A Complete Bibliograph y of Publications in

A nnals of Applie d Pr ob ability

Nelson H. F. Beeb e

Univ ersit y of Utah

Departmen t of Mathematics, 110 LCB

155 S 1400 E RM 233

Salt Lak e Cit y , UT 84112-0090

USA

T el: +1 801 581 5254

F AX: +1 801 581 4148

E-mail: beebe@math.utah.edu, beebe@acm.org,

beebe@computer.org (In ternet)

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

11 Octob er 2024

V ersion 1.27

Title w ord cross-reference

(max, +) [BS96]. 1/2 [LS17b, LS19]. 2

[BCOR16, BD20, BNS13, L

T22, R

W97]. 2D [Bal19]. 2 × 2 [Man93]. 3

[CS16a, FHLN22, GLS18]. 3x + 1 [L

W92]. 4 [BM96]. [0, 1] [BJM10b].

d

[CT11]. A · /

M /K [Ana94]. α [AS97, DF20, ER

Y95, KR06, STZ14]. Arc h(1)

[BK01]. b [Sc h10]. β [AN22, Dre00, FTW23, LP23a, Li23]. Beta(2 − α, α)

[BDDK24]. C

1

[DP20]. · [Ana93]. ·/

M /1 [MP95]. c|mu [vM95]. d

[GTW22, LP17b]. D = 2 [DN91]. ϵ [BCD17]. f q

[JKM07]. G [Nut13, Jia08].

G/G/1 [BPT98, AB14]. G/GI /∞ [R

T15]. G

n,p

[J

LTV12]. H = 0 [HN22]. ∞

[DM08a]. K [F

GG14, COMR22, FLR22a, JL08, Sun24, Y ao97]. κ [JKS18]. L

[CCM06, TBUA23]. L

2

[CHS17, Cho09, DM94, L

W22]. L p

[Lud08]. Λ

[BBL14, DK19, EV12, EFPS17, GIMM18, H ´ en15, JKR23, KR23]. M / M /1

[Fla97]. M / M / N + M [ABP15]. M

1

[PW10]. R [CT11]. R d

[AH24, CQ97, MSW97]. S

2

× R [MR

V21]. Z [ESTZ13]. Z

2

[ADH15, BGV20].

Z d

[A C03, BZ15, BK24, BCP

+

22, FN93, FN94, Zer98]. n [HLOST16]. N

1

[CF18, Fis17, ZRH15, FP93, KPR10, Mar16, PS17a, Smi14]. N K [ES02].

n log n [PS17a]. p [GKNR24, Lal00]. P H /P H /1 [Bla96]. Φ

4

2

[SZZ23]. π

[HR04]. Q [CL

T23, BC16]. R [FKM96, Alv03, CK00, DK92]. σ

[BB20c, JMRS09]. t [AS23]. T

2

[PZ11]. Θ(n

2

log n) [Jon06b]. U

[DKP22, PSZ14, RR97a]. U (∞) [BBO15]. Ξ [CS18].

-ary [GTW22, Sc h10]. -c hains [KR06]. -coalescen t [H ´ en15]. -coalescen ts

[BBL14, BDDK24, DK19, GIMM18, JKR23]. -color [GLS18]. -coloring

[BCOR16]. -con v ergence [L

W22]. -copulas [LP17b]. -core [JL08]. -cores

[AS23]. -Cub e [FP93, Mar16]. -CUSUM [ZRH15]. -cut [JKS18]. -cutoffs

[CHS17]. -D [BNS13]. -div ersit y [DF20]. -ensem ble [FTW23]. -ensem bles

[TBUA23]. -excessiv e [Alv03]. -exp ectations [Jia08, Nut13]. -fair [STZ14].

-fields [BB20c]. -finite [JMRS09]. -Fleming [EV12, KR23]. -Fleming-Viot

[EFPS17]. -Hahn [BC16]. -learning [CL

T23]. -linear [BS96]. -martingale

[JKM07]. -martingales [BJM10b]. -mer [FLR22a]. -mixing [Dre00]. -nary

[Sun24]. -norm [Cho09]. -pla y er [CF18, Fis17]. -p ositivit y [FKM96].

-pro cess [F

GG14]. -pro cesses [DKP22]. -Quan tile [ER

Y95]. -record

[Y ao97]. -rev ersal [CCM06]. -SA

T [COMR22]. -Scan [DK92, CK00].

-sh uffles [Lal00]. -simplex [Smi14]. -space [CS16a]. -sphere [PS17a].

-stable [AS97, BM96]. -statistics [PSZ14, RR97a]. -Strong [BCD17].

-tuple [KPR10]. -v ariations [Lud08]. -W asserstein [GKNR24].

/M/K [Ana93].

1 [CL

W94, OCBG11]. 11 [W eb01a].

20 [BvdHH17]. 23 [LO17]. 24 [T ou18]. 2D [Gar09, DHL23].

=2 [vEK08].

A.S. [FP95a]. abandonmen t [KR12a, TW09]. Ab elian [HOT23]. Absence

[HHK21, LS95]. Absolute [T ak93, Vit91]. Absolutely

[DS95, AS97, CFY05]. Absorbing [BGR22, Gos01, HL17, Zil24].

absorption [CF18]. Abstract [CD99]. Accelerating [HHMS93, HHMS05].

acceleration [EP10, MW98]. accept [GHKM23]. accept-reject [GHKM23].

access [CBM

+

21, SS18]. accessible [HM14]. Accuracy [KLS06]. A CFs

[RSX99]. Ac hiev able [BPT94]. Ac hieving [IV17]. Ac hlioptas

[MS15, R

W12]. ac kno wledgmen t [NV06]. across [ABT

+

11a, ABT

+

11b].

activit y [BdHNT22, JT18, TKH09, TT11]. actual [Bla96]. Acyclic

[LC93, BPT98, KLSY04]. adaptation [CH19, Kel13, YEC10]. Adapted

[BLO23, AH24, BBBW22, EP24]. Adaptiv e [BCKP99, BDK06, ELM22,

F G20, HHH09,

LRR13, AM06, A tc10, BBC17a, BJKT16, BGG

+

16, Cal97,

CG16, CL07a, CGL

+

15, DL16, DG21, GVR17, JL09, SV10, Zha16a]. add

[TLC93]. add-with-carry [TLC93]. Addendum [BK17b, KP98, LP17a].

addictiv e [Y u15]. Additiv e

[Col02, Ber02, CDFM20, DT23, GH22, HMGR00, JK

O09, JKW11, Miy04].

adiabatic [JLZ21]. adjacency [DJ10]. adjacen t [NN19]. adjusted [ZHC06].

adjustmen t [Mei09]. adsorption [CGZ07, Sud08]. adv ection [Gau98].

adv ection-diffusion [Gau98]. adv ersarial [CGL

+

15]. adv erse [NZ15].

advice [BEZ20]. affected [HRS99]. affecting [Lan15]. Affine

[CFMT11, DFS03, JLP19, KRSW19, AA13, FJR20, KRM15]. after [CKL22].

Age [BK95, SJ05]. Age-Structured [BK95, SJ05]. agen ts [HP23]. ages

[GT99]. aggregation [AAK17, FP18, TV18]. aging [B

ˇ

C05, BF05, Guy07].

ahead [EKT07]. AIDS [Ish93]. AIMD [GRZ04]. Airy [DL22]. AKT

[BL21]. Aldous [CD11, HS19a]. Algebraic [CW03a, BM05]. Algorithm

[DFP93, FP95a, FP95b, Ing94, BR

TP18, BP97, Cer96, CMY03, DH13b,

DH18, DM06a, DR

VZ17, DM17, EKT07, FMS96, Fil98, Ger11, Gu22, HSV14,

JR14, JLM15, KMPT10, K

CJ24, LPT04, Leh23a, MZ14, MPS12, PP23,

PST12, SV10, SS12, SS18, Zha16a]. Algorithmic [GK23a]. Algorithms

[F ra02, AM06, A

V15, BB22, BLM15, B ´ ed07, Bel11, BH99, BGvdHK15, BB03,

BKR22, BBFM03, BGG

+

16, BDS20, Cal97, CMSS15, CL22, CBM

+

21,

CC98a, CAP20, CGL

+

15, DOS19, Der11, Eb e14, Egl05, ELM22, F ri16,

GGR97, GHKM23, GRZ04, Hub15, LC03, L

W22, MMS20, Mic02, MR05,

MR10, MP06, MV06, NR06, NR

Y12, NR04]. Alignmen t

[DR13, Cha05, GLM24, Han06a, LR24]. Alignmen t-free [DR13]. Allee

[Bor12, Sc h05a]. allele [P ap00]. Alleles [Mor92, JKK03]. Allo cation

[EK94, BM12, F

GGL24]. allo cations [A

GGL10]. Allo wing

[A W94, HPTvD95, Zha95, DK99a]. Almost

[BDL16, GL14, HHK20, Jor02, L

V10, Nak11, Ber97a, GK16, vdHMS08].

along [Mat05]. Alpha [R

WF13]. Alpha-div ersit y [R

WF13]. alphab et

[HT12]. alternating [PR98a]. Alternativ e [CH91, OT22, Sc h05a].

alternativ es [LL17]. am bit [CSS22]. amenabilit y [TT13]. amenable

[SSV18]. American

[AK05a, BZ16, CKL22, DFT03, GY04, JM02, Lam98, L

V03, Myn92]. among

[FJ19, LN06a, PS20]. amongst [A

V16]. Analysis

[Aal92, A CL W95, AFR

T06, BCTV07, DH91, DH92, DH93a, DHN00, DFH13,

EOT05, ES24, FRST94, FP95b, Go e06a, HSV07, KL01, MW94, Ngu93, OC11,

P al11, PR

W95, Qin24, Rhe94, SFR16, ARS18, Ala03, A

GK11, AD20, AK05c,

BGHM10, BKPR06, BJ22, BR

TP18, BCD17, CJL21, CL22, CG16, CMT21,

CS02, DR13, Dec98, DG05, DH23, DG14, DKPRB20, DM17, EGK22,

GHR03, Har98, HL00, HKM24, IM02, KM13, KS06b, KLRS11, KT03, LR12,

MR02, MR05, PP08b, QH21, QH22, RS03a, R

V15, RS07, WH17]. Analytic

[BH00, Kah08, BL21, IH23, KPS98]. analytical [FKP23]. analyze [MW13].

ancestor [ER10]. ancestral [CHS22, DFPR22, LPS21, V ´ ec23]. Andersen

[BMX17, Sha23]. Anderson

[BC14a, CDS23, GK00, GS18, MPdS19, vdHMS08]. Andjel [Mou01].

Animals [CGGK93, GK94, Lee93, Alb09]. anisotropic [CM03, She02]. Ann

[T ou18, W eb01a]. Ann. [BvdHH17, LO17, Ano99, Ano02, Ano03]. Annealed

[Can19, T on08]. Annealing [FFS93, F ra02, CC98a, CC98b, M´ ar97, P el98].

annihilating [BEM07, PSY15]. annihilation [JL22, PS05]. ann ulus

[BBW04]. Anomalous [BFM11, CFJ23, CZ18]. An tithetic

[GS14, ST21, BKN22]. an tiv oter [RR97a]. an ytime [BS21]. app ear

[DS07b]. app earing [PY98]. Appl

[Ano99, Ano02, Ano03, BvdHH17, LO17, T ou18, W eb01a]. Application

[Ber92, Ber94, DH91, Del98, Fil91, Guy07, K

O92, LN13, Mor92, NS19, P ` en05,

ZZ02, BT05, Bha99, BT96, BN19, CW99, CS11a, CG17, CFJ16, CGL

+

15,

CSS22, DG07, GHL

T14, GPR17, GR97, HK13, HNS11, HSX22, JT18, Jia19,

JPV99, LO23, LO04, LL12, LLS08, LP08, MV20, Ow a18, P el98, PDG14,

RR14, Sc h97b, TKH09, TT11, WPRS21, WH17, dBG12]. Applications

[CL W94, CMP94, CHO08, Dol10, Eic95, El 09, Fin94, Gos01, KLR91, LS20,

Lig95, Miy04, P er94, Pha02, T ak92, A

C20, AP24, A

TV15, ABT

+

11a,

ABT

+

11b, ABKR18, AKP04, BCHL98, BHZ02, BBM07, BRZ23, BCP18,

BT08, Bha16, BJR16, BM97, CGR20, CL15, CP19b, CST05, CL17, CAP20,

CW13, De 11, DFS03, EK09, FK22, FMMP08, GR21, Gol13, GK16, HJS23,

HR04, HS99, HH18, JK23, JSW19, KMS17, Kar24, Keb05, KY10, LRM15,

LP17b, MM03, MP98, NY23, Niu97, OTV12, QH22, RR19, RR97a, TSM19,

Xu24a, YZ07, Zha16a, Zha16c, Zho23]. applied [Eb e14, JM24].

Appriximated [MRRS02]. Approac h

[AB92, Dai95, HS93a, Ro o94, Ser94, AB23, BPG19, BCPG22, BCFP18,

BT22a, BK16a, BK17b, BG02, BF22a, BF08, BG05a, BG05b, CR

T17, CGZ07,

CZ16, CH19, CL11, CSX23, CC98b, CKHL06, Con22, CFJ16, CI11, CKLSF24,

CLR06, EMO10, FHH23, F ou00, FRLS21, GHL

T14, Gu ´ e03, GZ08, Haa10,

HIP06, INPY13, JKP13, JM12, JY17, K¨ al22, KPS98, KT03, LLC18, LC22,

MWZZ15, Ma y09, Mon24, Nag12, RSS16, SZZ23, TKH09, Th u24, VZ19].

approac hes [KMZ17]. approac hing [Gri16]. appro ximan ts [JS12].

Appro ximate [BL

T23, BKW08, GS02, CR

V06, EPW06, MH21, PS05].

Appro ximating

[ADS14, CX02, DS19, HK16, HR97, Mar19, RR19, Cl ´ e23, LST23, SD05].

Appro ximation [Ban19, BG93, BR04, BK95, GGO23, Hub15, JNP21, JM02,

KX95, KLR91, KLST93, Loh92, MW94, R

WW95, RS95, Ro o94, See20,

Th u24, Xu19, Y am95, A

TV15, APW08, BHZ02, BC01, BH99, BF12, BCP18,

Ber97a, BH01, BH03b, BT96, BG96, CV21, CPV23, CEK12, CS11a, CT23,

CSX23, CKHL06, CG17, DFFN21, Erh00, FS16, FJL18, FJ17, F ri16, GHR03,

GM19, GPR17, GM13, Gol04, GP10, Gro04, GS05, HHMG19, HL

T21, HR09,

HMGR00, HT12, HLN16, HPS03, JMP21, Jel99, KKL

W09, KLP15, Kif24,

KT04, KL04, LRSY19, LP23a, Lam98, LP13b, LP17a, LNS21, LO23, LO04,

L W19, LN05, M ˚ an99, MV20, Mek15, MP06, MG02, MG04, MGY23, NT20,

NY23, OC11, OTV12, PP12, P el98, PVY20, PT15, R¨ ol07, SY23, SW12].

appro ximation [SZZ21, STT19, TY16, T an14, T or16, Y os12, dBG12].

