM04, AH12, Chi13, DTS22, FL10, Har19, IM04, MY09, Mor98,
Mor99, Mor02, Mor04, Mor05, Mor08, MM12, Nk16, PC04, PÖ20, RST96,
SN13, Tak96a, Tak97, Tuf96, Tuf98, Xia96]. Sequential
[Hal06, Hal08a, LS97]. set [AN12]. sets
[Bea09, DGKP08, GP12, Har16, Kol20]. setting [NÖ09b]. Seventh [DS10].
shaped [SL14]. Sharp [CP02, TM20]. sheath [CRS14]. shift [Bou95].
shifted [Gol04]. Shock [DK98b]. Short [VA04]. Si [RBB21]. Sigma
[Hal08b]. Sigma-algebra [Hal08b]. sign [Erm11]. sign-changing [Erm11].
Signals [AD01]. Significant [Row03]. similar [Hei14]. simple
[VAYT20, Cos01]. simplest [Erm11]. simplex [PC04]. Simulating
[BBG15, Hau00c, Lej03, LN04]. Simulation
[AK02, Ano96d, BQA03, BP97, Bou05, Gui99, Hau00b, Hor02, KS00, KM22,
KPV18, Kra01, LT04, Mak15, ONZ99, Ple00, PMW10, SA96, SLP07, Tur11,
VA04, WK05, ATBM14, AP04, ABKT18, Ave04, BHA18, BS16, BS18,
BOTAZ19, But03, CJV16, ÉM13, FN09, FG04, Hau00a, KSPZ20, Khi00,
KS04b, KS05, KS15, LP11, LP13, LCRK18, LT08, Leo06, Lev16, MG10,
MR04, MS14, Min01, Nek20, NMH04, PIR04, PP04, Raj19, Rog96, SRKL96,
SK97a, SK03, SKL09, SLK15, SE18, Sak10, Smi98, SH08, SZKS21, TOTAI18,
Tur19, YY18, mMSD04, Ano00f, Mis07]. Simulations
[BAO+04, NPM+06, ZPK02, MT08, RBB21]. single [Man03]. singular
[BCR11]. singularities [Sim18]. Sintering [WK05]. six [SD96]. size
[DGKP08, ES20]. skew [DMR16, Osa01]. Skewed [Nad08b]. skin [MM00].
slip [HBA16]. small [ASTY19, DGKP08, KS15, NT97, SS19a, SM08].
Smolouchovsky [SRKL96]. Smoluchowski
[Bab99, DT01, GZ01, Gui97, KW97, KS01, KS03, SK97a, SLK15]. smooth
[AD99]. Smoothed [LH04, Cap01]. Sobol [Har19]. Sobol′ [MY09]. social
[Eğe09]. software [NK06]. SOI [VA04]. sojourn [Tak96a]. Solid [NPM+06].
Solutes [SVH+04]. Solution [AS95, GN99, KNS04, Lik98, Rog99, BJ01,
CRS14, EM17, Gri14, KSNS15, Lej01, MK06, PS98, RJ20, SS02, Xia96].
Solutions
[DT01, Kan95, NAKS04, BCR11, EZ04, Ego07, ES10, Rot07, Zhe13]. Solve
[WK05]. Solving
[Hal06, ER06, EP19, Gol03, KS15, LL13, MP12, PS05, Rie99, SRKL96, SM12,
Sab16b, Sab17, Sab19b, SP20, SS14a, SS18a, SS19a, SS20a, SS21b, SS19b].
Some [AP04, BMO01, Kra01, MT08, Nao95, Xia02, Khi00, NT21, Sab19a,
Xia96, eZN22, Zal00]. Source [Row02]. Space
[BQA03, KD04, KNS04, BJ22, Dic06, EM03, KM11b, KM15, PS98].
Space-dependent [KNS04]. Sparsified [SM09]. spatial [Kol20]. spatially
[KS01]. SPDEs [Oga01]. Special [LLM16]. Spectra [Mor08]. Spectral
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[ELRU04, KS06c, NS09, BK95, GM04, Gri10, SM12, SL14]. spectral-based
[Gri10]. Spectrum [BP98a, Nak98]. Speed [LK02, Kab05]. sphere
[CL18, SK18]. Spheres
[ST95, SS95, SS02, SS03, SSL06, Sab16b, Sab17, Sab19a, SS18a, SS19a, SS21b].
spherical [Gol04, SSL04]. spline [PPN20]. Split [NAKS04]. Splitting
[Kel04, KD04, Sab16c, Sta95]. spot [NO09a]. sputtering [BS16, RBB21].
Square [NPM+06, HBBA15]. Square-Wave [NPM+06]. squared [Alf05].
St [Ano00f]. stability [HS22]. Stable [KM95, KS04c, KM11a]. stage
[MS14, PP19]. standard [Owe06, PIR04]. star [DK06, Sha10]. state
[BJ22, FN09, NB19, PIR04, SS21b, eZN22]. state-space [BJ22]. States
[GZ01]. static [IIO14]. stationary [FGD13, PGS09, Rog99]. Statistical
[Kol20, Ave04, IK00, Kol21, Rog96]. Statistically
[KSSV03, Hal04, Hal05a, Hal05b]. Statistics
[FGM+01, Bea09, BBBR19, VMS08]. steady
[FN09, NB19, PIR04, SS21b, eZN22]. steady-state
[FN09, NB19, PIR04, SS21b, eZN22]. step [FP02, Pag07]. Stochastic
[AS95, Ano96d, BT96, BF01, CK04, EW01, FP02, GN99, GHT00, Hau00b,
Hau00c, Kan95, Kas17, Kaw07, KS01, KS03, KS04b, KS05, KS15, KM95,
KS95b, Kur95a, Kur97, KSK97, KSSV03, KLR+03, KS06c, LP12, LN04,
NAKS04, NHD06, PGB98, SRKL96, SK97b, SK98, SS01, SK03, SKL09, SL10,
SM12, SLK15, SS14a, SS17, Sim95, WK05, Zal00, AG03, BMO01, BPP01,
BFP09, BGSR08, BMS09, BEH16, BH18, BFP97, BJ01, Buc04, DTS22, EZ04,
Ego07, ES10, EM17, EP19, ÉM13, FP99, GG05, GA99, GR08, Hab12, HS22,
Hei08, Hid20, KSNS15, Kol18, KM02, KS14, KW02, KOSY01, LCRK18,
LLM16, LT08, MH13, MPC03, MK06, NY19b, NT21, NP04a, OO03, PG19,
Pit06, PS05, Pri01]. stochastic [Rot07, RL18, Sab16c, Sab16d, SSDM21,
SH22, SZKS21, Voy97, Wel06, Yan13, Zhe13, dBDD01, Ano00h]. Stokes
[Sim95]. stopped [BST10]. stopping [Kas17, PRS05]. Strang [Voy97].
Strategies [SS97]. strategy [IIO14]. Stratified [Leo06, SLP07, CP15].
stress [Hei08]. Strong [AJC16, BH18, BLNSP06, KS00, CL01b]. structure
[Ave04, WLD21, Wih01]. structures [LLM16]. student
[MC20, Nad08a, Nad08b]. Study
[BS16, SSS06, DTS22, JLH10, Raj19, SNDS14, Sin14]. studying [EW01].
Style [KS04a]. sub [Tur11]. sub-Gaussian [Tur11]. Subdiffusion [CK04].
Subdomains [HTKM19]. Subgrid [KS04c, Hei08]. subgrid-scale [Hei08].
subject [CA12]. substitution [FVK16, FVK17].
substitution-transposition [FVK17]. Substrates [NPM+06]. sudoku
[MP12, LW10]. sulfide [SZKS21]. sum [ABKT18]. summary [Hal08a].
sums [Fuk96, KM11b, KS06b]. supercomputing [AM15]. Superdiffusion
[CK04]. Surface [NPM+06, KLR+03, Smi98, YJH21]. Survey [Tuf04].
Surveys [SS97]. survival [LL20, Sab16c]. switching [EBSY18, LNO15].
symmetric [BL15, Osa01]. synchrony [Row03]. System
[MZB04, PGB98, CDGG21, Hab12, Mor04, MM12, RL18, SC96]. systematic
[JLH10]. Systems [Hal06, KD04, Kra01, Lik98, NR02, Oll01, Pap98, Ant11,
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Ave04, Hal08a, IOR21, KD99, Nek03, SM09, SL10, Sab16d]. Systolic [Lik98].

Tagged [Osa01]. tail [ABKT18, ZZA21]. tailed [ZZA21]. takeovers [HR02].
taking [EM03]. tangent [ES17]. tau [KT11a]. tau-leap [KT11a]. Taylor
[Dic06]. teaching [MC20]. Technique
[Aro04, MPZP04, Pap98, Ant15, KS15, MM00, MP02]. Techniques
[Ars98, Ars07, Hal06, AHT04, BN15]. temperature [MK06]. tempered
[KM11a]. Tensor [Nak98]. term [Buc04, IP17]. terminal [MS16]. Test
[ELRU04, GGP06, AW10, LL20, Man03, MH12, NS09, Tak96a]. tested
[BOTAZ19]. Testing [FGM+01, IP17, KS14, TOTAI18]. tests
[Hab11, Tak97]. their [Hal04, Hal05a, Hal05b]. Theis [Aze12]. theorem
[FGD13, NO09a, SS15, Wel06, Gol03]. theorems
[BK14, GLP17, Hal08b, KKS13]. Theoretical [dBDD01, Min01, PC04].
Theory [Hau00c, Com01, Cos01]. thermodynamic [SE18]. thermostatic
[IOR21]. thin [BS18, RBB21]. third [NY19b, Rey17]. third-order [NY19b].
Thouless [HK14]. three [CRS14, Kol20, LW10, Mor05, SS97].
three-dimensional [CRS14, Kol20, Mor05]. Threshold [Vid07]. Time
[Hau00c, Nad07, Nak98, BJ22, BH18, BL15, CP02, ÉM13, Gui08, Hal21,
IP17, Kaw07, Khi00, MS16, NÖ09b, OW07, Oga08, PP19, PPN20, Pri01,
SK18, Shv03, SH22, Tak96a, TTEA01, Yam21]. time-dependent
[CP02, NÖ09b, PP19]. time-inhomogeneous [Yam21]. Time-to-Event
[Nad07, PPN20]. times [BEH16, FHS13, JWK19]. Tossing [NP04b]. total
[Rey17]. Touching [Rie99]. tracking [SP20]. Tractability [NP04b].
trajectories [SP20]. Trajectory [Kel04, MP02]. transform [Fuk96, Ima13].
transformation [Kaw06, TTEA01]. transformations [IM04].
Transformed [LH04]. transforming [PC04]. transient
[Aze12, Sab17, SK18, Sab19a, Sab19b, SS19a, SS21b]. transition
[DMR16, HK14]. Transport
[Ano00h, BP98b, CK04, Hor02, KSSV03, LS97, SVH+04, KW02, PGS09,
PIR04, SS01, SKL09, Sen01, SAKG15, Smi98, SS18b]. transposition
[FVK16, FVK17]. Trials [Nad07]. triangular [HK14]. triangular-lattice
[HK14]. Turbulence [Kur95a, Kur97, Nak98, SK98, Nak97]. Turbulent
[Ano00h, Kra01, Kur95b, KS95b, KSK97, SK97b, SK98, Min01, SK00, SS01,
SH08]. Two
[Kaw07, Kur95b, Kur97, KSK97, NP04a, SK97b, Sim95, DMR16, Hal15a,
HBBA15, KOSY01, LL20, MS14, Min01, MPC03, Mor02, Mor08, RS21, SH22].
Two-dimensional [Sim95, HBBA15]. two-factor [Hal15a]. Two-Particle
[Kur95b, Kur97, KSK97, SK97b]. two-phase [Min01, MPC03]. two-stage
[MS14]. Two-time-scale [Kaw07, SH22]. Type
[KM95, AK02, BCR11, KW97, KM02, LOR18, Nek03].

Uhlenbeck [KM11a]. ultra [KK09]. Unbiased [BJ22, RJ20, SS97, SD96].
Uncertainty [Hei14, JLH10, mMSD04]. Unconfined [KS04b].
unconstrained [BFP09]. Understanding [BS18]. Uniform



21

[Eğe09, SUZ04, SN13, Ste00]. uniformly [FKM08]. unknown
[BEH16, ÉM13]. Unrestricted [Man03]. updating [MZ98]. upon [SZKS21].
Upper [KS04a, BDGZ20, DK06]. Usage [UV00]. use
[Bou95, BN15, IP17, TOTAI18, Tuf96, Tuf98, VMS08]. used [Mar10]. Using
[BAO+04, KS00, KNS04, LTD01, LK02, SVH+04, Voy97, AN12, BCZ05,
BFP09, BS18, BOTAZ19, But03, CRT02, Cap01, CLP17, CK18, ECLR21,
Ego20, ELZ11, EBSY18, FN09, Hau00c, JWK19, KD04, LCRK18, Mat99,
Mis07, NEBW20, NY19a, PÖ20, RBB21, Row02, Row03, Tur11, YY18].

Vacuum [Ple00]. valid [Hal04, Hal05a, Hal05b]. Validation [CA12]. Value
[MKL01, ST95, Sim95, NVDA07, Rog99]. Valued [Hei04, Gri17, Mal07].
values [EM03]. VaR [BFP09]. variables [ASTY19, Nad08a, Pöt12, SM03].
Variance
[Aro04, CP01, Erm11, Hei95, Kaw07, NAKS04, Pag07, Bee21, BOTAZ19,
GK08, KD99, KD04, KS03, MP02, Rie99, TOTAI18, ZCC04, Cos01]. variant
[JML20]. variants [NP04a]. variate [OY19]. variates
[ABKT18, BG13, ECLR21, Mak15]. Variation [Xia96, KM11a, Rey17].
Vector [Hei04, KS06c, Sab16d, Gri17]. vector-valued [Gri17]. Velocity
[Nak98, KSPZ20, Nak97]. verification [Ant15, JML20]. version
[AJC16, SM09]. versus [IP17]. via
[CCMZ08, Hei08, Ima13, MY09, MS14, OY19]. Victoir [AJC16]. view
[Com01, KT11b, PC04]. vis [Sin14]. vis-à-vis [Sin14]. Viscoelastic [BP02].
viscous [BJ01]. volatility
[BMS09, GG05, LCRK18, MH13, NO09a, OW07, Oga08]. volume [BFP97].
volumes [RS19, RS21]. vs [Man03].

WAFOM [Har16]. Walk [HTKM19, ST95, SS95, SS02, SS03, SSL06, SM09,
SM04, SVH+04, ELV10, ES11, Rie99, SSL04, Sab16a, Sab16b, Sab16c, Sab17,
Sab19a, Sab19b, SS21a, SSDT21, SS18a, SS19a, SS20a, SS21b, Sim18, Tak97].
Walk-on-Subdomains [HTKM19]. Walks [KMS04, RKM04]. Warnock
[Owe06]. Water [MPZP04]. Wave [NPM+06, EW02, KSNS15]. Wavelet
[KS06c, Nao95, SUZ04, Tur19]. Wavelet-based [Tur19]. wavelets [Tur11].
Waves [DK98b]. Weak [KHO97, KM95, KP02, Lej01, MPC03, Rot07,
BST10, Gob01, KT11a, KSC11, NY19b, OY19, YY18, Yam21, CP02].
Weather [EBSY18]. Weibull [NK06]. Weight [MZ98, Tak96a]. Weighted
[PIR04, FP02, GLP17, GK08, KS16, LL20]. well [SS01]. well-mixed [SS01].
Weyl [Fuk96, ST00]. White [PP04, GR08]. WIAS [Ano00h, Ano02e].
Widening [BN15]. Width [VA04]. Wiener [Ego20]. Wigner
[KNS04, NAKS04, SNDS14]. wise [ASTY19]. within [PIR04]. without
[CL02a, FGM+01, FM01, YY18]. Workshop [Ano96d, Ano00f, Ano00h].
world [Hei14]. Worst [RJG13].