Appro ximations

[ABT92, Che95, DK92, DZ16, EW01, GN91, RSM09, A

V16, BKPR06, BJ22,

BG06a, BD17, BG06b, BF18, CL03, CS00b, CCK23, Cla96, CJK19, Cou08,

DK08b, DK08c, Dre00, ELM22, FK22, FM04, GZ06, Gur14, Gur23, KR12a,

KKP14, Kel16, Kif06a, Kif06b, KL02, KS05, LO13, LO17, LR13, PY98, RZ99,

Sab16, Sc h05b, TKH09, Tsu19, Xu24a, YY18, Zha16b, ZW08, MP98].

appro ximativ e [FR11]. Arbitrage

[BZ16, BN15b, DH93b, LS95, Mil94, Ben12, BT13, CE10, FK10, FK11,

FKR18, GHL

T14, GR15, JPS09, Oha09, Str05]. arbitrage-free [Str05].

arbitrarily [LR24]. arbitrary [GLS18, Kar24]. arc [F us00, T ak96]. arc-sine

[F us00, T ak96]. AR

CH [CmHP04, SZ06]. Arc himedes [BCP11]. Arcs

[CMP94]. Arctic [FV21]. Area [Hsi94, CDD24, GS14]. areas [PW96].

ARIMA [Ino02]. arising [APS19, DP09, DSS09, HSV07, KP16, MD18].

Arithmetic [BK24]. Armed

[KM95, GW00, GZ09, KM98, KR96, LPT04, TV12]. arra y

[CK00, HHR96, LRdH98]. arra ys [A

CH97]. arriv al [LR

T03]. arriv als

[CQ97]. ary [GTW22, Sc h10]. ASEP [DM24]. Asexual [AR02, Kel13].

asp ects [Gr ¨ u14]. asset [GHK11, HH08, Pul14]. assets [DFT03].

assignmen t [J´ ar17]. assisted [BE23b]. Asso ciated

[JKK02, AR19a, AMS06a, BK00a, F en07, HO23b, ILP15, Le15, Zha05].

Asymmetric [FR92, A

C03, BC16, BF

G13, Ber97b, ¸

CD16, DMP22, GLM17,

GKS04, JL22, LL20a, L

Y24]. Asymptotic

[A CL W95, Ald91, AK05c, A ta05b, A

G14, BYZ00, BL

W11, BKPR06, BP05a,

B¨ au00, BH03a, Ber10, BR

TP18, BMM21, CR

T17, CJL21, CD11, CJY15, DL08,

DF06, DDSJ08, DS93, ESS93, EMO10, EF21, FW22, GGS03, GM12a, GW92,

GM95, Haa10, HYTC20, HL21, Hsi94, HDP22, HL00, Ino02, JJ15, JL08, Jel99,

JM03, KR12a, KL01, Kne00, KLST93, LR99, MP09, MR93, Ngu17, PGZ07,

PR94, P op04, PR24, Rei95, Sad98, She02, Sta97, Ste93, TD17, Y an05, YRF16,

YEC10, ZHC06, AR20, AMR04, APP08, BGHM10, BN17, BF10, BH13,

BEZ20, BW01, BBC17b, BB03, BG06b, CSS98, Coh96, De 11, DG08, DL18a,

DK19, DRS16, Har98, HLN16, JS10, Jia04, KR12b, KR21, Ker12, KL04,

KS99b, Kum00, KT03, KPR10, LLS08, Mag00, PP08b, PY98, RS07, TY16].

asymptotic [Y at09]. Asymptotically

[Ala03, ABB23, A

C17, R

T14, V er16, ARS17, BG05b, BM96]. Asymptoticit y

[SZZ23]. Asymptotics

[BH05, BC02, Cho06, HM09, HNS10, Kni12, KS03b, McD99, Y uk99, A

G06,

AZ16, Asm98, BM19a, BOC22, BvdH12, BBD

W22, BFW21, BGR22, CGZ14,

DK99a, DM24, DLS03, FFK12, FM01, FM05a, FM05b, F

GP21, GK00, HK22,

HKV20, MV16, Mey06, O

WZ97, P au02, PRR13, PS24, ZBM04, ZBD05].

A tlas [BFK05, IPB

+

11]. A

TM [IMQ93]. atoms [HN19]. attac hmen t

[BOC22, BJN18, CS13a, CCL13, JM15, JW21, JK22, PRR13]. A ttraction

[CL09a]. A ttractiv e [KV01, A

C03]. attractor [DSZ15, JK23].

Augmen tation [Ros93]. auto [JWB

+

14, WJB

+

15]. auto-cross

[JWB

+

14, WJB

+

15]. auto correlation [Ino02]. auto co v ariance [YY22].

Automata [FR92, BS23, FKM96]. automaton [HL21]. Autoregressiv e

[BK01, Ros95]. Av erage [Cal97, DFP93, GR06, Ja ´ s07, KL04, BH99,

CCHH05, CS24, CSS22, GK21, HSZ17, KR96, W u09]. a v erage-o v ertaking

[KR96]. a v erage-rew ard [KR96]. a v eraged [BMRS23, FMP00]. a v erages

[Che08, DL18a, FKR96, HRS99, HI09]. Av eraging

[CPR95, LN13, Cer09, Kif24, MP06, QS23b]. a v ersion [BE23a]. Av oiding

[Jac02]. a w are [IH23]. Axelro d [Lan12, LS13]. Aysmptotic [Gos01].

Az ´ ema [KTT17]. Aztec [AJvM22, BCJ22, CJY15, FV21].

Bac k [BE23a, FKK

+

01]. bac kground [BES04, BGZ22]. Bac kw ard

[An t93, BCFP18, CC16, CFJ16, DI10, KS24b, MPST02, AMW23, BQ19,

Bec06, CDET13, ¸

CD16, CC14, CC98b, CE10, CM14, CM96, DM06a, DEH23,

DMP96, FP15, GL

W05, HNS11, IPMP24, KX22, MZ02, MWZZ15, MPZ13,

MPZ21, Mo y15, QX18]. Bac kw ard-F orw ard [An t93]. bacterial [BHP10].

Bakry [JY17]. balance [BFJ06]. Balanced

[BM12, Ha j96, LM15, SV94, F

GGL24]. balancing

[AR19b, GTZ20, KPL03, SY13]. Ballistic [DS17, JL22]. Balls

[KL91, LM05, Sel95, BGL02, FK24]. Band [LR21]. Band-limited [LR21].

bandit [GZ09, KR96, LPT04]. Bandits

[KM95, W eb92, GW00, KM98, TV12, V er16]. bandwidth

[Bra10, FW22, GW09, KKL

W09, KW04, STZ14]. bandwidth-sharing

[KW04, STZ14]. bank [BCKWB16]. barco des [Ow a18]. Barndorff [RS06].

Barrier [BLSW91, BL02, Bar20, CW13, GMO15, Han06b, Lo e08]. barriers

[BH24, Kah08]. Barron [CPV23]. barycen ters [DGS23, KSS21].

Barycen tric [ABL

T22]. Based [A CL W95, HK92, A

CG17, A

GS23, BBC17a,

BDN23, Bel11, BJ22, CBM

+

21, CDD24, Da v24, DOS19, DPR09, DKPRB20,

DR VZ17, GW00, GK96, GL

W05, JS96, Jia15, KS06b, MSZ19, MR17, MG04,

Ow e02, QH22, QW24, San10, vdHHKR16]. Basic [MR08]. basis

[GY04, L

T18]. B̈ attig [Dur99a, Dur99b]. Ba y esian

[KPS98, LPW14, AKL

T22, BGHK20, DPS08, LRS17, LPW08, MV06, WHN07].

Ba y esian/analytic [KPS98]. b e [AL05, LPT04, Pit99, RSX99].

Beardw o o d [AS16b]. b eat [FW99b, RvH15]. Beating [Mos01, RZ18].

Bec kner [JY17]. b ecome [Sc h01]. b ees [ABL

T22]. b eha v e [EG18].

Beha vior [BM01, Gos01, GKS04, PR94, dGvZ93, Asm98, BP05a, BGT22,

BGZ97, BBL

+

97, BPT98, CMT21, CD11, CST05, CW03b, Con23, DF06,

EMO10, EF21, FW22, GLS18, GM12b, Gri16, Haa10, HW96, HW07, Imh05,

Ino02, KK01, LR99, L

V10, MM10, OC21, P ap98, Sad98, SCZ10, SZZ23, Sta97,

YEC10]. Beha viour [Gre94, P er94, F o x16, HL21, Kar15, MP23, PR24].

Belief [COMR22, KS14, MNS16]. b eliefs [BE23a]. Bellman

[QZ23, Con23, GM

´

S19, Nut12, Zho23, Zho24]. b eneficial [BL16b]. b enefit

[Che13]. b enefit-to-cost [Che13]. Benes [KLS95]. Berm udan [EKT07].

Bernoulli

[BGT22, BMM21, EHW16, GQ03, GINR09, LS23, MLNW22, Ser94].

Bernstein [CHS22]. Berry

[DT05, DF20, FTW23, Gol13, HK22, KP23, Klo19, LRP17, LS09, LLS08].

Bessel [DH13b, FJ17, JP17]. b est [DGR09]. Beta [Ker12, MP23].

Beta-coalescen t [Ker12]. Betti [Ow a18]. Bet w een [HR94, AJKH14, AS10,

Choice-memory [A

GGL10]. c hoices [A

GSC02, BBD22, LM05].

c hromosomal [BP12]. Chromosome [LPS21, CCM06]. CIR [MAL14].

Circle [CGS93, CMP94, Arm10, LvZ04, Ma y09]. Circuit [Ana91]. circulan t

[DM23b]. circular [AN22, AEK18, FTW23, W o o12]. circulation [JJQ16].

circumscrib ed [BR04]. cit y [Ken11]. claim [KT03]. Claims [CK93, Sc h92,

ARS17, BF04b, CT04, Cha99, DM06b, JB07, Jan01, KK96, Pul14]. Class

[KZ94, MZ91, Mor92, Alv03, ABP15, AB22, AMR04, Cal97, CPV23, CR

V06,

CK07a, CK07b, DJ12, DS05, FKM96, FJL18, GH21, GR09, HRS97, JMP21,

JK14, MG05, Niu97, R

U08, SZ06, W al09]. classes [CL09b]. Classical

[BS05, JKM15, Y uk96]. classification [CPV23, HNS22]. classifiers

[CPV23, KPL03]. CLE [Leh23c]. cleaning [BGBP23]. clo c k [RZ18,

ˇ

Zit05].

clo c ks [JZ11]. clones [F

GLS23]. Closed [DH93a, LL23, SV94, SXY21,

ASCDH09, CS16a, HW96, Kum00, LRM15, Lac20, MY96, WZ20].

closed-form [ASCDH09]. Closed-lo op [LL23, SXY21, Lac20, WZ20].

Closing [RS91, RZ08]. closure [GK23b, Kar13]. cloud [CDD24]. clouds

[Ow a18]. CL

T [Ale96, BH23b, HLN08, RR97a]. CL

Ts [LS20]. clues [Pit99].

Cluster [CR18, BL06, BLZ11, BZ15, BGV20, BG23, BF96, CAP20, Dar21,

GG11, GJ18, JKM15, LPZ17, LPZ24, T ei09, Y at09]. cluster-index [Y at09].

Clustering [CS24, Vys08, Blo13, DS18, GSS13, JM15, M ˚ an99]. Clusters

[CDN02, Gu22]. Coagualtion [EW01]. Coagulation

[DGM06, Arm10, Ber02, F ou22, HH18, Nor99, SSW06, W ag05].

coagulation-fragmen tation [HH18]. Coalescence

[BES04, A

CHQ24, FR

T14, HLR22, LL13, SD05, SS15]. coalescen t

[BRSSJ19, BCKWB16, CPSJ22, DK15, DDSJ08, DK19, HJR20, H ´ en15, JS10,

JL23b, Ker12, LP13a, MR17, Nor99, SJ05]. coalescen ts

[BBL14, BDDK24, DK19, DGP07, FRLS21, GIMM18, JKR23, MP23].

Coalescing [HMT22]. coalitions [BEM08]. co efficien t

[Blo13, CG17, DF

G22, KP04a, Mei09, MGY23]. Co efficien ts [XS92a, XS92b,

BF O18, Bha99, BKN

+

24, Bro99, CJK19, De 11, DK08a, GM13, HHMG19,

HHL24, HL00, HJK12, JM15, LM06, QZ23, Roi07, R

U08, Sab16, SXY21].

Co existence [BEM07, BN97, CDL09, DN97, Dur09, DZ15, FS22, FLR22b,

GM05, HN18, HK21, Hof05, CD06, DH13a]. coins [NP05]. Coin tegrated

[PR98b]. collab orativ ely [BCDS15]. collapse

[HV97, KKL

W09, KLS06, SW12, Sto04]. collapsing [BCC

+

23]. collect

[LvZ04]. collections [Kar24]. Collision [Bha16, GIMM18, KMPT10].

collisionless [BF22a]. collisions [FSW15, IK10, Nor16]. collo cation

[FLM23]. colonies [Ber10]. color [BT22a, GLS18, Mat05]. colored

[D AM10, FJL18]. coloring [BCOR16, Bha16, BDM17, TVVY12]. Colorings

[FN93, FN94, DGJ06, HV06, L

T23, SZ17]. colors [LPS21, LM02]. com b

[BEZ20]. com binations [KPL03]. Com binatorial

[Cra18, ABT00, Cao21, FH98, Hw a96, Hw a98, MP21, NR04, Y uk96].

Com binatorics [V ´ ec23, BDM17]. coming [Ban19, BRSSJ19, F ou22].

Common [Ale94a, Ale95, Rhe95, BS19, BKN

+

24, BC22b, CS22, CK00,

DG13, ER10, Jin19, KNRS22, LL23, MP22b]. Comm unication

[CMP94, RR00]. comm unications [BS07, PGZ07]. comm unities [BST24].

Comm unit y [V A C15, BH20b, Cos16]. comm utator [DF

G22]. Comm uting

[ESU10]. compact [BCP18]. compan y [AM10]. Comparing [FW99b].