Zakai [RJ20]. zero [BH18, ÉM13, IN17, Rie99]. zero-inflated [IN17]. zero-
variance [Rie99]. ziggurat [NXÖ18].



REFERENCES 22

References
Alexandrov:2004:PQM

[AAD04] V. Alexandrov, E. Atanassov, and I. Dimov. Parallel quasi-Monte
Carlo methods for linear algebra problems. Monte Carlo Meth-
ods and Applications, 10(3–4):213–219, December 2004. CODEN
MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic). URL
http://www.degruyter.com/view/j/mcma.2004.10.issue-3-4/
mcma.2004.10.3-4.213/mcma.2004.10.3-4.213.xml.

Alouini:2018:ESL

[ABKT18] Mohamed-Slim Alouini, Nadhir Ben Rached, Abla Kammoun,
and Raul Tempone. On the efficient simulation of the left-
tail of the sum of correlated log-normal variates. Monte Carlo
Methods and Applications, 24(2):101–115, June 2018. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL https://www.degruyter.com/view/j/mcma.2018.
24.issue-2/mcma-2018-0009/mcma-2018-0009.xml.

Atanassov:1999:NOM

[AD99] Emanouil I. Atanassov and Ivan T. Dimov. A new optimal Monte
Carlo method for calculating integrals of smooth functions. Monte
Carlo Methods and Applications, 5(2):149–167, ???? 1999. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.1999.5.issue-
2/mcma.1999.5.2.149/mcma.1999.5.2.149.xml.

Andrieu:2001:OEA

[AD01] Christophe Andrieu and Arnaud Doucet. Optimal estima-
tion of amplitude and phase modulated signals. Monte Carlo
Methods and Applications, 7(1–2):1–14, ???? 2001. CODEN
MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.2001.7.issue-
1-2/mcma.2001.7.1-2.1/mcma.2001.7.1-2.1.xml. Monte Carlo
and probabilistic methods for partial differential equations (Monte
Carlo, 2000).

Antonov:2015:RCQ

[AE15] Anton A. Antonov and Sergej M. Ermakov. Random cuba-
tures and quasi-Monte Carlo methods. Monte Carlo Meth-
ods and Applications, 21(3):179–??, September 2015. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2015.
21.issue-3/mcma-2015-0102/mcma-2015-0102.xml.



REFERENCES 23

Anh:2003:FSE

[AG03] V. V. Anh and W. Grecksch. A fractional stochastic evolu-
tion equation driven by fractional Brownian motion. Monte
Carlo Methods and Applications, 9(3):189–199, ???? 2003. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.2003.9.issue-
3/156939603322728969/156939603322728969.xml.

Aistleitner:2012:PEB

[AH12] Christoph Aistleitner and Markus Hofer. Probabilistic er-
ror bounds for the discrepancy of mixed sequences. Monte
Carlo Methods and Applications, 18(2):181–??, June 2012. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2012.
18.issue-2/mcma-2012-0006/mcma-2012-0006.xml.

Albrecher:2004:QTC

[AHT04] Hansjörg Albrecher, Jürgen Hartinger, and Robert F. Tichy. QMC
techniques for CAT bond pricing. Monte Carlo Methods and
Applications, 10(3–4):197–211, December 2004. CODEN MC-
MAC6. ISSN 0929-9629 (print), 1569-3961 (electronic). URL
http://www.degruyter.com/view/j/mcma.2004.10.issue-3-4/
mcma.2004.10.3-4.197/mcma.2004.10.3-4.197.xml.

AlGerbi:2016:NVS

[AJC16] Anis Al Gerbi, Benjamin Jourdain, and Emmanuelle Clément.
Ninomiya–Victoir scheme: Strong convergence, antithetic ver-
sion and application to multilevel estimators. Monte Carlo
Methods and Applications, 22(3):197–??, September 2016. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL https://www.degruyter.com/view/j/mcma.2016.
22.issue-3/mcma-2016-0109/mcma-2016-0109.xml.

Albrecher:2002:SRP

[AK02] Hansjörg Albrecher and Josef Kantor. Simulation of ruin prob-
abilities for risk processes of Markovian type. Monte Carlo
Methods and Applications, 8(2):111–127, ???? 2002. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.2002.8.issue-
2/mcma.2002.8.2.111/mcma.2002.8.2.111.xml.



REFERENCES 24

Alfonsi:2005:DSC
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Methods and Applications, 12(2):171–186, ???? 2006. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2006.
12.issue-2/156939606777488833/156939606777488833.xml.

Kawai:2007:AMC

[Kaw07] Reiichiro Kawai. Adaptive Monte Carlo variance reduction
with two-time-scale stochastic approximation. Monte Carlo
Methods and Applications, 13(3):197–217, August 2007. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2007.
13.issue-3/mcma.2007.010/mcma.2007.010.xml.

Khazen:1999:NVR

[KD99] Michael Khazen and Arie Dubi. A note on variance reduction meth-
ods in Monte Carlo applications to systems engineering and relia-
bility. Monte Carlo Methods and Applications, 5(4):345–374, ????
1999. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.1999.5.
issue-4/mcma.1999.5.4.345/mcma.1999.5.4.345.xml.

Khazen:2004:MCV

[KD04] Michael Khazen and Arie Dubi. Monte Carlo variance reduc-
tion in applications to systems reliability using phase space split-
ting. Monte Carlo Methods and Applications, 10(2):117–128, ????



REFERENCES 82

2004. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2004.
10.issue-2/156939604777303226/156939604777303226.xml.

Keller:2004:TSR

[Kel04] Alexander Keller. Trajectory splitting by restricted replication.
Monte Carlo Methods and Applications, 10(3–4):321–329, Decem-
ber 2004. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961
(electronic). URL http://www.degruyter.com/view/j/mcma.
2004.10.issue-3-4/mcma.2004.10.3-4.321/mcma.2004.10.3-
4.321.xml.

Khisamutdinov:2000:CBC

[Khi00] A. I. Khisamutdinov. On connection between “continuous time”
and “direct simulation” Monte Carlo methods for Boltzmann
equation and on some new approximate methods. Monte Carlo
Methods and Applications, 6(4):323–340, ???? 2000. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.2000.6.issue-
4/mcma.2000.6.4.323/mcma.2000.6.4.323.xml.

Kohatsu-Higa:1997:WRC

[KHO97] Arturo Kohatsu-Higa and Shigeyoshi Ogawa. Weak rate of
convergence for an Euler scheme of nonlinear SDE’s. Monte
Carlo Methods and Applications, 3(4):327–345, ???? 1997. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.1997.3.issue-
4/mcma.1997.3.4.327/mcma.1997.3.4.327.xml.

Kirillov:2009:ENF

[KK09] A. A. Kirillov and I. A. Kirillov. The exponential-normal form
and its application to ultra high energy cascades investigation.
Monte Carlo Methods and Applications, 15(2):107–133, August
2009. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2009.
15.issue-2/mcma.2009.006/mcma.2009.006.xml.

Kozachenko:2013:LBT

[KKS13] Yury Kozachenko, Oleksandr Kurchenko, and Olga Synyavska.
Levy–Baxter theorems for one class of non-Gaussian random fields.
Monte Carlo Methods and Applications, 19(3):171–??, September
2013. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2013.
19.issue-3/mcma-2013-0007/mcma-2013-0007.xml.



REFERENCES 83

Kharroubi:2014:NAF

[KLP14] Idris Kharroubi, Nicolas Langrené, and Huyên Pham. A numerical
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[MR04] Alain Mazzolo and Benôıt Roesslinger. Monte-Carlo simulation
of the chord length distribution function across convex bodies,
non-convex bodies and random media. Monte Carlo Methods
and Applications, 10(3–4):443–454, December 2004. CODEN MC-
MAC6. ISSN 0929-9629 (print), 1569-3961 (electronic). URL http:
//www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.
2004.10.3-4.443/mcma.2004.10.3-4.443.xml.