Comparison [DSC93, FK13, CM08, LMT12]. Comparisons

[CE10, Fil13, LL17]. compartmen t [PP15]. compatibilit y [EHW16].

comp ensator [GZ08]. comp ensatory [PSW12]. Comp eting

[Gla93, Shk11, BEM07, CD06, ER24, FS22, Gou07, Hof05, KS16, LL20b].

Comp etition [DS93, BGK

+

23, DN97, FMP09, LN06a, NP99, vdHHKR16].

comp etitiv e [BP97, BF02]. complemen t [MPC23]. Complete

[A G93, BG06a, ARS17, AK05c, BD07, CvH10, CP14, GK03, KS14, L

V10].

complete-lik e [L

V10]. completely [Ber97b, HK16]. Completeness

[B¨ at99, AL17]. complex [BJM10a, BJM10b, CR22, FM18, Lac22, Ona08].

complexes [BKS17, FIMS22, MM03, Y

A15]. Complexit y

[YR23, DR13, HLR22, MS24, QH22]. comp onen t

[BN17, CDG23, FM18, HR07, Jan08, JW21, Jos14, Pit08, Qin24].

Comp onen ts [MR94b, ABT00, Hol98]. Comp osition [BNT92, BKW24].

Comp ound [Aal92, BC01, Erh00, Ro o94, Gap05, LM21]. compressed

[DM23b]. compressible [BFH20, FLM23, KK04]. Computable

[KM08, LMT96, MT94a, Bax05]. Computation

[A CL W95, Kif24, P an08, TV03]. Computational [EP24, GO19, PY01].

computations [BBM07, MW07]. Computer [BE23b]. Computer-assisted

[BE23b]. Computing [GK21, CL11, Mek15]. Conca v e

[FKP94a, FKP94b, BW22b, FK99c, Leh23a, MS21]. conca vit y [MMS20].

concen trating [HRS24]. Concen tration

[BB92, DR11, El 09, FRZ04, MR12, PS14, CH19, CGT23, Klo19, LC22, WZ24].

Condensation [KR19, MY96, DMM17]. Condition

[LS95, YH93, A

CR24, Che96, D

Y18, F ou15, PZ19, Sas18, Sha15, YY18].

Conditional [AKL

T22, A

G09, FLP13, Gos01, NZ20, P o v95, BS14, BC14b,

BLM23, Che08, GRS00, LPW08, LPW14, LX14, TvH12]. conditionally

[KMK10b]. Conditioned [FMN

+

16, BD

W23, HSV11]. Conditions

[Hol01, R

WW95, WSH09, BGV20, CFS18, CE10, Cou08, DFMS04, DMO14,

ET11, F ed14, Gri16, KS03a, KLS11, LRM15, Las02, Las04, M ¨ ul18, PD22,

SS18, SW24]. conductance [BZ10, CKW21]. Cone [CS13b].

Cone-constrained [CS13b]. Confidence [DM92]. configuration

[A GvdHdH18, BN17, Bal21, BR19, CCPQ23, RZ23, vdHvLS21, vdHOC18].

configurations [Cou10, DH07, DFPR22]. confined [CGZ14]. conic

[GNP17]. Conjecture [DMY95, HS19a, Y u17b]. conjectures [Zil24].

Connected [CH91]. connection [Fis17, LNS21, M ˚ an99]. connections

[BDM17, JSW20, MR06a]. Connectivit y

[DDM11, ELM

+

16, P en16, BEMT21, CW99, DDMT12]. conquer [K

CJ24].

consensus [A

CHQ24, BG21]. consequences [MPC23]. Conserv ation

[Gos01, Jou02, BJ22, D

WZZ20]. Conserv ativ e

[Myk00, R

YZ21, BGJ18, Hey23, Mor05]. Conserving [Che95].

considerations [Alb09]. Consistency

[BBD99, DS18, Mas95, San10, BGHK20, Nor16, Oha09]. Consisten t

[GRS08, Ser94, JS96]. Consol [DMY95]. Constan t

[AB92, Jai93, vdBK93, BGT22, BH99, Bla96, BP97, Bro99, CC98a, DHL23,

FKP23, Hub15, Mar02, PY98, T ra23, XS92b]. constan ts

[JSTV04, SS19, W u09]. Constrained [CK92, CK93, HSX22, Blo15, CS13b,

DG14, GTZ20, GS11, HM09, K¨ al22, L

W19, MT13, Sha20]. constrain t

[Sc h13]. constrain ts

[BY24, BdHNT22, BR06, CTZ04, EPQ01, KK96, KX22, L

ˇ

Z13, Sha20, T an23].

constructed [DJ12]. Construction

[AB23, CC93, CW13, FL22, BDN23, CG17, CFF02, CDE

+

17].

constructions [RR97a]. Consumption [HP92, SS94, XS92a, XS92b, BR01,

BP05b, DK08a, Mon22, MS20, T an23, Y u15, Y u17a]. Con tact

[BLZ11, LS17a, BGY23, BZ15, CD06, CDL09, FEvdD16, GM12a, JLM19,

Kro99, Rem08, vdB11]. con tact-pro cesses [BZ15]. con tagion

[BL Y22, DRST09]. Con tagious [FKR17, AK18]. con tamination [KLS97].

con ten t [MN97]. Con ten ts [Ano16b, Ano23f, Ano23g, Ano23h, Ano23i,

Ano23j, Ano24f, Ano24g, Ano24h, Ano24i, Ano24j]. con tests [FH16].

con text [BSV24]. Con tiguit y [HJS23]. con tingency [A

GW24, Bla09].

Con tingen t [CK93, ARS17, CT04, Cha99, DM06b, Jan01, KK96, KT03].

Con tin uit y [PW10, P es19, Wie23, Ala03, KRSW19]. Con tin uous

[BK15a, BD19a, BS12, BCL06, BZ91, DS95, DR91, EK94, GM08, GHL03,

HSZ17, KS92, LZ06, MS21, Mas95, RR91, RR94, AS97, Ass97, BBC23,

BDMT11, CCP24, CFY05, CF11, CS13b, D

W05b, FL22, GK00, GIO

+

17,

GR06, GS11, HJR20, HJK12, IRR12, ILP15, JKM15, JJQ16, Kar24, KM98,

Kle03, KS05, L

YZ19, LM05, MP98, Pia06, PS17b, PSZ14, PY16, PVY20,

R W12, Y an05, vEK08]. con tin uous-discrete [KS05]. con tin uous-state

[CCP24, FL22, ILP15, L

YZ19]. Con tin uous-time [BK15a, BD19a, BS12,

BCL06, GHL03, LZ06, CS13b, GR06, GS11, HJR20, JJQ16, Pia06, PS17b].

Con tin uum

[BBW04, Cla22, P en93, P en96, Ale96, BBFM03, BD

W22, Gou09].

con traction [NRS21]. Con trol [AB14, DZ94, D

Y95, DO94, HS93b, HS93a,

K O92, KS99a, KLST93, R

T92, Sto03, A

C20, ABP15, AP16, AB22, AHS05,

A ta05a, A ta05b, A

C17, BVL

T20, BCFP18, BK17a, BB20c, BBC19, BET05,

BMR08, BLM17, BG05b, BR06, BR08, BJ24, CL22, CST05, CC16, CS23,

Cla18, CFJ16, CGK

+

23, DPRZ19, F

G18, FS02, FPR

W18, FP15, GHL

T14,

GHK11, HV97, HH08, HP23, HMGR00, HSX22, IS04, JMP21, Jac02, Ja ´ s07,

JMSS12, Lef04, Mey06, Sc h13, SW24, SXY21, T an14, VPV08].

con trol-dep enden t [Lef04]. con trollabilit y [AMS06b, Sha15].

con trollable [GHR03]. Con trolled

[BQ19, BG12, CKLSF24, A

TV15, AZ16, ABW07, BGZ97, BT19, BMN14,

BG06b, BR13, BF18, CCHH05, CBM18, CC16, Con23, GHL03, IH23, YZ19].

con troller [HHSZ15]. con trols

[BR06, CDGL22, Dje23, LRZ06, MP22b, SXY21, WZ20]. con v erge [CK03].

Con v ergence

[AH24, Ale93, Ale94b, Ale94a, Ale95, A

V15, Asm92b, BH23a, BJM10a, BT96,

BN24, BG12, CL22, Che01, CDMR12, DN94, Dar23, DM94, DF95b, FLM23,

FFS93, Fil91, FP95a, HP92, IR01, Ing94, JR02, JLZ21, JM24, KRSS23, Kes93,

KM13, KT04, KL02, LdRS18, Mal03, M´ ar97, ML16, MT94a, MT94b, MP06,

MP95, NST20, Ow a22, P o v95, QW24, R

Y94, Rhe95, Ros93, SX23, W an23,

AKH02, BB20b, BB23, BJM10b, Bax05, B ´ ed07, Bel11, BF22a, BJKT16,

BD07, BREZ20, BH17, But14, CW03a, Chi07, CJK19, CP14, DGL23,

DPBCD21, Dje23, DKP22, DGR09, DR10, Dol10, DFMS04, DMR04, Duf16,

D W05b, DM17, ELM22, ELL23, FS16, Fil13, F on10, GG13a, GvdHL20,

Gau98, GGR97, Ger11, GG97, GH08, GK16, GK07b, HRS24, HMY21, Hey19].

con v ergence [HLN16, HPS03, HJK12, Jon97, Jor02, KZ09, LR19, Lac20,

LL23, LR

W23, LMT12, L

Y17, Li18, L

W22, LMT96, MR02, MNG09, MNW24,

MR06a, MMN22, Num00, Oli09, PP12, P el98, P ` en05, Pit99, PW04, QH21,

QH22, RR98a, RR98b, Rob24, RS23, SS24, Y os12]. Con v ergences [Che22b].

Con v ergen t [LC03]. con v erging [Die15, Jia15]. con v ersion [FS22].

Con v ex [BK17a, CY21, CK92, Hsi94, Lei08, vM95, BM22, BR04, Con22,

FK24, KP23, KPL03, L

ˇ

Z13, LR18, LP23b]. Con v exit y [Jia08, ET09].

Con v olution [Ber92, Gri13, Gri16, JCLP21]. con v olutions

[MR W18, Y u17b]. co oling [CC98a]. co op eration [Che13]. co op erativ e

[BH99, BF12, SS15]. Co ordinate [Fis96, R

T92, EPZ20, EP22]. co ordinates

[L T18]. cop olymers [BG05a, CGZ07, T on08]. copulas [LP17b]. core

[DM08b, JL08]. cores [AS23]. corp oration [CTZ04]. corrected

[BG06a, GLM18]. Correction [Ale95, Ana94, BH03b, Bra94a, CD03, Dur99a,

FN94, FKP94a, Har03b, Har06, LS19, PS22, W eb01a, Der11]. Corrections

[ABT

+

11a, LPZ24, NV06]. corrector [Dar21, MN17]. Correlated

[CDF

O13, RS22, AZ14b, Bud02, ES24, FK16, JSW19, L¨ ow98, MR

V16].

Correlation [GLM24, HPP22, Ser94, BBD99, CW99, El 09, Jia04, Jia19,

LR06, RZ08, WXY23, YM22]. correlations

[AP24, CR22, EKR23, H¨ ag99, IKT24, MS11, OC21]. Corridor [F us00].

Corrigendum [LO17, MPZ21, LP17a]. Cost

[Kus95, TY93, BF10, CCHH05, Che13, DS15, HSZ17, Jel99, P al24, P em09].

Costs [DPT01, DZ01, Kus95, SS94, SSC95, vM95, ADGS98, BDG16, BD19b,

BT00, BT13, CS16b, Dol13, Gua02, GRS08, JB07, KMK10a, LS97, MNW24,

W ee98, Y u17a]. Coulom b [BCF18, BGZ22, T ur18]. coun t [GJ24].

coun table [BT13, HKM24, TSM19]. coun tably [BL08, BH19]. coun ter

[T af11]. coun terexample [AS16b, Hey23]. Coun terexamples

[GW97, VK21, BK00b, DI10]. coun terpart y [DP15]. Coun ting

[BG01, dLS97]. coun ts [Erh00, FLR22a, Gol13, YS96]. Coupled

[GS09, BZ08, BFS21, EKR23]. Coupling [Asm92b, BREZ20, Con23, HV06,

Jag97, BDN23, BBL14, BF22a,

ˇ

CT16, Hob98, HN19, LO23, MGY23, RR97a].

couplings [BG96, BK00b, BKS20, CRX21, R¨ ol07]. co v ariance

[BL W11, BH13, BGBP23, D

Y18, FJ22, F

O24, HJS23, HMY21, HLS19b,

JWB

+

14, LS16a, NY16, PY14, SX23, WJB

+

15, W an24]. Co v ariances

[V G95]. co v ariation [BSV24]. Co v er [Bel12, KS14]. co v erage

[GP10, Pia05]. Co v ering [BBFM03, FP93]. Co x [CW93, DGC20, FSW95].

crac k [BK98]. Cram ´ er [BH22, DM05, Gri16, LZ23, P au02, SZZ21].

Cram ´ er-lik e [P au02]. Cram ´ er-t yp e [LZ23, SZZ21]. Cram ´ er’s [DG18].

Crank [HLN21b]. credit [BJR08, BL

Y22, ¸

CJPY04, DP15]. Crested [DD09].

crisscross [BG05b]. Criteria [MT94b]. criterion [Dai96, HSZ17, JR14].

Critical [BU18, Cer15, DS93, F o x16, HH19, L

V03, MM03, AZ10, BH23a,

BR13, Bur07, Chi04, CS21, Cla22, CW19, DHL23, FW22, GS23b, Hut24,

ILP15, IKT24, Jos14, KR19, Ma j06, MZ05, P op04, PW04, R ¸

S18, Zha23].

criticalit y [CP19a, EMO10]. Critically [AS09]. criticism [DK24]. cross

[BGBP23, JWB

+

14, WJB

+

15]. cross-co v ariance [BGBP23]. Crossing

[BCS19, Loa92, PW23, CL03, CCCS11, Kah08, LSZ97, LS18, MZ05, Y u17b].

crossing-o v er [LSZ97]. Crossings [ASG93, BD12, AS97]. Crosso v er

[BdHNT22]. CR

T [BM13]. Crump [LSZ13]. Crystal

[GW93, AMS06a, GL18]. Cubature [CM19, CM14, LL12]. Cub e

[FP93, Jai93, R

T92, Mar16]. Cuc k er [CDP18]. culture [Lan12]. Curie

[BR17a, CS11a, FMP00]. Curie-W eiss [BR17a]. curren ts [BL12b, Sas18].

curse [RvH15]. curtain [HN19]. curv ature [BD20, FM16, MS18, RSM09].

curv atures [MV16]. curv e [FV21]. Customer [Ngu94]. CUSUM [ZRH15].

cut [BM13, DSC06, Die15, JKS18, Li23]. cut-offs [DSC06]. cut-tree [BM13].

Cutoff [BCMR21, CS21, CPS16, NN19, OT23, BH20b, F ou00, LL20a, T ra23].

cutoffs [CHS17]. cuts [MP20]. Cutting [ABBH14]. Cycle [JJQ16, BUV11].

cycles [BBK

+

11, BSZ20, BKS17, CC98b, HH19]. Cyclic

[BS23, PR94, CMT21, HL21, MNP14, NN19]. cylinder [BEMT21, Win08].

d [A

W05, vEK08, BD20, BNS13, FHLN22, L

T22]. damping [CLP16].

Darwinian [Leh23b]. Dassios [ER

Y95]. Data [A

G93, Cha93, CG92, GN91,

Ros93, ASJ20, BSV24, CL

W16, DR98, GJ24, JT18, OQR16, RS98, RS03b].

Da wson [Sc h13]. deadline [DLS01, KLSY04, KLS06]. deadlines [GK07a].

Death [CW93, YH93, BBL

+

97, CA18, Che18, DSC06, Erh00, ESU10,

KST04, Lan15, OBA23, W eb01a, W eb01b]. Deca y

[BLP13, Ber97b, BCP

+

22, GQ03, HPP22, Rhe00, Zer98]. decen tralised

[SS18]. deciding [GK09]. Decision [Gla93, GR06, GS11, JWW11, MP22b].

Decisions [DZ01]. decomp osable [JSTV04]. Decomp osing [JR92].

Decomp osition [FMP95, GGLO13, GM12b, JKP13, MR02].

Decomp ositions [JSW19, HP

ˇ

SV04]. decoupling [AFKP20, FI20].

decreasing [MG05, T ri15]. deep [Gen23]. Default

[GSS13, BJR08, EEH14, MAL14]. defaultable [DSS96]. defaults [JKP13].

defo cusing [Zha23]. Deformed [WZ24]. Degenerate

[DP09, K

O92, BF

O18, FR

T03, Zha05]. Degree

[BGvdHK15, BM17, Blo13, PRR13, AL05, BG23, CDS11, CS13a, Gol13,

GLM18, Jan08, Jos14, OC21, Pit08, R

W97]. degree-corrected [GLM18].

degrees [BvdHH10, BvdHH17, BS22, CCPQ23, DS22]. Delauna y [EN18].

Dela y [RS01, vM95, GTZ20, MSSZ20, Sto03, Zho24]. dela y ed [DI10].

deleted [RR97b]. Deletions [A

W94, Zha95]. delo calized [AZ14a, HK21].

delta [Myk00]. demand [T ou00]. Demands [BZ91]. demes [HP20]. Dense

[AR16, RZ23, AABR22, BS17a, Ste99]. densest [AS16a]. Densities

[Ber92, BR

TP18, BHdS

+

20, De 11, LRS17, NR

Y12, VK21]. Densit y

[Dev92b, KZ94, BMJ06, EF21, FK99b, JB07, LPP15, PR24].

Densit y-Dep enden t [KZ94]. Departures [GW91, MP95]. Dep endence

[MS93a, BB20b, BJN18, BKT22, CSS22, EHW16, HRS99, Jag97, Jag99,

KS96, LS09, LZ23]. dep endencies [Olo96]. Dep enden t

[Ak a95, Das95, GSvdB98, HS93b, HS93a, Kel93, KLR91, KZ94, KLS95,

MT94b, Y am95, AS10, BPR22, BGR18, BCFP18, BHQ17, BT22b, BL

T23,

BD15, CX97, CS18, Col09, CGK

+

23, DKP22, EK09, FL96, GH21, GL21,

HL00, IT12, Lef04, L

T23, L

T18, MP98, MS00, O’N97, PP08a, PTZ20, Ren16,

RS98, RR97a, Roi07, T an14, VZ19, Zho23]. depinning [AZ10]. Dep osition

[GW22, PY02, PS05]. depth [GS05]. Deriv ation [BFS21]. deriv ativ es

[CDET13, GL21, JNP21, LR18]. deriv ed

[CK00, DGP07, LPSX23, LPW08, LPW14, YR23]. Derrida [BZ18]. descen t

[BCH22]. description [FM04]. designs [Zha16a]. detect [JKK03].

Detecting [Com97, DMMY24, CZ18, DK24]. detection

[BJN18, DS15, DPS08, ELS17, EPZ20, EP22, FL

´

O19, GLM24, Guy07, IM10,

JP17, PGZ07, P es14, Sta15, V A C15]. Determinan t [Jia19, AJvM22].

determinan tal [BH20a, TBUA23]. Determinan ts [Vit91]. Determining

[Cha97]. Deterministic [D

Y95, HLN07, ADNR21, Aus08, BCH22, BR17a,

BKR22, CBM

+

21, Cos16, CDMR12, FHLN22, L

W22, dSDG10]. Deviation

[A th94, A

V95, Mor92, PDG14, AB14, A

C17, BF

G13, BdHM23, CGM09,

DS22, D

AM10, D

WZZ20, DR98, FH98, HO23b, Kar07, KM23, LLLZ18,

Mey06, NV03, PS17b, PW97, SZZ21]. Deviations

[IR01, RS01, T o o02, ADE18, AH98a, AH98b, ABD

W21, BPR22, BMRS23,

BBRZ20, Ben96, BPT98, BNS21, BL12b, BG05a, BGL02, BG05b, BFW21,

CT11, CP19b, CS24, Chi05, Chi07, Chi15, CS13a, CZ03, CN23, DGC20,

Dd04, DS05, DGN05, D

W98, F en07, F

G08, FM05b, FN17, GHR03, GW97,

GO00, Hei05, HIP06, HIP08, Hey23, HLMS05, Hw a96, Hw a98, IR00, JKM15,

LZ23, Ma j06, MvU05, Nag12, NV04, NV06, P ap98, P ap00, PDG14, PPZ22,

Pia99, PY98, Rey18, Sad96, Sun24, Wis01, Y an20, YS22, Zh u15]. deviator

[A GH

+

24]. Diaconis [Y u17b]. diagonal [HMY21]. diagram [Ow a22].

diagrams [HST18, ST98]. diameter [AL15]. diamond

[BCJ22, CJY15, Cla22, FV21]. dice [MLNW22]. Dictator [PPM18].

Difference [Gre94, P al24, Xia97]. differen t [B

ˇ

C05, DGS23].

Differen tiabilit y [IRR12, IPMP24, BL

T23, KS06a]. differen tiable

[BKN

+

24]. Differen tial [An t93, Fin94, HL01, KX95, MPST02, W or95,

AMW23, BNT19, BCD17, BdR

GL20, BS13, BLM23, CDET13, CC14, CST22,

Che22b, CKHL06, CE10, CFJ16, DI10, DZ16, DEH23, DMP96, EKR23,

FP22, GL

W05, HL

TT17, HMGR00, HNS11, HLN21b, HJK13, LS15, Laz04,

LØP04, MZ02, MPZ13, MPZ21, MG02, NY23, P an08, PTZ20, QX18, QZ23,

Ren16, See20, Sei09, SW24, Zha12, Zha16b, Zha16c]. Diffusion

[Blo92, BK95, BL01, BG06b, BF18, CV21, ¸

Cet18, EP10, EK92, FP18, Gro04,

Gur14, Gur23, KX95, K

O92, KLR91, Kot92, KLST93, MPS12, Puh15, Xu24a,

Y am95, ZDZ11, ADGS98, AJKH14, AAK17, AL

V23, AP16, A ta05a, A

G14,

BM19a, BM20, BEG00, BS05, Bha99, BG06a, Blo15, BL12b, BD17, Cer09,

CL07a, CFY05, Cla18, CG17, Con23, CJK19, CDE

+

17, CL09b, DHT10,

DG14, FK99a, Gau98, GW22, GHH07, HSZ17, HL

T21, JS17, JM24, KKL

W09,

KKP14, KS99a, Kel16, Kif24, KL04, KL02, Kum00, Le15, Lef04, LM06,

LdRS15, MP98, M´ ar97, MT99, PP12, P er00, PST12, PY16, PVY20, RR03,

RR14, Sab16, V ´ ec23, W eb01a, W eb01b, YY18, Zha16c, dBG12, dSY05, CLP16].

Diffusion-appro ximation [CV21]. Diffusions [HHMS93, Alv03, AB22,

ABW07, BPR22, BC02, BGR18, BS14, BR05, BDKR19, CCCS11, Che18,

CK03, CLSF18, De 11, DL10, DFM16, DP09, FRSW22, Go e06b, GD

VM19,

HSV11, HL17, HI05, HIP06, HIP08, HLN16, HP20, HHMS05, JR16, KR14,

LST23, LS14, LS16b, MSSZ20, P es19, R

WF13, R

U08]. Diffusiv e

[BCDM24, ELL23, RS23]. Diffusivit y [CF09]. digital [DG07, GHA24].

dilute [Nor16]. diluted [CP18]. Dimension

[AN22, BB23, HR94, Kar10b, Ser94, BB20b, B

ˇ

C05, BBD99, CGK

+

23,

DPBCD21, GL18, JPS

+

22, LLS08, PZ11]. Dimension-free

[BB23, DPBCD21]. Dimensional [A

GP95, CMP94, FMP95, GdH93,

INPY13, Jou02, Kot95, P o v95, AJKH14, AAK17, AJO14, APP08, BC02,

BL12a, BJ22, BKR22, BS17b, BDKR19, BR15, BGZ22, CDN02, CF09, CX97,

CCR23, CG17, CGR09, CP08, Co x10, CFJ23, DH23, DI17, DR08, FR

T14,

FK21, FK24, F on10, F ou00, FJ17, GS14, GHP13, GLM17, GS20, GZZ15,

HJS23, HL21, HNS22, HS21b, HJ23, Kab12, LS13, LM06, LS24, LC22, MM03,

M ´ el00, Mor05, PP08a, PW21, P es19, QS23a, QS23b, RR06, R

YZ21, Roi07,

SYY20, T om21, T ur18, Vys08, YS96, YZ19, YM22, vdB11, vdBN17].

dimensionalit y [KPL03, RvH15]. Dimensions

[BL01, HW92b, T al92, BT05, BRS09, BCJ14, BDH10, CCK23, DR

VZ17,

Eb e14, GHS21, HSV14, LM02, MPS12, P en96, PST12]. dio ecious [Y u07a].

Diophan tine [APW08]. diploid [LN09]. Dirac [CH19]. Directed

[LC93, Viv23, Alb09, A

CHQ24, BOC22, CCPQ23, Cla22, DFK12, Fla24,

FKP23, FJ19, GS23b, vdHOC18, CCR23]. Directional

[Zer98, LR18, NW22]. Diric hlet [ABF13, AZ14b, CDE

+

17, DF06, DGM06,

F en07, F

G08, FRSW22, GR21, GM

´

S19, JLP08, JKK02]. Disagreemen t

[LO23]. disasters [FJ19]. discarding [MW13]. discipline [DLS01, Sto03].

Disciplines [Che95]. disconnection [Win08]. discon tin uous

[AH98b, ESX22, LM06, LS17b, LS19, MGY23, NR

Y12, NY23, R

U08].

discoun t [KR96]. Discoun ted [GS11, GW00]. disco v ering [DR10].

Discrepancy [DRZ16, GH21, BDKT20]. Discrete

[CEK12, FMP95, GN91, HPTvD95, JY17, KLP15, Lig95, Mag00, PR94,

T an14, AJvM22, AK05c, BCKP99, Bha16, BR15, BC18, BP05b, BN15b,

BK00a, BG03, Bud02, CL07a, DH23, D

W05b, ER08, FM16, FZ02, GOP03,

GJKS15, GO12, Har98, JJQ16, KM98, KMPT10, KP96, KP98, KS05, LP04,

Mar08, MPC23, MG04, QS23b, RS05, SS18, Win08]. Discrete-review

[Mag00, Har98]. Discrete-Time

AS16b, Bax05, BF

O18, BC22a, BKS20, CT01, DL18a, DRZ16, DNT23,

Gur14, Gur23, KM03, LST23, PD22, RS03a, SSV18, TV12]. Ergo dicit y

[AR19a, APS19, BBC17b, BRZ19, CT91, KR

TY24, TvH12, AM06, Ber97b,

CvH10, DGM20, FR05, FJR20, KR06, SZ06, SV10]. Erlang [MW94].

Erratum [BCPG22, BvdHH17, Gur23, HL22, PR23, T ou18]. Error

[A GK11, A

GP95, DK08c, Eb e14, Kif06a, Kif06b, Lam98, LR13, PR

W95,

BJ22, Cer15, CG17, ELL23, FK22, FK24, F uk11, FU23, GO12, HHMG19,

HJ23, HLN16, KPL03, MWZ07, MGY23, OC11, Y an05]. Errors

[BK01, BJR16]. escap e [FMN

+

16]. Escaping [DSZ15]. Essc her [EPS09].

Esseen

[DT05, DF20, FTW23, Gol13, HK22, KP23, Klo19, LRP17, LS09, LLS08].

Establishing [A

V16]. estimate

[DM05, DG18, GO12, HS99, L

W22, NRS21, Nor16]. Estimates

[DM94, CN23, CM08, Dar21, De 11, DHESC21, DK08c, HS21a, HJ23, Kif06a,

Kif06b, Lam98, MP09, MW08]. Estimating

[A G93, Ass97, BBBW22, ES02, KPS98, RS91, RZ08, ADRS23]. Estimation

[CLP16, CG92, Ser94, AR21, BJR16, CPV23, CCL16, DFdH04, DG21,

EFT07, FKR96, FL03, GS14, GJ24, HLR22, HKL

+

19, JT18, KM08, LS18,

MWZ07, MR17, RS98, Sad96, TT11, WK24, W u09, ZHC06].

estimation-adjusted [ZHC06]. Estimator

[BG95, Mas95, BBD99, HL00, San10]. estimators

[Chi04, DFM16, FJ22, FRZ04, LPW08, LPW14, MS24]. Eternal [Ber02].

Euclidean [Ale94b, Ale96, Jai93, KS24b, Lee97, P en96, R

Y94, Rhe93]. Euler

[AJKH14, BK15b, CC93, CC99, CX16, CG17, DL16, F

G20, HLN16, HJK13,

JM24, L

T19, Mal03, NT20, PVY20, Sab16, TK02]. Europ ean

[CKL22, JM02]. ev aluated [KPS98]. ev aluation [CL07b]. ev en t

[BSZ15, BBD

W22, BG08, BDS20, CD

V14, EK09]. Ev en ts

[HPTvD95, NP95, BFW21, DG05, DKPRB20, GSS13, GS19]. Ev olution

[CL07a, Rei95, BBC23, Che13, FKKM18, HN24, Leh23b, MP22a, Sw a18].