Metzler:2014:RES

[MS14] Adam Metzler and Alexandre Scott. Rare event simulation for
diffusion processes via two-stage importance sampling. Monte
Carlo Methods and Applications, 20(2):77–??, June 2014. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2014.
20.issue-2/mcma-2013-0019/mcma-2013-0019.xml.

Matoussi:2016:NCB

[MS16] Anis Matoussi and Wissal Sabbagh. Numerical computation
for backward doubly SDEs with random terminal time. Monte
Carlo Methods and Applications, 22(3):229–??, September 2016.
CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL https://www.degruyter.com/view/j/mcma.2016.
22.issue-3/mcma-2016-0111/mcma-2016-0111.xml.



REFERENCES 105

Maire:2008:SNS

[MT08] Sylvain Maire and Etienne Tanré. Some new simulations schemes
for the evaluation of Feynman–Kac representations. Monte
Carlo Methods and Applications, 14(1):29–51, May 2008. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2008.
14.issue-1/mcma.2008.002/mcma.2008.002.xml.

Maire:2013:MCA

[MT13] Sylvain Maire and Etienne Tanré. Monte Carlo approx-
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[NPM+06] F. J. Rodŕıguez Nieto, M. A. Pasquale, M. E. Martins, F. A.
Bareilles, and A. J. Arvia. Monte Carlo simulations of solid 2D
phase growth on 1D solid substrates with square-wave surface pro-
files. Influence of hole design and depositing particle surface dif-
fusion. Monte Carlo Methods and Applications, 12(3–4):271–289,
???? 2006. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961
(electronic). URL http://www.degruyter.com/view/j/mcma.
2006.12.issue-3/156939606778705209/156939606778705209.
xml.

Nekrutkin:2002:PCK

[NR02] V. Nekrutkin and K. Romkin. Propagation of chaos for Kac parti-
cle systems. Monte Carlo Methods and Applications, 8(3):299–315,
???? 2002. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961
(electronic). URL http://www.degruyter.com/view/j/mcma.
2002.8.issue-3/mcma.2002.8.3.299/mcma.2002.8.3.299.xml.

Nekrutkin:2007:AAO

[NS07] V. Nekrutkin and M. Samakhova. Admissible and asymp-
totically optimal linear congruential generators. Monte Carlo
Methods and Applications, 13(3):227–244, August 2007. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2007.
13.issue-3/mcma.2007.012/mcma.2007.012.xml.

Nekrutkin:2009:STS

[NS09] V. Nekrutkin and R. Sabitov. Spectral test and spectral dis-
tance for multiplicative generators with moduli 2p. Monte
Carlo Methods and Applications, 15(1):1–10, May 2009. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-



REFERENCES 111

tronic). URL http://www.degruyter.com/view/j/mcma.2009.
15.issue-1/mcma.2009.001/mcma.2009.001.xml.

Nekrutkin:1997:AEE

[NT97] V. Nekrutkin and N. Tur. Asymptotic expansions and es-
timators with small bias for Nanbu processes. Monte Carlo
Methods and Applications, 3(1):1–35, ???? 1997. CODEN
MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.1997.3.issue-
1/mcma.1997.3.1.1/mcma.1997.3.1.1.xml.

Nakagawa:2021:MCS

[NT21] Takuya Nakagawa and Akihiro Tanaka. On a Monte Carlo scheme
for some linear stochastic partial differential equations. Monte
Carlo Methods and Applications, 27(2):169–193, April 24, 2021.
CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL https://www.degruyter.com/document/doi/10.
1515/mcma-2021-2088/html.

Nedjalkov:2007:MIB

[NVDA07] M. Nedjalkov, D. Vasileska, I. Dimov, and G. Arsov. Mixed initial-
boundary value problem in particle modeling of microelectronic
devices. Monte Carlo Methods and Applications, 13(4):299–331,
November 20, 2007. CODEN MCMAC6. ISSN 0929-9629 (print),
1569-3961 (electronic). URL http://www.degruyter.com/view/
j/mcma.2007.13.issue-4/mcma.2007.017/mcma.2007.017.xml.

Nguyen:2018:QMC
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[ÖG09].

Olla:2001:DBI

[Oll01] Stefano Olla. Diffusive behavior of interacting particle sys-
tems. Monte Carlo Methods and Applications, 7(3–4):329–338,
???? 2001. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-
3961 (electronic). URL http://www.degruyter.com/view/j/
mcma.2001.7.issue-3-4/mcma.2001.7.3-4.329/mcma.2001.7.
3-4.329.xml. Monte Carlo and probabilistic methods for partial
differential equations, Part II (Monte Carlo, 2000).

Ongaro:1999:MCS

[ONZ99] C. Ongaro, U. Nastasi, and A. Zanini. Monte Carlo simulation
of the photo-neutron production in the high-Z components of
radiotherapy linear accelerators. Monte Carlo Methods and Ap-
plications, 5(1):69–79, ???? 1999. CODEN MCMAC6. ISSN



REFERENCES 114

0929-9629 (print), 1569-3961 (electronic). URL http://www.
degruyter.com/view/j/mcma.1999.5.issue-1/mcma.1999.5.1.
69/mcma.1999.5.1.69.xml.

Ogihara:2003:DSA

[OO03] Shuhei Ogihara and Shigeyoshi Ogawa. On a discrete stochas-
tic approximation and its application to data analysis. Monte
Carlo Methods and Applications, 9(1):39–50, January 2003. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.2003.9.issue-
1/156939603322587452/156939603322587452.xml.

Osada:2001:TPI

[Osa01] Hirofumi Osada. Tagged particles of interacting Brownian mo-
tions with skew symmetric drifts. Monte Carlo Methods and
Applications, 7(3–4):339–348, ???? 2001. CODEN MCMAC6.
ISSN 0929-9629 (print), 1569-3961 (electronic). URL http://www.
degruyter.com/view/j/mcma.2001.7.issue-3-4/mcma.2001.7.
3-4.339/mcma.2001.7.3-4.339.xml. Monte Carlo and probabilis-
tic methods for partial differential equations, Part II (Monte Carlo,
2000).

Ogawa:2007:RTS

[OW07] Shigeyoshi Ogawa and Koji Wakayama. On a real-time scheme for
the estimation of volatility. Monte Carlo Methods and Applications,
13(2):99–116, ???? 2007. CODEN MCMAC6. ISSN 0929-9629
(print), 1569-3961 (electronic). URL http://www.degruyter.com/
view/j/mcma.2007.13.issue-2/mcma.2007.006/mcma.2007.006.
xml.

Owen:2006:WHQ

[Owe06] Art B. Owen. On the Warnock–Halton quasi-standard error.
Monte Carlo Methods and Applications, 12(1):47–54, ???? 2006.
CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2006.
12.issue-1/156939606776886652/156939606776886652.xml.

Okano:2019:CVM

[OY19] Yusuke Okano and Toshihiro Yamada. A control variate method
for weak approximation of SDEs via discretization of numeri-
cal error of asymptotic expansion. Monte Carlo Methods and
Applications, 25(3):239–??, September 2019. CODEN MC-
MAC6. ISSN 0929-9629 (print), 1569-3961 (electronic). URL



REFERENCES 115

https://www.degruyter.com/view/j/mcma.2019.25.issue-3/
mcma-2019-2044/mcma-2019-2044.xml.

Pages:2007:MSR

[Pag07] Gilles Pagès. Multi-step Richardson–Romberg extrapolation:
Remarks on variance control and complexity. Monte Carlo
Methods and Applications, 13(1):37–70, ???? 2007. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2007.
13.issue-1/mcma.2007.003/mcma.2007.003.xml.

Pantsulaia:2015:IDM

[Pan15] Gogi R. Pantsulaia. Infinite-dimensional Monte-Carlo integration.
Monte Carlo Methods and Applications, 21(4):283–??, December
2015. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL https://www.degruyter.com/view/j/mcma.2015.
21.issue-4/mcma-2015-0108/mcma-2015-0108.xml.

Papadopoulos:1998:NTM

[Pap98] C. Papadopoulos. A new technique for MTTF estimation in
highly reliable Markovian systems. Monte Carlo Methods and Ap-
plications, 4(2):95–111, ???? 1998. CODEN MCMAC6. ISSN
0929-9629 (print), 1569-3961 (electronic). URL http://www.
degruyter.com/view/j/mcma.1998.4.issue-2/mcma.1998.4.2.
95/mcma.1998.4.2.95.xml.

Papancheva:2004:OKC

[Pap04] R. Y. Papancheva. Optimal Korobov coefficients for good lat-
tice points in quasi Monte Carlo algorithms. Monte Carlo Meth-
ods and Applications, 10(3–4):499–509, December 2004. CODEN
MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic). URL
http://www.degruyter.com/view/j/mcma.2004.10.issue-3-4/
mcma.2004.10.3-4.499/mcma.2004.10.3-4.499.xml.

Pillards:2004:TVT

[PC04] Tim Pillards and Ronald Cools. A theoretical view on transform-
ing low-discrepancy sequences from a cube to a simplex. Monte
Carlo Methods and Applications, 10(3–4):511–529, December 2004.
CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2004.
10.issue-3-4/mcma.2004.10.3-4.511/mcma.2004.10.3-4.511.
xml.



REFERENCES 116

Pelsser:2019:MCM

[PG19] Antoon Pelsser and Kossi Gnameho. A Monte Carlo method for
backward stochastic differential equations with Hermite martin-
gales. Monte Carlo Methods and Applications, 25(1):37–60, March
2019. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL https://www.degruyter.com/view/j/mcma.2019.
25.issue-1/mcma-2019-2028/mcma-2019-2028.xml.

Pohl:1998:PML

[PGB98] Thomas Pohl, Wilfried Grecksch, and Holger Blaar. A par-
allel modified Lagrangian method for an optimal control prob-
lem of a linear distributed stochastic system. Monte Carlo
Methods and Applications, 4(4):319–340, ???? 1998. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.1998.4.issue-
4/mcma.1998.4.4.319/mcma.1998.4.4.319.xml.

Pletnev:2009:CMS

[PGS09] Leonid Pletnev, Maxim Gvozdev, and Kiryl Samartsau. Com-
puter modeling of stationary particles transport in open cylindri-
cal nanosystems by Monte Carlo method. Monte Carlo Methods
and Applications, 15(1):49–62, May 2009. CODEN MCMAC6.
ISSN 0929-9629 (print), 1569-3961 (electronic). URL http://www.
degruyter.com/view/j/mcma.2009.15.issue-1/mcma.2009.003/
mcma.2009.003.xml.

Portolan:2004:WSS

[PIR04] Stefano Portolan, Rita C. Iotti, and Fausto Rossi. Weighted
simulation of steady-state transport within the standard Monte
Carlo paradigm. Monte Carlo Methods and Applications, 10(3–4):
531–539, December 2004. CODEN MCMAC6. ISSN 0929-9629
(print), 1569-3961 (electronic). URL http://www.degruyter.
com/view/j/mcma.2004.10.issue-3-4/mcma.2004.10.3-4.531/
mcma.2004.10.3-4.531.xml.

Piterbarg:2006:PEM

[Pit06] Leonid I. Piterbarg. Parameter estimation in multi particle La-
grangian stochastic models. Monte Carlo Methods and Applica-
tions, 12(5–6):477–493, ???? 2006. CODEN MCMAC6. ISSN
0929-9629 (print), 1569-3961 (electronic). URL http://www.
degruyter.com/view/j/mcma.2006.12.issue-5/156939606779329044/
156939606779329044.xml.



REFERENCES 117

Pletnev:2000:MCS

[Ple00] Leonid Pletnev. Monte Carlo simulation of evaporation process into
the vacuum. Monte Carlo Methods and Applications, 6(3):191–203,
???? 2000. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961
(electronic). URL http://www.degruyter.com/view/j/mcma.
2000.6.issue-3/mcma.2000.6.3.191/mcma.2000.6.3.191.xml.

Prigarin:2010:SBR

[PMW10] Sergei M. Prigarin, Andreas Martin, and Gerhard Winkler. Sim-
ulation of binary random fields with Gaussian numerical mod-
els. Monte Carlo Methods and Applications, 16(2):129–142, July
2010. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2010.
16.issue-2/mcma.2010.004/mcma.2010.004.xml.

Protasov:2004:DPM

[PO04] A. V. Protasov and V. A. Ogorodnikov. Dynamic probabilistic
method of numerical modeling of multidimensional hydrometeo-
rological fields. Monte Carlo Methods and Applications, 10(3–4):
541–549, December 2004. CODEN MCMAC6. ISSN 0929-9629
(print), 1569-3961 (electronic). URL http://www.degruyter.
com/view/j/mcma.2004.10.issue-3-4/mcma.2004.10.3-4.541/
mcma.2004.10.3-4.541.xml.

Polala:2020:IBE
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Carlo Methods and Applications, 20(1):61–??, March 2014. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2014.
20.issue-1/mcma-2013-0017/mcma-2013-0017.xml.

Sabelfeld:1997:MCS

[SK97a] K. K. Sabelfeld and A. A. Kolodko. Monte Carlo simulation of the
coagulation processes governed by Smoluchowski equation with
random coefficients. Monte Carlo Methods and Applications, 3
(4):275–311, ???? 1997. CODEN MCMAC6. ISSN 0929-9629
(print), 1569-3961 (electronic). URL http://www.degruyter.com/
view/j/mcma.1997.3.issue-4/mcma.1997.3.4.275/mcma.1997.
3.4.275.xml.

Sabelfeld:1997:SLM

[SK97b] K. K. Sabelfeld and O. Kurbanmuradov. Stochastic Lagrangian
models for two-particle motion in turbulent flows. Monte Carlo
Methods and Applications, 3(1):53–72, ???? 1997. CODEN
MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.1997.3.issue-
1/mcma.1997.3.1.53/mcma.1997.3.1.53.xml.

Sabelfeld:1998:OPS

[SK98] K. Sabelfeld and O. Kurbanmuradov. One-particle stochastic La-
grangian model for turbulent dispersion in horizontally homo-
geneous turbulence. Monte Carlo Methods and Applications, 4
(2):127–140, ???? 1998. CODEN MCMAC6. ISSN 0929-9629
(print), 1569-3961 (electronic). URL http://www.degruyter.com/
view/j/mcma.1998.4.issue-2/mcma.1998.4.2.127/mcma.1998.
4.2.127.xml.



REFERENCES 130

Sabelfeld:2000:CAP

[SK00] K. Sabelfeld and O. Kurbanmuradov. Coagulation of aerosol
particles in intermittent turbulent flows. Monte Carlo Meth-
ods and Applications, 6(3):211–253, ???? 2000. CODEN
MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.2000.6.issue-
3/mcma.2000.6.3.211/mcma.2000.6.3.211.xml.

Sabelfeld:2003:SEM

[SK03] Karl Sabelfeld and Dmitry Kolyukhin. Stochastic Eulerian
model for the flow simulation in porous media. Monte Carlo
Methods and Applications, 9(3):271–290, ???? 2003. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.2003.9.issue-
3/156939603322729021/156939603322729021.xml.

Sobol:2005:GSA

[SK05] I. M. Sobol′ and S. S. Kucherenko. On global sensitiv-
ity analysis of quasi-Monte Carlo algorithms. Monte Carlo
Methods and Applications, 11(1):83–92, ???? 2005. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2005.
11.issue-1/1569396054027274/1569396054027274.xml.

Stallinga:2015:CS

[SK15] Peter Stallinga and Igor Khmelinskii. Consensus in science.
Monte Carlo Methods and Applications, 21(1):69–??, March 2015.
CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2015.
21.issue-1/mcma-2014-0008/mcma-2014-0008.xml.