Ev olutionarily [HR

W08]. Ev olutionary

[A GD94, Lan15, BST04, CMT21, Che18, KL04, LR24, MD18]. ev olutions

[JK22]. Ev olving [BS17a, BGK

+

23, JLM19, Shk11]. Ew ens

[ABT92, DKT91, F en07, GR21, GS02, HNNZ13, Jia15, JKK02, Tsu19].

Exact [AA13, APP08, BR05, CGR20, Che01, DM92, FM05a, JS17, KPR10,

OQR16, PS05, ZBM04, Ala03, A

V16, Chi07, FM01, JS12, MMX21].

examinations [Ber96]. Examples [DH13a, BK00b, T af11]. exceedance

[CL07b]. Exceedances [DKZ94]. exceeding [FPZ05]. Exceptional

[R ¸

S18, vdBN17]. excessiv e [Alv03]. exc hange [Ass98, CK19].

exc hangeabilit y [FHH23]. Exc hangeable

[DGP07, FRLS21, BFR

T18, CS11a, FK22, FLP13, F ou22, GK96, R¨ ol07].

excitable [GLS18]. excited [Xu24a]. exciting [HX22, KS96]. Exclusion

[FR92, Fil91, BC16, CM03, ESZ24, FN17, GNS23, GLM17, GKS04, HMT22,

LL20a, L

Y24, Mor06, RS15]. excursion

[Adl00, CX16, CDD24, LSZ13, MV16]. excursions [ABL12, LR19, TW07].

exhaustiv e [FL96, HDP22, MMPV06]. exhibits [B

ˇ

C05]. Existence

[A C03, BEMT21, BR06, CCCS11, CK12, DS95, DFFN21, DS07a, F ou00,

HK23, Hol98, HP92, TY11, HM14, MM01, Num00]. Exit [AKP04, APP08,

KZ94, APT20, BPG19, BC21, BCPG22, CP19b, CC98b, HI05, PW21].

exotic [GL21]. expanding [DF16, L

Y22]. expansion

[BEG00, Bor16, BL14, CDGL22, GZ08, KT03, PY16, PVY20, TY16].

expansions [BS96, BH00, CL17, DPR09, KMS17, Kne00, LPP15, MW98].

exp ectation [BY24, NZ15]. exp ectations [ADRS23, CL09b, Jia08, Nut13].

Exp ected [ASG93, Vit91, BS15, FS99, Sud08]. exp ert [BEZ20]. Explicit

[BT00, DP15, PS97, SV94, BKN

+

24, GK03, HH08, HJK12, LN06a, LN09,

LdRS18, L

W22]. explicitly [NP99]. explo ding [BR24]. exploitation

[CS23]. Exploration [CS23, F ra02, BBD

W22]. Exploration/Selection

[F ra02]. explorations [Leh23c]. Explosion [W ag05]. Exp onen t

[Pin92, AZ10, CmHP04]. Exp onen tial [Bar19, BT08, Ber97b, EG18, GQ03,

GHH07, IS04, JM91, KRM15, TY93, AMR04, BBS11, BCM24, BL02, BNN24,

CD24, FJR20, Gap05, GRZ04, JKM07, KM08, Lac17, LX14, LMT96, MS05,

MPdS19, R

Y13, RR19, YRF16,

ˇ

Zit09]. exp onen tially

[DG07, Dur13, Gur14, Gur23]. Exp onen ts

[HW92b, BH00, BC14a, CL14, JT18, Ngu17]. exp ose [CD02, CD03].

Extended [BH17, TBUA23, A

CR24]. extension [Mou01, Sc h97b].

Extensions [ABBJ94, AA13]. Extinction

[AR02, BH19, KKN95, KL01, LL20b, PSY15, AR96, Bor12, Eth04, HN18].

extinctions [Sc h05a]. extrap olation [Keb05, OTV12]. extrema

[BM19a, Kuz10]. Extremal [BGZ22, EM24, HW94, P er94, Pin92, RS14,

ABK12, Asm98, BDM17, BH17, Chi16, CAP20, KSS20, P es14, Y un98].

Extreme [BM01, KPSC10, Niu97, BBO15, CJL21, CR18, DFdH04, Erh00,

HR07, Ow a18, WJB

+

15]. Extremes [BD98, AZ14b, EI17, HHR96].

F [CDS23]. F-KPP [CDS23]. F. [CDS09]. face [GRS08]. face-lifting

[GRS08]. facilitated [ESZ24]. F actor [Hog93, ET11, HXZ22]. factories

[LS23]. F actorization [Rog94, Kuz10]. factory [MLNW22]. F ailure

[HS93b, HS93a, KLST93]. F ailure-Prone [KLST93]. fair

[Bra10, KKL

W09, KW04, STZ14]. fairness [Mas07, W al09]. F amilies

[Ald91, Gla93, MP99]. F amily [JM91, FRSW22, Kuz10, LPP15]. F ast

[DR VZ17, JPS

+

22, JM12, KLS95, MS99, MH21, NP05, CP19b, ES03, FFK12,

Ger11, GK07b, JLM19, LS15, LS22, LN13, Mar01, RR19, YS22]. fastest

[FK13]. fastest-mixing [FK13]. fault [Jel99]. FBSDE [LdRS15]. FBSDEs

[BZ08, CCD19, Jac24]. feasible [Ass97, BSV24]. feature [BFR

T18].

features [ES02]. fed [GZ00, ZBM04]. feedbac k [Ciu98, HLS19a].

F eedforw ard [HW92a, CS00b, Ma j06]. ferromagnetic [Cou08, ST98].

F eynman [DT05, DPR09, MD01, PS16]. fib ers [dBG12]. Field

[Ana91, AS10, AZ14b, A

W05, BCW23, BJ22, BvdH12, BLM17, CF18,

CDGL22, CS22, CL15, CZ16, CL22, CL

T23, CR

T23, Dar23, Da v24, DM23a,

DR11, DFFN21, DEH23, Dje23, DS17, DGP24, EOT05, EP10, ELL23,

FHH23, Fis17, FHLN22, FK99b, FMP00, Gra09, GL

WZ22, HKXZ23, JLM15,

KR TY24, KSS20, Kol22, Lac20, LL23, LS14, LS16b, LP21, MR06a, MP22b,

NST20, PSY15, Rey18, RS23, TTZ24, T ra23, YS22]. Fields

[BFP93, BG93, BG95, FMP95, FHY92, FSW95, K

GK95, R

WW95, Adl00,

ABL12, AFKP20, BB20c, BS19, BD

W17, BD20, CW99, CR

V06, CX16,

CSS22, DF

G22, FI20, Gol16, HN22, JS96, JSW19, KM96, LS15, LX14,

MR V21, SSV18, Ste99, TK02, T ou14, T ou18]. FIF O

[Bra94a, Bra94b, Bra94c, BLP13, GO98]. file [FW22, KPSC07]. filter

[ES24, vH09]. Filtering [HL01, A

C20, Ber97a, CvH07, CNNR23, CD99,

CDF O13, CLR06, Del98, DG99, DGN05, INPY13, KLS97]. Filters

[MP01, WH93, Bud02, CL04, DT18, DH23, JMRS09, KS05, LO04, OC11,

RvH15, Whi13]. Filtration [Lar14, BJJN21, GZ08]. filtrations [LR14].

Finance [Pha02, DFS03, Kar24, LP17b]. Financial

[BR17b, BP05b, ¸

CD16, CTZ04, JB07, Kar10a, Kle03, Kle06, Pul14, RS05].

Finding [KMS22, BB22]. Finetti [Lo e08]. Finite

[BG93, DM08b, DKM17, KR96, MS24, Ros93, SY94, WH17, BS15, BFHM20,

Ber97b, BvdHH10, BvdHH17, BF18, CDGL22, CL22, CCHH05, CvH07,

Cla18, CS02, DE17, DL18a, DSC96, DHESC21, EMO10, FLM23, GM19,

HT12, HH18, Jac02, JR14, JMRS09, JM03, Kar07, Lez98, MH21, Mic02,

Mor05, Mou20, QS23b, TTZ24, ZY96]. finite-alphab et [HT12].

finite-dimensional [Mor05, QS23b]. finite-fuel [CDGL22, Jac02].

Finite-length [WH17]. finite-rank [Mou20]. finite-size [EMO10].

Finiteness [DR92, F ou15]. fire [DIR

T15, FLR22b]. First

[Ale93, AP24, BGT22, BvdHH10, BvdHH17, CGZ14, Cha92, ESS93, FP93,

FN93, FN94, GK95a, KS93a, Kes93, L

T19, RS01, Rhe95, vdBK93, AK05a,

Asm98, ADH15, BT12, CS22, CT11, CZ03, CN23, DH13a, DHL18, DHL23,

DP15, DFK97, D

WZZ20, DLS01, EK09, EJ16, EHW20, FS22, GM05, GM08,

Gri13, Hof08, KSS20, KLSY04, KLS06, KPR10, Mar02, Mar16, McD99,

M ¨ ul18, PW97, Xia97, ZS09, dLS97]. First-order

[BGT22, CGZ14, L

T19, D

WZZ20, M ¨ ul18, dLS97]. First-P assage

[Ale93, FP93, Kes93, vdBK93, ADH15, BGT22, BT12, CZ03, CN23, DH13a,

DHL18, DHL23, DP15, EJ16, GM05, GM08, Mar16]. first-passage-time

[PW97, ZS09]. Fisher

[CS18, CPSJ22, Cer15, Che18, CDE

+

17, GR21, JS17, P ap98, P ap00, V ´ ec23].

fitness [BCS19, ES02, HM14]. fitting [DdBD24]. FitzHugh

[EGK22, LS18, LP21]. Fitzpatric k [KS24b]. Fixation [LS13, CS18, H ´ en15].

Fixed [Ana93, Ana94, BD19b, BKT22, CD

V14]. fixed-p oin t [BKT22].

FK G [V

G95]. flat [BG19, DM24, JR14, OQR16]. Fleming

[EV12, KR23, DGP12, DK99b, EFPS17, WHN07]. flexible [SY13]. flip

[JK17]. Flo w [CC93, AS01, CT11, KP97, MP03, MW13, RS03a, SS24, Sta97].

flo ws [AB23, BB20c, Ban19, BGHK20, CX97, CS02, FK99a, Gar09, Ken11,

LS00, PR98a, RS23, ZBM04]. fluctuating [BL16b]. Fluctuation

[BBC23, CG16, KKP12, KP03]. Fluctuations

[CL W16, DM23a, FV21, Kot92, BBD22, BDDK24, BF22b, ESTZ13, GLM17,

He20, JJQ16, K

Q18, LS16b, MR

V21, NY16]. Fluid

[Che95, Dai95, DR02, GW09, KR10, Kel93, KW04, Kot95, Mey95, MW13,

RR03, Rog94, SW12, Bra99, Bra11a, Dai96, FW22, GHR03, GH05, GPW02,

HRS99, JM03, Kel96, LN13, Mag00, PR98a, PW04, RS03a, ZBM04, ZBD05].

fluid-scale [Mag00]. fluids [TY11, Y os12]. F¨ ollmer [Lar14]. force

[BS21, ELM22]. forced [F on10, MSW97]. F orcing [Lef91, D

WZZ20]. forest

[CCR23, DZ15, Fla24, FLR22b, JPV99, NT24]. F orgetting

[DGLM10, AES24]. F ork [Ngu94]. F ork-Join [Ngu94]. F orm

[HW92a, ASCDH09, BFR

T18, BZ19, BJ24, Kel96, LC03]. F ormalism

[A GD94, MMN22]. formation [KPSC10, PS97, Y u15, Y u17a]. forms

[BMM21, EM24, HS99]. F orm ula

[ABT92, DKT91, JKK02, BBM07, BM96, CN23, EPW06, F

G18, F en07,

GR21, Gen23, GNP17, JS10, KY10, Sas18, Tsu19]. F orm ulae

[Ak a95, FLP13, GS02, IKKM15, PS16]. form ulas

[Adl00, CGR20, CD02, CD03, OQR16]. F orm ulation

[DPT01, DO94, KTPZ15, BTZ04, BT22b, CL15, HLN21a, PTZ20, STZ13].

form ulations [HV97]. F orw ard [An t93, BS14, CDET13, ¸

CD16, CM96,

DM06a, DMP96, IPMP24, MWZZ15,

ˇ

Zit09]. forw ard-bac kw ard

[CM96, DMP96, IPMP24, MWZZ15]. forw ard-rev erse [BS14]. F ourier

[BL21]. fourth [FK22, FK24]. fourth-momen t [FK24]. F ractal

[HR94, BEMT21]. fractals [Cla22]. fraction [Hei05]. F ractional

[FK00a, MRRS02, Oha09, A

G09, BC09, CS06, CD99, CS17b, Duf16, FU23,

GZ00, HN22, HLN16, HLN21b, IT99, Ino02, JR16, JNP21, LS22, L

T19,

Lud08, MNG09, VZ19]. fracture [KL99]. fragile [PRSS20]. fragmen tation

[BGY23, BHK11, DGM06, F ou22, Haa05, Haa10, HH18, W ag05].

fragmen tation-coagulation [F ou22]. fragmen tations [MP22a]. fragmen ts

[MP22a]. framew ork [BGHM10, BF08, BZ19, CSX23, DM06b, MS11].

F r ´ ec het [Le15, LP17b]. F ree [Kle03, BB23, BB15, BS22, BR08, BFM17,

CL T23, DR13, DPBCD21, DGP24, F eh23, F er15, FMMP08, Gen23, HHJ17,

JLM19, KRSS23, KK24, Kle06, LP17b, NS22, QS23a, Str05, vdHvLS21].

free-b oundary [F er15]. freedman [MP01]. freezing [MR

V16]. F reidlin

[dRST19]. frequencies [CA18, PY18, TT14, YY09]. frequency

[CCP24, CS18, DK19, JT18, MV16]. frequency-dep enden t [CS18].

frictions [GR15]. F ringe [Ald91]. frog [AMP02, GTW22]. frogs

[BC22b, HJJ16]. F ron t [Cha93, BF10, Jel99]. fron ts [CDS23, MSW97].