Sabelfeld:2018:PDL

[SK18] Karl K. Sabelfeld and Anastasiya Kireeva. Probability distribu-
tion of the life time of a drift–diffusion-reaction process inside a
sphere with applications to transient cathodoluminescence imag-
ing. Monte Carlo Methods and Applications, 24(2):79–92, June
2018. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL https://www.degruyter.com/view/j/mcma.2018.
24.issue-2/mcma-2018-0007/mcma-2018-0007.xml.

Sabelfeld:2009:SSP

[SKL09] K. Sabelfeld, O. Kurbanmuradov, and A. Levykin. Stochastic sim-
ulation of particle transport by a random Darcy flow through a



REFERENCES 131

porous cylinder. Monte Carlo Methods and Applications, 15(1):
63–90, May 2009. CODEN MCMAC6. ISSN 0929-9629 (print),
1569-3961 (electronic). URL http://www.degruyter.com/view/
j/mcma.2009.15.issue-1/mcma.2009.004/mcma.2009.004.xml.

Sabelfeld:2010:SIP

[SL10] Karl Sabelfeld and Nadja Loshchina. Stochastic iterative pro-
jection methods for large linear systems. Monte Carlo Meth-
ods and Applications, 16(3–4):343–359, December 2010. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2010.
16.issue-3-4/mcma.2010.020/mcma.2010.020.xml.

Sabelfeld:2014:SMI

[SL14] Karl K. Sabelfeld and Alexander I. Levykin. A spectral method for
isotropic diffusion equation with random concentration fluctuations
of incoming flux of particles through circular-shaped boundaries.
Monte Carlo Methods and Applications, 20(3):173–??, September
2014. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2014.
20.issue-3/mcma-2014-0001/mcma-2014-0001.xml.

Sabelfeld:2015:SSF

[SLK15] Karl K. Sabelfeld, Alexander I. Levykin, and Anastasiya E.
Kireeva. Stochastic simulation of fluctuation-induced reaction-
diffusion kinetics governed by Smoluchowski equations. Monte
Carlo Methods and Applications, 21(1):33–??, March 2015. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2015.
21.issue-1/mcma-2014-0012/mcma-2014-0012.xml.

Sabelfeld:2007:FSS

[SLP07] K. Sabelfeld, A. Levykin, and T. Privalova. A fast strati-
fied sampling simulation of coagulation processes. Monte Carlo
Methods and Applications, 13(1):71–88, ???? 2007. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2007.
13.issue-1/mcma.2007.004/mcma.2007.004.xml.

Sobol:2003:MCR

[SM03] I. M. Sobol and E. E. Myshetskaya. Modelling correlated random
variables. Monte Carlo Methods and Applications, 9(1):67–76, Jan-
uary 2003. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961



REFERENCES 132

(electronic). URL http://www.degruyter.com/view/j/mcma.
2003.9.issue-1/156939603322587470/156939603322587470.xml.

Simonov:2004:RWA

[SM04] N. A. Simonov and M. Mascagni. Random walk algorithms for
estimating effective properties of digitized porous media. Monte
Carlo Methods and Applications, 10(3–4):599–608, December 2004.
CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2004.
10.issue-3-4/mcma.2004.10.3-4.599/mcma.2004.10.3-4.599.
xml.

Sobol:2008:MCE

[SM08] I. M. Sobol′ and E. E. Myshetskaya. Monte Carlo estimators
for small sensitivity indices. Monte Carlo Methods and Appli-
cations, 13(5–6):455–465, January 2008. CODEN MCMAC6.
ISSN 0929-9629 (print), 1569-3961 (electronic). URL http:
//www.degruyter.com/view/j/mcma.2008.13.issue-5-6/mcma.
2007.023/mcma.2007.023.xml.

Sabelfeld:2009:SRA

[SM09] K. Sabelfeld and N. Mozartova. Sparsified randomization al-
gorithms for large systems of linear equations and a new ver-
sion of the random walk on boundary method. Monte Carlo
Methods and Applications, 15(3):257–284, November 2009. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2009.
15.issue-3/mcma.2009.015/mcma.2009.015.xml.

Sabelfeld:2012:SBC

[SM12] Karl Sabelfeld and Nadezhda Mozartova. Stochastic bound-
ary collocation and spectral methods for solving PDEs. Monte
Carlo Methods and Applications, 18(3):217–??, September 2012.
CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2012.
18.issue-3/mcma-2012-0008/mcma-2012-0008.xml.

Smidts:1998:PSE

[Smi98] O. F. Smidts. Point and surface estimations by a non-analog Monte
Carlo simulation for the transport of radionuclide chains in porous
media. Monte Carlo Methods and Applications, 4(4):289–318, ????
1998. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.1998.4.
issue-4/mcma.1998.4.4.289/mcma.1998.4.4.289.xml.



REFERENCES 133

Schretter:2013:DIM

[SN13] Colas Schretter and Harald Niederreiter. A direct inversion
method for non-uniform quasi-random point sequences. Monte
Carlo Methods and Applications, 19(1):1–??, March 2013. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2013.
19.issue-1/mcma-2012-0014/mcma-2012-0014.xml.

Sellier:2014:BSW

[SNDS14] Jean Michel Sellier, Mihail Nedjalkov, Ivan Dimov, and Siegfried
Selberherr. A benchmark study of the Wigner Monte Carlo method.
Monte Carlo Methods and Applications, 20(1):43–??, March 2014.
CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2014.
20.issue-1/mcma-2013-0018/mcma-2013-0018.xml.

Sabelfeld:2020:MCT

[SP20] Karl K. Sabelfeld and Nikita Popov. Monte Carlo tracking drift-
diffusion trajectories algorithm for solving narrow escape problems.
Monte Carlo Methods and Applications, 26(3):177–191, August 6,
2020. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961
(electronic). URL https://www.degruyter.com/document/doi/
10.1515/mcma-2020-2073/html.

Spade:2021:EDM

[Spa21] David A. Spade. Estimating drift and minorization coefficients for
Gibbs sampling algorithms. Monte Carlo Methods and Applica-
tions, 27(3):195–209, August 8, 2021. CODEN MCMAC6. ISSN
0929-9629 (print), 1569-3961 (electronic). URL https://www.
degruyter.com/document/doi/10.1515/mcma-2021-2093/html.

Sabelfeld:1996:SAS

[SRKL96] K. K. Sabelfeld, S. V. Rogasinsky, A. A. Kolodko, and A. I.
Levykin. Stochastic algorithms for solving Smolouchovsky coag-
ulation equation and applications to aerosol growth simulation.
Monte Carlo Methods and Applications, 2(1):41–87, ???? 1996.
CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.1996.2.
issue-1/mcma.1996.2.1.41/mcma.1996.2.1.41.xml.

Sabelfeld:1995:RWS

[SS95] K. K. Sabelfeld and I. A. Shalimova. Random walk on spheres
process for exterior Dirichlet problem. Monte Carlo Meth-



REFERENCES 134

ods and Applications, 1(4):325–331, ???? 1995. CODEN
MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.1995.1.issue-
4/mcma.1995.1.4.325/mcma.1995.1.4.325.xml.

Sahoo:1997:TUS

[SS97] L. N. Sahoo and J. Sahoo. On three unbiased strategies in sample
surveys. Monte Carlo Methods and Applications, 3(1):73–81, ????
1997. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.1997.3.
issue-1/mcma.1997.3.1.73/mcma.1997.3.1.73.xml.

Sabelfeld:2001:FBS

[SS01] K. Sabelfeld and I. Shalimova. Forward and backward stochas-
tic Lagrangian models for turbulent transport and the well-mixed
condition. Monte Carlo Methods and Applications, 7(3–4):369–
381, ???? 2001. CODEN MCMAC6. ISSN 0929-9629 (print),
1569-3961 (electronic). URL http://www.degruyter.com/view/
j/mcma.2001.7.issue-3-4/mcma.2001.7.3-4.369/mcma.2001.
7.3-4.369.xml. Monte Carlo and probabilistic methods for partial
differential equations, Part II (Monte Carlo, 2000).

Sabelfeld:2002:RWS

[SS02] Karl K. Sabelfeld and Irina A. Shalimova. Random walk on
spheres methods for iterative solution of elasticity problems. Monte
Carlo Methods and Applications, 8(2):171–202, ???? 2002. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.2002.8.issue-
2/mcma.2002.8.2.171/mcma.2002.8.2.171.xml.

Sabelfeld:2003:FRW

[SS03] Karl Sabelfeld and Elena Shkarupa. Functional random walk on
spheres algorithm for biharmonic equation: optimization and er-
ror estimation. Monte Carlo Methods and Applications, 9(1):51–65,
January 2003. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-
3961 (electronic). URL http://www.degruyter.com/view/j/
mcma.2003.9.issue-1/156939603322587461/156939603322587461.
xml.

Sobol:2007:GSI

[SS07] Ilya M. Sobol′ and Boris V. Shukhman. On global sensitiv-
ity indices: Monte Carlo estimates affected by random errors.
Monte Carlo Methods and Applications, 13(1):89–97, ???? 2007.



REFERENCES 135

CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2007.
13.issue-1/mcma.2007.005/mcma.2007.005.xml.

Shalimova:2014:SPC

[SS14a] Irina A. Shalimova and Karl K. Sabelfeld. Stochastic polynomial
chaos based algorithm for solving PDEs with random coefficients.
Monte Carlo Methods and Applications, 20(4):279–??, December
2014. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2014.
20.issue-4/mcma-2014-0006/mcma-2014-0006.xml.

Sobol:2014:QMC

[SS14b] Ilya M. Sobol and Boris V. Shukhman. Quasi-Monte Carlo: A
high-dimensional experiment. Monte Carlo Methods and Appli-
cations, 20(3):167–171, September 2014. CODEN MCMAC6.
ISSN 0929-9629 (print), 1569-3961 (electronic). URL http://www.
degruyter.com/view/j/mcma.2014.20.issue-3/mcma-2013-0022/
mcma-2013-0022.xml.

Shukhman:2015:LTA

[SS15] Boris V. Shukhman and Ilya M. Sobol. A limit theorem for average
dimensions. Monte Carlo Methods and Applications, 21(2):175–??,
June 2015. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-
3961 (electronic). URL http://www.degruyter.com/view/j/
mcma.2015.21.issue-2/mcma-2014-0018/mcma-2014-0018.xml.

Shalimova:2017:SPC

[SS17] Irina A. Shalimova and Karl K. Sabelfeld. Stochastic poly-
nomial chaos expansion method for random Darcy equation.
Monte Carlo Methods and Applications, 23(2):101–??, June 2017.
CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL https://www.degruyter.com/view/j/mcma.2017.
23.issue-2/mcma-2017-0109/mcma-2017-0109.xml.

Shalimova:2018:RWS

[SS18a] Irina Shalimova and Karl K. Sabelfeld. Random walk on
spheres method for solving anisotropic drift-diffusion problems.
Monte Carlo Methods and Applications, 24(1):43–54, March 2018.
CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL https://www.degruyter.com/view/j/mcma.2018.
24.issue-1/mcma-2018-0006/mcma-2018-0006.xml.



REFERENCES 136

Sobol:2018:ADP

[SS18b] Ilya M. Sobol and Boris V. Shukhman. On average dimen-
sions of particle transport estimators. Monte Carlo Methods
and Applications, 24(2):147–151, June 2018. CODEN MC-
MAC6. ISSN 0929-9629 (print), 1569-3961 (electronic). URL
https://www.degruyter.com/view/j/mcma.2018.24.issue-2/
mcma-2018-0013/mcma-2018-0013.xml.

Shalimova:2019:RWS

[SS19a] Irina Shalimova and Karl K. Sabelfeld. A random walk on small
spheres method for solving transient anisotropic diffusion problems.
Monte Carlo Methods and Applications, 25(3):271–??, September
2019. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL https://www.degruyter.com/view/j/mcma.2019.
25.issue-3/mcma-2019-2047/mcma-2019-2047.xml.

Sobol:2019:QMC

[SS19b] I. M. Sobol and B. V. Shukhman. Quasi-Monte Carlo method
for solving Fredholm equations. Monte Carlo Methods and
Applications, 25(3):253–??, September 2019. CODEN MC-
MAC6. ISSN 0929-9629 (print), 1569-3961 (electronic). URL
https://www.degruyter.com/view/j/mcma.2019.25.issue-3/
mcma-2019-2045/mcma-2019-2045.xml.

Shalimova:2020:RWE

[SS20a] Irina Shalimova and Karl K. Sabelfeld. Random walk on ellip-
soids method for solving elliptic and parabolic equations. Monte
Carlo Methods and Applications, 26(4):335–353, November 20,
2020. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961
(electronic). URL https://www.degruyter.com/document/doi/
10.1515/mcma-2020-2078/html.

Sobol:2020:QIE

[SS20b] Ilya M. Sobol and Boris V. Shukhman. QMC integration errors
and quasi-asymptotics. Monte Carlo Methods and Applications, 26
(3):171–176, July 16, 2020. CODEN MCMAC6. ISSN 0929-9629
(print), 1569-3961 (electronic). URL https://www.degruyter.
com/document/doi/10.1515/mcma-2020-2067/html.

Sabelfeld:2021:GRWa

[SS21a] Karl K. Sabelfeld and Dmitrii Smirnov. A global random walk
on grid algorithm for second order elliptic equations. Monte
Carlo Methods and Applications, 27(3):211–225, August 8, 2021.



REFERENCES 137

CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL https://www.degruyter.com/document/doi/10.
1515/mcma-2021-2092/html.

Shalimova:2021:RWS

[SS21b] Irina Shalimova and Karl K. Sabelfeld. Random walk on
spheres algorithm for solving steady-state and transient diffusion-
recombination problems. Monte Carlo Methods and Applications,
27(4):301–313, November 4, 2021. CODEN MCMAC6. ISSN
0929-9629 (print), 1569-3961 (electronic). URL https://www.
degruyter.com/document/doi/10.1515/mcma-2021-2099/html.

Sakouvogui:2021:SAS

[SSDM21] Kekoura Sakouvogui, Saleem Shaik, Curt Doetkott, and Rhonda
Magel. Sensitivity analysis of stochastic frontier analysis mod-
els. Monte Carlo Methods and Applications, 27(1):71–90, February
2, 2021. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961
(electronic). URL https://www.degruyter.com/document/doi/
10.1515/mcma-2021-2083/html.

Sabelfeld:2021:GRWb

[SSDT21] Karl K. Sabelfeld, Dmitry Smirnov, Ivan Dimov, and Venelin
Todorov. A global random walk on grid algorithm for second order
elliptic equations. Monte Carlo Methods and Applications, 27(4):
325–339, October 27, 2021. CODEN MCMAC6. ISSN 0929-9629
(print), 1569-3961 (electronic). URL https://www.degruyter.
com/document/doi/10.1515/mcma-2021-2097/html.

Sobol:1999:DRR

[SSG99] I. M. Sobol, B. V. Shukhman, and A. Guinzbourg. On the distri-
bution of random ranges. Monte Carlo Methods and Applications,
5(2):113–134, ???? 1999. CODEN MCMAC6. ISSN 0929-9629
(print), 1569-3961 (electronic). URL http://www.degruyter.com/
view/j/mcma.1999.5.issue-2/mcma.1999.5.2.113/mcma.1999.
5.2.113.xml.

Sabelfeld:2004:DRW

[SSL04] K. K. Sabelfeld, I. A. Shalimova, and A. I. Levykin. Discrete ran-
dom walk on large spherical grids generated by spherical means
for PDEs. Monte Carlo Methods and Applications, 10(3–4):
559–574, December 2004. CODEN MCMAC6. ISSN 0929-9629
(print), 1569-3961 (electronic). URL http://www.degruyter.
com/view/j/mcma.2004.10.issue-3-4/mcma.2004.10.3-4.559/
mcma.2004.10.3-4.559.xml.