F rost [Nea06]. frozen [vdBN17]. FSDE [Zha05]. fuel

[CDGL22, Jac02, Sc h13]. full [Che08, KTT17]. F ully

[CH91, FTW11, GS24, GZZ15, KLP15, Ren16, See20]. F unction

[FP95a, ABB23, ABH17, AJO14, APP15, Bal19, BEG00, BC18, BG06b,

CM23, DP20, DI17, EMO10, GK21, Har13, Hey23, Hut24, IS04, O

WZ97,

TT14, Wik01, Zer98]. F unctional [CES23, DGC20, DKP22, DKT91,

HLMS05, LP23b, LP08, OBA23, PP22, PW97, BHQ17, BSV24, CW99,

DM08a, DPR09, DJN08, GK16, LPZ17, LPZ24, Sc h10, Zha12, dRST19].

functionally [MSZ19]. F unctionals

[Ale94b, BMS02, R

Y94, Rhe93, YH93, BCDM24, BC09, GJ24, GRZ04,

HLN07, HO23b, HK13, HLS16, JLP08, JK

O09, LRP17, LRSY19, LR19,

LO13, LO17, LZL21, PP08b, PY16, Sc h04, ST21, W eb01a, W eb01b].

F unctions [BGT01, RR91, APP15, BFR

T18, BW22b, BG12, CL17, DG13,

EN18, GOP03, GY04, Ino02, Jor02, Kar07, KPS98, KS99b, KS06a, KS24b,

LNS21, LR99, Mar19, Mey06, P ap98, PPM18]. fund [CK19]. fundamen tal

[Pul14]. future [SSX14]. fuzzy [H¨ ag99].

G [CL

W94, GG13b, OCBG11, Ree09, DHT10]. gain [BP97]. Galerkin

[CJK19, Y os12]. Galton [KR19, Als93, AR96, AR02, BDMT11, BS12, BM13,

Chi04, Die15, DGP24, HJR20, Mar08, QS94]. gam bler [D

W24, DHESC21].

Gam bling [FH16, Eth96]. Game [GK95b, BY17, CS22, DK08b, DK08c,

Dol10, Dol13, HHSZ15, Kif06a, Kif06b, Lac20, MD18, MPZ21, NST20].

games [BHMW16, BL16a, BCZ19, BF12, BMN14, CF18, CDGL22, CL15,

CZ16, CL22, Che18, CR

T23, DDM11, DFM18, DMP22, DFFN21, Dje23,

EV06, Fis17, GRS

+

16, HR

W08, Kif24, Kol22, LL23, Lan15, LC03, NZ15,

PTZ20, QZ23, SV02, Zil24]. gamma [K

Q18, Y u17b]. gap

[Cha05, FIKP98, HS19a, KS24a, KM18, Klo19, NRS21]. gaps

[A G12, HSV14, HJ23]. GAR

CH [BH03b, BH01, BHK05, BCL06]. gas

[Alb09, BF22a, BCF18, BG19, Nor16, P ` en05, T ur18, Vys08]. gases

[BF G13, BGZ22]. Gaussian [ABL12, AZ14b, A

W05, BHZ02, BRZ23, BY05,

BPY09, BD

W17, BE23a, BM19b, CX97, CGT23, CX16, Der11, DGP24,

DF G22, Eb e14, FHH23, GNP17, Han23, Har13, HJ23, HPS03, HHMS93,

JvL07, JKK02, Kab10, KM96, KP97, Lac22, LP23a, LS15, LX14, LS16b,

MR V16, MvU05, Ma y09, Mek15, NY16, PM24, Ros95, R

WF13, TK02, T or16].

Gaussianit y [HJS23]. Gaussianization [CN11]. Gaussians [AK05b].

gelation [SSW06]. GEM [PY18]. gene [CDMR12, DFPR22, DP09, GT99].

Genealogical [DG05, DK99b]. Genealogies

[DF16, EV12, MD01, ZCD05, BGK

+

23]. Genealogy

[GPW09, CCP24, P op04]. General

[Ald91, AL

V23, Big95, CJ94, Col02, CHS22, DR92, FP95a, GHK11, KMS17,

KS92, MS93b, Rei95, Sc h92, ABA20, ADGS98, BC02, BGV20, BLM23,

CL W16, DK19, DGMO11, Ev a01, FW22, GM12b, GW09, Han06b, HS07,

HP23, HQR96, HP

ˇ

SV04, Ja ´ s07, JMSS12, KKM04, LS16a, L

YZ19, LM09,

MMPP08, MS11, MPZ21, NR04, RS06, SYY20, Tie98, Xu24a, XS92a].

Generalisations [QS94]. generalists [LN06a]. generalization

[BT22a, FJ17, KPL03, T ak96]. Generalized

[BG95, BST04, BKS20, DGS23, GM95, HPTvD95, Laz04, MD94, T af11,

vM95, BPY09, BK06, BGG

+

16, CF09, CC98a, CCL13, CF16b, F

G18, GZ06,

HW05, HNNZ13, Lei08, Mic02, Mo y15, RR03, RR08a, Sil96, Sto04, dCMW23].

generally [GO98]. generated [CD

V14, IRR12, MSZ19]. Generating

[DGP24, CM23]. Generation [EH95, A

GW24, DH23, GMO15,

ˇ

Zit09].

generator [P et91]. Generators [MZ91, DI10, DM02, ESX22, TLC93].

generic [Hol98]. Genetic [MD01, Cer96, EPW06]. Genetics

[EK92, Mor92, AdHR21, DR08, Dur13, FH98]. genome [BHP10, BCTV07].

genomic [Pia05]. geo desic [GO98, MS18]. Geo desics

[Hof08, Ken11, ADH15, DS19, KMS22]. Geograph y [Cou10]. Geometric

[DS91, DGM20, Ing94, MT94a, AABR22, BBK

+

11, BY05, BKS17, BDL16,

DS18, GRK05, HO23b, HLS16, IT12, LR19, Leh23b, MP21, MS15, MP20,

PY03, P en16, SZ06, SY23]. Geometrical [AB92, AB93]. geometrically

[Bax05, KP96, KP98, KM03]. geometries [QS23b]. Geometry

[HOT23, PY01, BCJ22, BD20, BBFM03, CS16a, CW99, Y uk15]. Gerb er

[APP15]. get [A

GS23]. GI [DM08a, DHT10, GG13b, Ree09]. GI/G/n

[GG13b]. gian t [BN17, JW21]. Gibbs [LPW14, BFP93, BR15, CR

V06,

CGR09, CG92, Com97, ER08, FLP13, FFS93, Fis96, FSW95, HK21, HK23,

Hub15, Ing94, JK23, KP04b, LO23,

LRR13, LPW08, MMN22, MV18, Muk22,

PY18, Qin24, QW24, RR98a, RR06, Smi14, vEK08]. Gibbs-t yp e [FLP13].

Gibbsian [Mas95]. Ginibre [BB20a, CR22, Gol10, PTZ17, RS14]. Gittins

[Tsi94, W eb92]. Giv en

[Lef91, BHS12, CDS11, DS22, GHL

T14, HLN08, HLOST16, Jos14, KTT17].

gKPZ [BN24]. glass [CP18, DLZ21, JKS18]. Glassy [MR

V16]. Glaub er

[DdHJN17, RR19, SZ17, TVVY12]. Gliv enk o [LZL21, SSV18].

Gliv enk o-Can telli [LZL21]. Global

[CC93, DP20, DIR

T15, FHLN22, F ra02, RS23, BGTZ24, Cal97, CGZ14].

Global-in-time [RS23]. globally [Mar08]. glob e [HS19b]. GOE

[EM24, JM12]. GOE/GUE [EM24]. golden [GHP13]. Go o ds [FP95b].

gossip [CD11]. gradien t [CK12, HK21, HK23, Sas18, SS24, TD17, vEK08].

grain [Hei05]. Gram [HLN08]. gran ular [Mal03]. Graph

[CH91, LC93, And98, AR16, BDG

+

24, Bha16, BDM17, CD24, Cra16,

DDMT12, DFK12, FKP23, GLM24, GS23b, Gol13, Jan08, J

LTV12, Jos14,

KS14, L

T23, Pit08, R ¸

S18, R

W97, vdHHKR16]. graph-based [vdHHKR16].

graphical [AL05]. Graphon [AdHR21, BCW23]. Graphon-v alued

[AdHR21]. Graphs [PY01, W or95, ABA20, A

CD15, AABR22, AL15, AS16a,

AK18, AP17, A

CHQ24, BST14, BN17, Bal21, BBK

+

11, BS17a, BH20b,

BFHM20, BP12, BvdHH10, BBS11, BvdHH17, BBD

W22, BS22, BM17,

BCM24, BG23, Blo13, BdHM23, BNN24, BDL16, BD

W22, BMW19, Can19,

Cao21, CDS11, Che13, Cop22, DGJ

+

19, DS18, DM10, DS22, DJ10, D

AM10,

DdHJN17, EG18, FKR17, FKKM18, GRK05, GLS18, GSvdB98, HS07,

HMQS20, HOT23, IT12, JL08, J´ ar17, JPV99, JK22, KKM06, KMS22, KM18,

LS17a, L

V10, MP21, MV18, MP20, Nea06, PRR13, P en00, PS05, P en16,

RS22, R

Y13, RR19, San08, Sly08, W eb01a, W eb01b, WXY23, YRF16]. grass

[DZ15]. Greedy [CGGK93, DFP93, GK94, Lee93, CW19, GM08]. Greek

[EFT07]. Green [Sas18, Zer98]. Green b erg [BS23, F

GG93]. GREM

[F GG14]. GREM-lik e [F

GG14]. grid [HR97, LR13]. grids [SBF19].

Griffiths [EOT05]. group [KPSC10]. groups [HOT23, SSV18]. gro wing

[BB22, BBC23, BBD22, BBO15, Dur13, JK22, LM96, LZ98, MM07, RS22,

Sab16]. gro ws [Tsu19]. Gro wth

[BPT22, Big95, GK94, GW93, Lig95, dGvZ93, AMS06a, BGY23, BHL96,

BH13, BDKT20, CFS18, CQ97, DH13a, FS99, GHH07, Gou07, GM08, GG97,

HHK20, Hof05, HQR96, Jac24, Jag99, JW21, KR12b, KR21, Kar10b, Lam05,

LdRS15, LdRS18, M ¨ ul15, OQR16, Ric11]. gro wth-fragmen tation-isolation

[BGY23]. GUE [EM24, JM12]. guessing [Ciu98, HO23a]. guide [BC01].

guided [MW10]. Gy¨ ongy [DGL23].

habit [Y u15, Y u17a]. Hac k [RSS16]. Hahn [BC16]. half

[ADH20, DM24, EF21, F

O24, HL17, OQR16]. half-flat [DM24, OQR16].

half-line [HL17]. half-plane [ADH20, EF21]. half-space [F

O24]. Halfin

[ABP15, AP16, A

G12, BM19a, BM20, GG13a, GG13b, Ree09]. Halton

[AS16b]. Hamilton [BBK

+

11, Che22a, Con23, Mou20, QZ23, Zho23, Zho24].

Hamiltonian [BRSS17, BREZ20, CLP16, DPBCD21, MS21, Mon24].

Hammersley [AS16b]. Hamming [GHPS15, GS20]. hard

[Bal19, Bor16, GK21, HPP22, Hey19]. harder [BL16b]. Harmonic

[D W24, NV03, Pia06, Pin92, BGJ18, GL18, SPS24]. Harmonisable [ASG93].

Harris [CT01, Dai95, RR06]. Hastings [BS23, BPT22, BRS09, BR17a,

Eb e14, F

GG93, GHKM23, HSV14, HHH09, HJ23, Tie98, VK21]. ha ving

[BS19, GM19]. Ha wk es [DFH16, Gra21, JR15, JR16, T or16, Zh u15]. Hazard

[RS95, BJR08, PP08b]. heat

[BM19b, DH18, FJL18, GT19, JL23a, KKM24, Muk22]. hea vily [GPW02].

Hea vy [AK05c, BBP22, BD01, CPR95, DN94, GK07a, Har98, KLRS11,

Ngu93, TW09, YH93, Y am95, AMR04, A ta05b, AMS06b, A

C17, A

CR24,

BM20, BBC19, BW01, BG08, BG05b, BG12, CCPQ23, CBM

+

21, CSS98,

DR96, DLS01, FPZ05, GZ06, Gro04, HW96, HRS99, HL97, JR16, JM03,

KLSY03, KLSY04, Kum00, Lim01, L

W14, MS00, OCBG11, PR10, PR23,

RR03, RR08a, R

T15, RR00, Sha15, Sto04, Viv23, ZBM04, vdHMS08].

hea vy-tailed [BG08, DR96, FPZ05, JM03, MS00, ZBM04]. Hea vy-T raffic

[CPR95, TW09, BM20, KLSY03, KLSY04, L

W14, R

T15]. hedge [CS99b].

Hedging [CK93, CM96, Dol13, DR91, GR15, Sc h92, SSC95, BZ16, BS05,

Bec06, BT22b, CT04, CK19, Dol10, ER18, GL14, HS19b, HKK06, JMSS12,

LS97, Myk00, Ow e02, Pul14, R

T14]. Heigh t

[BB92, Cha92, Mah94, MS93b, DH06, PS22]. heigh ts [DFK97]. Heisen b erg

[CM03]. Hellinger [Cl ´ e23]. Hermitian [GS18]. Hessen b erg [BH19].

Heston [ER18]. hetergeneous [JM03]. Heterogeneit y [Aal92, FHH23].

Heterogeneous [BK92, Fin94, Ngu94, DDMT12, LN06a, PV23].

heterop olymer [BdH99, W ¨ ut06]. heteroscedasticit y [GRS00].

heterozygosit y [SS08]. heuristic [DTW22]. HGI [BJ24]. Hidden

[DTW22, DGLM10, K

GK95, CvH10, CL14, DGMO11, FL03, KR06, MR06b,

P es14, WL16, vH09]. hierarc hical [FR

T14, Gol04, Hut24, QW24, RS03b].

High [BKR22, BF02, CL17, FK21, LL12, MV16, RS91, SYY20, ABL12,

AA13, BRS09, BCJ14, CCK23, DR

VZ17, Eb e14, FPZ05, GZZ15, HJS23,

HS21b, JT18, Kab12, LLS08, MPS12, P en96, PST12, QS23a, RZ08, TT14].

High-dimensional

[BKR22, FK21, SYY20, GZZ15, HJS23, HS21b, Kab12, QS23a].

[KS03b]. Jump [KW91, ADE18, BGR18, BS12, CFY05, CNV22, CLSF18,

HX22, JT10, JT18, JL

T24, MSSZ20, PPZ22, Sun24, TT11]. jump-diffusion

[CFY05]. jump-diffusions [CLSF18]. Jumps

[YH93, ASCDH09, AB22, Bec06, BF18, CKW21, CM08, FK16, Gap05, HK16,

KTPZ15, KLP15, MAL14, Miy04, R

T14, Th u24]. Justifying [YY18].