REFERENCES 138

Sabelfeld:2006:RWF

[SSL06] K. K. Sabelfeld, I. A. Shalimova, and A. I. Levykin. Ran-
dom walk on fixed spheres for Laplace and Lamé equations.
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[UŠ96] Dimitrije Ugrin-Šparac. A natural algorithm for generation
of pseudo-random numbers and its applications. Monte Carlo
Methods and Applications, 2(3):191–217, ???? 1996. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.1996.2.issue-
3/mcma.1996.2.3.191/mcma.1996.2.3.191.xml.

Uhinov:2000:UIS

[UV00] S. A. Uhinov and A. V. Voytishek. Usage of the impor-
tance sample in Monte Carlo methods. Monte Carlo Meth-
ods and Applications, 6(4):341–348, ???? 2000. CODEN
MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.2000.6.issue-
4/mcma.2000.6.4.341/mcma.2000.6.4.341.xml.

Vasileska:2004:MCS

[VA04] Dragica Vasileska and Shaikh S. Ahmed. Monte Carlo simula-
tion of narrow-width SOI devices: Incorporation of the short
range Coulomb interaction. Monte Carlo Methods and Appli-
cations, 10(3–4):629–640, December 2004. CODEN MCMAC6.



REFERENCES 143

ISSN 0929-9629 (print), 1569-3961 (electronic). URL http:
//www.degruyter.com/view/j/mcma.2004.10.issue-3-4/mcma.
2004.10.3-4.629/mcma.2004.10.3-4.629.xml.

Vanslette:2020:WSQ

[VAYT20] Kevin Vanslette, Abdullatif Al Alsheikh, and Kamal Youcef-
Toumi. Why simple quadrature is just as good as Monte Carlo.
Monte Carlo Methods and Applications, 26(1):1–??, March 2020.
CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL https://www.degruyter.com/view/j/mcma.2020.
26.issue-1/mcma-2020-2055/mcma-2020-2055.xml.

Voytishek:2000:GMC

[VDM00] A. V. Voytishek, E. G. Dyatlova, and T. E. Mezentseva. Ge-
ometrical Monte Carlo method and its modifications. Monte
Carlo Methods and Applications, 6(2):131–139, ???? 2000. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (electronic).
URL http://www.degruyter.com/view/j/mcma.2000.6.issue-
2/mcma.2000.6.2.131/mcma.2000.6.2.131.xml.

Vidya:2007:PRA

[Vid07] K. P. Vidya. Pollard’s rho attack on ECDLP and threshold
schemes. Monte Carlo Methods and Applications, 13(3):245–
252, August 2007. CODEN MCMAC6. ISSN 0929-9629 (print),
1569-3961 (electronic). URL http://www.degruyter.com/view/
j/mcma.2007.13.issue-3/mcma.2007.013/mcma.2007.013.xml.

Voytishek:2008:UAN

[VMS08] Anton Voytishek, Alexandr Myasnikov, and Leonid Saneev. A use
of algorithms for numerical modeling of order statistics. Monte
Carlo Methods and Applications, 13(5–6):467–483, January 2008.
CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2008.
13.issue-5-6/mcma.2007.024/mcma.2007.024.xml.

Voytishek:1997:USF

[Voy97] A. V. Voytishek. Using the Strang–Fix approximation in discrete-
stochastic numerical procedures. Monte Carlo Methods and Ap-
plications, 3(2):89–112, ???? 1997. CODEN MCMAC6. ISSN
0929-9629 (print), 1569-3961 (electronic). URL http://www.
degruyter.com/view/j/mcma.1997.3.issue-2/mcma.1997.3.2.
89/mcma.1997.3.2.89.xml.



REFERENCES 144

Voytishek:1998:RMM

[Voy98] A. V. Voytishek. Rejection methods for modelling of beta-
distribution. Monte Carlo Methods and Applications, 4(1):73–85,
???? 1998. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961
(electronic). URL http://www.degruyter.com/view/j/mcma.
1998.4.issue-1/mcma.1998.4.1.73/mcma.1998.4.1.73.xml.

Wagner:2008:DPM

[Wag08] Wolfgang Wagner. Deviational particle Monte Carlo for the Boltz-
mann equation. Monte Carlo Methods and Applications, 14(3):191–
268, September 2008. CODEN MCMAC6. ISSN 0929-9629 (print),
1569-3961 (electronic). URL http://www.degruyter.com/view/
j/mcma.2008.14.issue-3/mcma.2008.010/mcma.2008.010.xml.

Wagner:2010:RDF

[Wag10] Wolfgang Wagner. Random and deterministic fragmentation mod-
els. Monte Carlo Methods and Applications, 16(3–4):399–420, De-
cember 2010. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-
3961 (electronic). URL http://www.degruyter.com/view/j/
mcma.2010.16.issue-3-4/mcma.2010.016/mcma.2010.016.xml.

Wagner:2015:CPM

[Wag15] Wolfgang Wagner. A class of probabilistic models for the
Schrödinger equation. Monte Carlo Methods and Applications,
21(2):121–??, June 2015. CODEN MCMAC6. ISSN 0929-9629
(print), 1569-3961 (electronic). URL http://www.degruyter.com/
view/j/mcma.2015.21.issue-2/mcma-2014-0014/mcma-2014-0014.
xml.

Warin:2018:NMC

[War18] Xavier Warin. Nesting Monte Carlo for high-dimensional non-linear
PDEs. Monte Carlo Methods and Applications, 24(4):225–247, De-
cember 2018. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-
3961 (electronic). URL https://www.degruyter.com/view/j/
mcma.2018.24.issue-4/mcma-2018-2020/mcma-2018-2020.xml.

Wells:2006:SAS

[Wel06] C. G. Wells. A stochastic approximation scheme and convergence
theorem for particle interactions with perfectly reflecting boundary
conditions. Monte Carlo Methods and Applications, 12(3–4):291–
342, ???? 2006. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-
3961 (electronic). URL http://www.degruyter.com/view/j/



REFERENCES 145

mcma.2006.12.issue-3/156939606778705182/156939606778705182.
xml.

Wang:2009:BNB

[WENG09] Yi Wang, Kent M. Eskridge, S. Nadarajah, and Andrzey T.
Galecki. Bayesian and non-Bayesian analysis of mixed-effects
PK/PD models based on differential equations. Monte Carlo
Methods and Applications, 15(2):145–167, August 2009. CO-
DEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2009.
15.issue-2/mcma.2009.009/mcma.2009.009.xml.

Wihstutz:2001:CSD

[Wih01] Volker Wihstutz. Communication structure of discretized de-
generate diffusion processes and approximation of Lyapunov ex-
ponents. Monte Carlo Methods and Applications, 7(3–4):411–
419, ???? 2001. CODEN MCMAC6. ISSN 0929-9629 (print),
1569-3961 (electronic). URL http://www.degruyter.com/view/
j/mcma.2001.7.issue-3-4/mcma.2001.7.3-4.411/mcma.2001.
7.3-4.411.xml. Monte Carlo and probabilistic methods for partial
differential equations, Part II (Monte Carlo, 2000).

Wells:2005:DSM

[WK05] Clive G. Wells and Markus Kraft. Direct simulation and mass
flow stochastic algorithms to solve a sintering–coagulation equa-
tion. Monte Carlo Methods and Applications, 11(2):175–197, ????
2005. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961 (elec-
tronic). URL http://www.degruyter.com/view/j/mcma.2005.
11.issue-2/156939605777585980/156939605777585980.xml.

Wiart:2021:DSQ

[WLD21] Jaspar Wiart, Christiane Lemieux, and Gracia Y. Dong. On
the dependence structure and quality of scrambled (t,m, s)-nets.
Monte Carlo Methods and Applications, 27(1):1–26, January 10,
2021. CODEN MCMAC6. ISSN 0929-9629 (print), 1569-3961
(electronic). URL https://www.degruyter.com/document/doi/
10.1515/mcma-2020-2079/html.

Weiss:2019:AOR

[WN19] Christian Weiß and Zoran Nikolić. An aspect of optimal regres-
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