Kac [CF16b, DT05, DPR09, DGR09, DR10, F ou00, GR08, Hey19, Hey23,

JPS

+

22, Jia12, MD01, Nor16, Oli09, PS16, PS17a]. Kaijser [KR06].

Kalik o w [GGLO13]. Kalik o w-t yp e [GGLO13]. Kalman

[DT18, CNNR23, DH23, ES24]. Karh unen [L

T18]. Karlin [BM97]. Keller

[FJ17, T om21]. Kernel [EFT07, NP01, AJvM22, Ber02, FU23, HL00].

k ernels [CLX24, DKP22, Tie98]. Kesten [GLP23]. Kesten-Stigum

[GLP23]. Khasminskii [Cer09]. Killed [EEH14, EHW20]. Killing [MV16].

Kimmel [Ban08]. kind [BT13]. kinetic [BL12a, CV21, EW03, LP21, ZZ24].

Kinetically [MT13, Sha20, Blo15]. Kingman [BRSSJ19, DK15]. Kipnis

[GM13]. Kirkpatric k [GK21]. KMT [CG17]. Kn udsen [BG19, P ` en05].

Kob [Sha23]. Kohonen [FP95a]. Kolmogoro v [CS02, HN18]. KPP

[CDS23, Kli19]. KPZ [BFS21, CFS18]. KPZ-Burgers [BFS21]. Kramers

[HIP08]. Krew eras [BM05]. Krylo v [DGL23]. Kub o [Sas18]. Kurtz [ZZ02].

Kutta [CC14]. Kyle [BE23a]. Kyle-Bac k [BE23a].

lab or [MS20]. Lac k [ST98]. lacunary [Jaf00]. Ladder

[Cha92, Kee94, MS93b]. Lagrangian [CI11, KK04]. Laguerre [WH93]. Lair

[BD92]. Lamp erti [Jam10]. Lamp erti-t yp e [Jam10]. Landau

[Gu ´ e03, JR14]. landscap e [Cer15]. landscap es [ES02, HM14, Kab12].

Langevin

[DLZ21, DR

VZ17, DM17, KR

TY24, Leh23a, L

W19, PP18, PP23, PST12].

Langevin-lik e [DLZ21]. Laplace [GQ03]. Laplacian [DJ10]. LAR CH

[BH03a]. Large

[ADE18, A th94, A

V95, BPR22, BCZ19, Ben96, BF

G13, BS22, BNS21, Blo92,

BL12b, BGL02, BFW21, CP19b, Chi05, CS13a, CZ03, DRST09, DDMT12,

Dd04, DKZ94, DS22, DS05, D

AM10, D

WZZ20, D

W98, DR98, FK24, F eh23,

FH98, F en07, Fin94, FM05b, FK16, FN17, GHR03, GO00, Hei05, HIP08,

Hey23, HO23b, Hw a96, Hw a98, IR00, IR01, JKM15, KM23, Mey06, MP23,

Mor92, PR94, PPZ22, Pia99, PS24, RS01, T o o02, YS22, ZZ02, Zh u15, ARS18,

AH98a, AH98b, ABD

W21, BL

W11, BST24, BK15a, BL08, BF10, BMRS23,

BBRZ20, BCC

+

23, BM13, BB15, BPT98, BR17b, BG05a, BC22a, BdHM23,

BG05b, BF18, CT11, CS24, CPS11, Chi07, Chi15, Con23, CN23, CGM09,

CM96, DN05, DF06, DGC20, DFH16, DM08b, DTW22, DL22]. large

[EV12, ER10, FM18, FT17, FRZ04, GSS13, GW97, GR09, HLN07, HIP06,

HDP22, HLMS05, KPT

+

16, Kar07, KR11, Kle03, Kle06, LR24, LC22, Ma j06,

MY96, MvU05, MSW97, MR12, Nag12, NY16, NV03, NV04, NV06, Ngu17,

PZ11, P ap98, P ap00, PY03, PY98, PW97, Rey18, RR97b, Sad96, SY13,

SFR16, Sun24, Wis01, Y an20, YS96, YY22, YM22]. Large-deviations

[GHR03]. Large-dimensional [FK24, LC22, YS96, YM22]. Large-scale

[F eh23, MP23, MSW97]. Large-time [FK16]. large-tree [MR12]. larger

[GL18]. Largest [RS01, BB20a, D

Y18, FM18, Jan08, Jia04, LS16a, LR06,

Ona08, Pit08, PTZ17, SX23, W an24]. laser [BT17]. Last

[BT19, F

O24, FMS14, FKP23, KPR10]. Last-P assage [BT19, FMS14].

Latency [Ber92, Ber94]. Latin [GH21]. Lattice

[Ana91, CGGK93, GK94, Lee93, Zha16b, BF

G13, CMSS15, FP18, GS20,

HSST23, Hut24, LR21, Lan15, MZ05, Sep97a, TLC93]. La w [Blo92, Fin94,

FM18, Jou02, KR11, Mah94, AEK18, BH23a, BF10, BC22a, BT96, Cha05,

Duf16, FH16, FJ24, F us00, GvdH24, HIP08, HLS19b, Jan08, JM12, Pit08,

PS20, RR97b, RSS16, Sc h04, T ak96, TY11, WZ24, W o o12, Xu19, dRST19].

la w-in v arian t [Sc h04]. La ws

[BL08, BBM07, BJ22, BMJ06, Chi04, DJ23, D

WZZ20, Gau98, Go e06b, HR07,

JM15, JMRS09, Jam10, KPR10, NR01, PY03, RS14, SX23]. LDP

[FK16, dRST19]. LDP-correlated [FK16]. leader [FMS96]. leads

[CBM

+

21]. leagues [BC22a]. leap [A

GK11]. Learning

[AK05b, MR06b, BP97, CL22, CL

T23, CS23, Egl05, KMS22, LL17, LC03].

Least [Ser94, Jel99]. least-recen tly [Jel99]. Lea v e [Lef91]. Lea v es [MS91].

Leffler [BKW24]. left [HN19]. left-curtain [HN19]. Leland [P er03]. lemma

[AB23]. Length [Ale94a, Ale95, F ri91, BH12, CS21, DDSJ08, Jin19, Ker12,

MR17, WH17, Y uk99]. lengths [AS23, BDDK24, DK15, DK19]. Lerc h

[JvL07]. Lev el [ASG93, AS97, BD20, F ri16, MP09]. Lev els

[LC93, BMST97, Bel12, Kab12]. lev eraged [CK19]. Levin [DZ15]. Levito v

[BPT22]. Levy [DKZ94, KM95, KW91, Kel93, AK05a, APS19, AKP04,

APP07, APP15, BN15a, BBRZ20, Ber97b, BL02, BMS02, BD

W22, Cha99,

Cl ´ e23, Cra18, DP15, Der11, DL16, DM05, DK06, EK09, FL

´

O19, Ger11, GS14,

GM12b, Gri13, Gri16, HK16, Iv a18, JKM07, Kel96, KKM04, Kuz10,

KKPvS11, KKP12, Lo e08, LØP04, LPP15, LP08, MRRS02, P an08, RZ18,

Shk11, TKH09, V ´ ec23, Zha12, DK08a]. L ´ evy-driv en

[APS19, Der11, DL16, DK08a]. L ´ evy-t yp e [LPP15]. Lie [CL09b]. lifetime

[EEH14]. lifetimes [DG07]. LIF

O [Lim01]. Lifshitz [KKM06]. lifted

[BR17a]. lifting [GRS08]. Ligh t [Asm92a, BR93]. Lik e [Dev92b, FMP95,

A CH97, BF05, CKW21, DM10, DLZ21, EG18, F

GG14, L

V10, SCZ10, P au02].

Lik eliho o d

[BG95, Mas95, AR20, BDG

+

24, DFM16, DI17, DRS16, DFdH04, FL03].

Lik ely [Pit92, AL05]. Limit

[Ana91, And98, AB93, BDMT11, BCM24, BBO15, CPS11, CFS18, Chi04,

Coh04, CH91, Dai95, DR96, DFK12, Dev92a, DKT91, FM94, FU23, Go e06b,

GKNR24, Guy07, HR07, HST18, HS99, HKM24, ILP15, JT18, JR15, JK

O09,

KL91, Kus95, LR00, Mey95, MP21, NR01, Ow a18, P en93, PY01, PY02,

PY13, P er03, PSZ14, R

Y94, ST04, TT11, TT14, YH93, YZ07, Zha95, AR19b,

AL V23, A ta08, Aus08, A

G09, BPR22, Bal21, BM19a, BM20, BR19, Bar20,

BHQ17, BK15b, BKN22, BSV24, BCPR15, BDM17, BJR16, BR17a, BC22a,

BT96, BMJ06, BC14b, BNS13, Can19, Cao21, CP19a, CCK23, CQ97,

CHL

+

24, CES23, CW03b, CSS22, Dai96, DH13a, Dar23, DM08a, DDMT12,

DG99, DPBCD21, DL16, DGR09, DR10, DJN08, DF

G22, EP10, ELL23].

limit [FK21, FK24, FK00a, F ´ er20, FKM96, FSW15, F

GG14, FR

T03, FJ19,

GR08, GVR17, GS23b, GPW02, GK07a, Gr ¨ u14, GK16, GL23, Han23, HSS06,

HSH

+

13, HLS16, HP20, Hw a96, Hw a98, HLS19b, JL23a, JLM15, KKP14,

KL96, KSS20, KM96, KM03, KM23, K

CJ24, Lac20, LPSX23, Lee97, L

T22,

LR06, L

W14, LS14, LN13, Mer07, MP23, MR12, MN17, Muk22, Nak11,

NR04, NV04, NV06, Nor99, NST20, OBA23, Ona08, PZ08, PZ11, PP22,

PDG14, PD22, P ` en05, PS20, RR08a, Rob24, Sc h10, Sei09, Sep97b, Sha23,

WJB

+

15, Y os08, ZY96, Zha16a]. Limitations [MV06, QH21]. Limited

[BL01, AAK17, FP18, LR21, ZDZ11]. Limiting

[ADH15, GLS18, JWB

+

14, BF10, BFJ06]. Limits [BD01, BD

W22, GK95a,

JKK02, Ngu93, RS03b, ADGS98, AR16, BBP22, BY05, BPY09, BCC

+

23,

BK16b, BCDM24, BKR22, CBM

+

21, CF17, CF11, Cra16, DHT10, DR02,

ESTZ13, GW09, JR16, JS07, KR10, KR11, KR13, KM23, Kum00, LSZ13,

LST23, MP98, MPS12, MW13, P er00, PP15, PST12, Puh15, RS15, RR03,

R T15, RR14, SPS24, SYY20, TW09, TSM19, ZDZ11, vdHMS08]. line

[ABB23, FMS14, HR97, HL17, H ´ en15, P el10, Wie23]. lineage [Mar08].

lineages [SD05]. Linear [ABBJ94, A

GW24, BGT01, FM94, GK94, GM08,

HKV20, JMP21, PP08b, ABB23, AR21, AKL

T22, BS96, BH23b, Ber97a,

BdH99, Bro99, CR

T17, CG17, DM06a, Duf16, FHH23, GO98, GJKS15,

Gra21, HQR96, HPS03, JMRS09, JLP08, KY10, KT04, Lo e18, Miy04, NY16,

PZ08, QS23a, Roi07, SXY21, Zha12, dSY05]. Linear-quadratic

[JMP21, SXY21]. linear-quadratic-Gaussian [FHH23]. Linear-time

[A GW24]. Lines [BCH22, V ´ ec23]. Liouville [BF

O18]. Lipsc hitz

[BCDM24, F

G20, GS19, HJK12, MV16, SPS24]. Lipsc hitz-Killing [MV16].

Lipsc hitzian [HHMG19]. liquid [BCP11]. liquidation [HXZ22, PZ19].

Lists [Dev92a]. living [DGS23]. LMMSE [PGZ07]. Load

[BT10, MR94a, MW94, AR19b, AH98a, BGY98, GTZ20, SY13]. loaded

[AS09, GPW02]. Loading [KLS95, Ma j06]. loads [Ha j96]. Lo cal

[AEK18, AZ16, BCJ22, DS95, DJ23, Fin94, GvdHL20, Han06a, HLS19b,

LR W23, NV04, NV06, Ro o94, T ak95, AR21, ABT

+

11a, ABT

+

11b, BB23,

BRS09, BD07, BMJ06, BKT22, Cha05, Chi15, CS06, Cou10, CHO08, Duf16,

DR08, FPR

W18, JT18, JNP21, KKN15, KM23, Lar14, LZ23, Olo96, OBA23,

RvH15, Xu24b, Hw a98]. Lo calit y [Cha93]. Lo calization [BM19b, Sc h21].

lo calized [HK21]. Lo cally

[Loa92, BBM07, BEM07, De 11, DM10, Eth04, FM04, HHL24, HW07, PPZ22].

lo cation [IT12]. lo cation-dep enden t [IT12]. lo ci [MR17]. lo cus [JS12].

Lo ` ev e [L

T18]. Log [FKP94a, FKP94b, FK99c, AZ14b, DRS16, GK03, HS23,

JSTV04, JSW19, K

Q18, Leh23a, MR

V16, MMS20, MS21]. Log-Conca v e

[FKP94a, FKP94b, FK99c, Leh23a, MS21]. log-conca vit y [MMS20].

log-correlated [AZ14b, JSW19, MR

V16]. log-gamma [K

Q18].

log-lik eliho o d [DRS16]. log-optimal [GK03]. Log-Sob olev

[FK99c, HS23, JSTV04]. logarithm [KMPT10, dRST19]. Logarithmic

[DSC96, DLS03, Kol17, ABT00, DH06, GL

WZ22, LL13, R

V15, SS19].

logarithms [Bha16]. logistic [Lam05]. Long

[BC21, BHH23, BC14b, Cop22, DMO14, F

GGL24, FMS14, HSZ17, KK01,

MRS01, AAK17, AP24, BPG19, BCPG22, BP12, BH03a, BDKT20, BJN18,

BK24, BDS20, CFF02, FS99, FZ03, GRS00, GR12, HRS97, HRS99, Hut24,

Imh05, MS11, MH21, Muk22, MW13]. Long-range

[FMS14, AAK17, AP24, BP12, BK24, Hut24, MS11, MH21]. long-run

[Imh05]. long-tailed [FZ03]. Long-term [DMO14, F

GGL24, HSZ17, MW13].

Longest [Ale94a, Ale95, F ri91, HT12, Jin19, P en97]. Longstaff [Ger11].

lo ok [EKT07, GT19]. lo ok-ahead [EKT07]. Lo okbac k [DH93b, GHL

T14].

Lo oking [FP17]. lo op

[AZ10, BU18, HH19, Lac20, LL23, MP22b, SXY21, WZ20]. Loss

[CL14, CH91, GM95, Kel91, MR94a, MW94, ZZ02, Ala03, AFR

T06, BGZ97,

BMN14, FR

T03, GO00, HL97, IS04, JK17, JM03, LRZ06, OT22]. losses

[DRST09]. Lotk a [BL16b, CP08, KK01, KL01, NP99]. Loud [DO91]. Lo w

[BHdS

+

20, BL01, GS23a, RS91, Blo15, BNN24, RZ08]. Lo w-temp erature

[GS23a]. Lo w er

[HHMG19, HL20, A

CR24, BH19, CR

T17, GTZ20, HS07, MGY23, Ott13, HL22].

lo w est [MZ05]. lozenge [Wil04]. LPP [CL

W16]. LQ [HSX22]. Luc k o c k

[Sw a18]. LUE [Bor16]. lunc h [Kle03, Kle06]. Lundb erg [Mei09, Gri16].

Lundb erg-t yp e [Mei09]. L

WDF [Sto03]. ly [KPSC10]. Ly ap ouno v

[CmHP04]. Ly apuno v

[BH00, BGT01, BC14a, CL14, DG13, MPC23, Ngu17, Pin92].

M [Ana93, GG13a, BD17, CL

W94, DM08a, GG13a, OCBG11]. M/G/1

[CL W94, OCBG11]. M/GI/ [DM08a]. M/M/N [GG13a]. M/Ph/n [BD17].

mac hine [CL22, EL10]. mac hines [DFH13, Gen23, GW00]. Macroparasite

[Ish95]. Macroscopic [

ˇ

CT16, BSZ20, FM04]. Mafia [BEM08].

magnetization [EMO10]. ma jor [CZ16]. Ma jorit y [KM11, BG21, Cha97].

Ma jorization [O’C91]. mak e [BL16b, BT17]. Mak o vian [GL01]. MaLa

[BPS04]. Mallia vin [BPG19, BCPG22, Dec98, HNS11, TY16]. Mallo ws

[Jin19]. Malyshev [KS03b]. managemen t [GHK11]. Mandelbrot [LR00].

manifolds [MS18, MN23, PY13]. MANO V A [FJ22]. man ta [MM07].

Man ufacturing [DH93a, KLST93]. Man y

[BFW21, DHT10, GW91, L

W14, Sel95, T al92, AR19a, APS19, AMR04, A ta05a,

A ta05b, AMS06b, A ta08, BL08, BH19, CT23, EP10, FF94, HP20, JKM15,

KR10, KR12a, KR11, KR13, LM02, PR10, PR23, Sha15, TW09, Wis01].

man y-b o dy [JKM15]. man y-demes [HP20]. Man y-serv er

[BFW21, DHT10, L

W14, AR19a, APS19, A ta08, KR10, KR12a, KR11, KR13,

PR10, PR23, Sha15, TW09]. map [ABKR18]. mapp ed [P ap00]. Mapping

[ESZ24]. mappings [Alv03, DM20, Pia05]. maps

[BM04, KM23, LR18, Ma y09, Sad98]. marginal [A

V15]. marginally

[CSZ17]. marginals [A

GW24, GHL

T14, HLOST16, KTT17]. margins

[KPL03]. mark ed [CFJ16, LNS21, T ou00]. mark er [CK00, Kli19]. Mark et

[BK92, Kle06, XS92a, XS92b, BK15a, B¨ at99, BHS12, DK08a, KS16, Lo e18,

P al11, RS05]. Mark ets [FP95b, ARS17, BFK05, BR17b, BT13, ¸

CD16, DP05,

HIM05, HK04, IL24, JB07, Kle03, Kle06, KS99b, KS03a, KS06a, MS20,

Ow e02, Pul14, Sc h01, Str05, T an23, Y u15, Y u17a]. Mark o v

[ABBH14, ADE18, AH98b, AL

V23, A

V15, A

TV15, ADNR21, APT20, Ass97,

BYZ00, BCKP99, BDMT11, BG95, Bax05, BBC17b, BK16b, BM04, BFH20,

BN19, BNN24, But14, BKS20, CCHH05, CL03, CW03a, CHS17, CBM18,

CSX23, Chi16, CvH10, CPT12, CE10, Col02, Col09, CL14, CK07a, CK07b,

CGL

+

15, DD09, DR02, DD10, D

Y95, DM94, DS91, DSC93, DSC96, DHN00,

DRZ16, DS05, Din95, DF95a, DF95b, DT23, DMR04, DGLM10, DGMO11,

DRS16, D

W05a, Erh00, Eth96, Fil91, Fil98, FK13, FR05, FMMP08, FHY92,

FL03, F uh04, FW99b, GW93, Gla93, Gol16, Gos01, GHL03, GR06, GS11,

Guy07, Haa10, Han06a, HPP22, HPTvD95, HR04, HKL

+

19, JK

O09, JR02,

JSTV04, JS96, JJQ16, JY17, KKP14, Kar07, KZ09, KM13, KMPT10, Klo19,

KR06, KM03, KL02, K

GK95]. Mark o v

[LR T03, LP04, Lez98, LR12, L

W22, LN13, LMT96, MMPP07, MR02, MW98,

MT94a, MT94b, Miy04, MLNW22, Mor92, MV06, MR06b, MP22b, NP95,

PDG14, PD22, P er94, PPZ22, QH21, RR06, RR08b, Rog94, Roi07, SCZ10,

SS19, SY98, Sil96, TKH09, TvH12, WW20, WPRS21, WH17, WL16, Wil04,

WK24, YZ07, Y un98, ZY96, dSY05, dSDG10, vH09]. Mark o v-dep enden t

[Col09, Roi07]. Mark o vian [A

TV15, BZ08, BGT01, BK00b, ¸

CD16, DH04,

DMP22, DGP07, EL10, FK99a, FZ02, FP15, Gur14, Gur23, HP23, HMS04,

PP96, PP22, Zh u15, dCMW23, dGvZ93]. Mark o witz [CS13b]. Marriage

[Pit92]. Martin [EF21]. Martingale

[DS95, Jof93, ABP

+

13, BVP22, BJMP23, GO19, HLOST16, HN19, IH23,

JKM07, KK24, KX22, KS24b, LM21, RS06, VZ19, Wie23, ZW08].

martingale-equiv alen t [LM21]. martingales

[AZ16, BJM10b, BT08, BMR08, CKLSF24, Hob16, IRR12, KKN15, Lar14].

Maruy ama [F

G20, JM24, NT20]. MAs [RSX99]. Mass

[Sc h05a, Bor12, Zha23]. master [WZ20]. matc h [BNS13, NR01]. matc hes

[BKW08]. Matc hing [A

W94, CGR09, DFP93, R

T92, Rhe93, T al92, Zha95,

BL21, CR

V06, Chi05, DFPR22, DS07a, MMX21, MP17]. matc hings

[ADRS23, OT23]. material [Pia99]. mathematical [Kar24, LZKS24].

mating [AR96]. Matrices [A

GD94, FHY92, Man93, BH22, BH23b, BHH23,

BGBP23, CJL21, Chi16, CES23, CFMT11, DJ10, D

Y18, DJ23, DM23b, El 09,

FK22, FRZ04, GM19, HLN07, HLN08, HK17, He20, HMY21, HNNZ13,

HLS19b, Jia04, Kar10b, LS16a, LR06, NY16, Ngu17, Oli09, Ona08, PM24,

PY14, SX23, SGC24, WZ24, W an24, W o o12, YY22, YM22]. Matrix

[DGJ09, BL

W11, Che22a, EGP16, Jia19, JWB

+

14, KPT

+

16, LS20, LLC18,

LC22, Mou20, WJB

+

15, dLS97]. matrix-v alued [dLS97]. Maturit y

[BET05, L

V03]. Max

[DR93, JKS18, RR91, RR94, AB05, AKL

T22, BH00, Bra10, ST04].

max-linear [AKL

T22]. max-plus [BH00]. Max-Stabilit y [RR94].

Max-Stable [DR93, RR91]. max-t yp e [AB05]. Maxima

[A CH97, ABH17, Adl00, BCHL98]. maximal [CT11, JB07, Pul14].

Maximally [BKS17]. Maximization

[DPT01, Bar19, BH13, BZ16, BF08, BTZ04, FI20, HIM05, KMK10b, KR12b,

KR21, Kni12, L

ˇ

Z13, Nut12, RS05, T an23, Y u15,

ˇ

Zit05]. maximize [PPM18].

Maximizing [CS99b, HK13, DRS16]. Maxim um

[BG95, BDG

+

24, FL03, Mas95, A

G06, A

W05, BG06a, BG08, BG03, CMY03,

DL08, DFdH04, EPQ01, FZ03, GZ00, Han06b, HLOST16, HK13, JJ15,

KLZ23, Ott13, R

W97, SW12, TK02, dTP09]. MaxW eigh t [Sto04]. ma y

[Pit99, Sc h01]. McGregor [BM97]. McKean

[AB23, AKH02, AD20, BPR22, BGTZ24, BKN

+

24, BLM23, CCD19,

CDFM20, CNNR23, CGK

+

23, CM19, DIR

T15, FP22, HL17, HLS19a, HHL24,

KNRS22, LP23b, STT19, TV03, T om21, WZ20, dRST19]. MCMC

[AM06, CGL

+

15, DR

VZ17, FMMP08, GK07b,

LRR13, L

W22, NR06, QH22,

RR14, YR23]. MCMCs [A

V16]. MDP [CL

T23]. Me [HP23]. Mean

[Ale94a, Ale95, Ana91, BD20, CDGL22, CR

T23, DEH23, Dje23, DR91,

JMSS12, LS14, MR06a, MP22b, Sc h92, BCW23, BJ22, BvdHH10, BvdH12,

BvdHH17, BFJ06, BEH18, BdR

GL20, BLM17, CF18, CS22, CL15, CZ16,

CL22, CL

T23, CX16, Chi15, Da v24, DOS19, DM23a, DR11, DFFN21, EOT05,

ELL23, FFK12, FHH23, Fis17, GM19, Gra09, GL

WZ22, HKXZ23, JLM15,

KR TY24, KSS20, Kol22, KPSC10, Lac20, LL23, LMT12, LZ06, LS16b, LP21,

LP08, MAL14, NST20, PSY15, Rey18, RS23, TTZ24, T ra23, YS22].

mean-based [DOS19]. Mean-field [CDGL22, DEH23, MP22b, BJ22,

BvdH12, BLM17, CF18, CL

T23, Da v24, DM23a, EOT05, FHH23, Gra09,

HKXZ23, JLM15, KR

TY24, Kol22, LS16b, LP21, Rey18, RS23, T ra23, YS22].

mean-rev erting [FFK12, MAL14]. Mean-V ariance

[DR91, Sc h92, JMSS12, LZ06]. Means [Ale94b, DL10, F

G18, Le15].

Measure [BB92, Del98, Din95, HS93a, P o v95, AN22, ABKR18, BNS21,

BKT22, CFY05, CKLSF24, DD10, D

W24, DHS18, El 09, FRSW22, F ou15,

Gol10, HNNZ13, JK14, KP04b, Lar14, LRS17, LC22, MV20, MR

V21, MR12,

PS14, P an08, PV23, RS06, ST21]. Measure-v alued

[Del98, ABKR18, CKLSF24, DD10, FRSW22, MV20, PV23]. measured

[DL18b]. measuremen ts [AR21]. Measures

[CC93, DS95, KX95, AH24, Ass98, A

C03, BRZ23, BY05, BCDM24, BR15,

BL11, Bud02, Bur07, CST22, CRX21, CGR09, Com97, DGS23, D

AM10, Eb e14,

ER08, FMN

+

16, HRS24, HK21, HK23, HS23, JMRS09, JLP08, JKM07, Jia08,

Las02, Las04, Muk22, PP18, Pia99, PS17b, RSM09, Sc h04, W an23, vEK08].

Measuring [GD

VM19, BNK12]. mec hanics [ML16]. mec hanism

[Aus08, GHKM23]. Media

[CF94, FM94, Bha99, CGM09, GS09, GLS18, Mal03, MS11, She02]. medium

[CP09, SS18, W ¨ ut06]. meet [SGC24]. Meeting [A

CHQ24]. Memory

[BM12, A

GGL10, BH03a, CS24, CGT23, CL14, CFF02, GRS00, Gra21,

HRS97, JPS

+

22, LN13]. memory-optimal [JPS

+

22]. Mendelian [LN09].

mer [FLR22a]. mergers [KS16]. merges [FR

T14]. Meromorphic [KKP12].

Mertens [Zil24]. Mesoscopic [HK17, LS20]. mesoscopics [BDKT20].

message [BLM15]. metadynamics [JLZ21]. metap opulation [BP05a].

Metastabilit y [DdHJN17, F

GG93, JLM19, L

Y22, OT22, HMS04].

Metastable [BNN24, BCS19, FMN

+

16, SS19]. meteors [BBPS15]. Metho d

[A G93, DH93a, JM02, Jou02, Loh92, MPST02, Ro o94, XS92a, XS92b,

AKH02, BKH15, BRZ23, BK15b, BKN22, BD17, BN19, CCD19, CS11a,

CS17a, CM14, ER08, FTW11, F

G20, FK21, FLM23, F on10, FMMP08, GR21,

GPR17, GL

W05, GR97, HJK12, HJK13, IH23, KM11, Keb05, LS17b, LS19,

M ´ el00, OTV12, ST21, TV03, T ri15, Xia97, Xu19, dSDG10]. Metho ds

[DH91, DH92, DO94, EH95, FHY92, NP01, A

GK11, BM22, BCJ14, BJKT16,

Bro99, CL09b, DD10, DMO14, DMP96, EP24, GO19, HHK20, HLR22,

HKV20, JLR03,

LRR13, Nar16, QH22, TK02, WKRS19]. Metric

[Gr ¨ u14, But14, LO04, TSM19]. Metrop olis [B ´ ed07, BRS09, BR

TP18,

BR17a, Eb e14, FIKP98, GGR97, GHKM23, HSV14, HHH09, HJ23, Ing94,

Jia15, JLM15, MZ14, MPS12, Mic02, NR

Y12, RR06, SV10, Tie98, VK21].

Metrop olis-within-Gibbs [RR06]. Mey er [BB20c]. Mey er- [BB20c].

microscopic [FM04]. Microscopics [BDKT20]. microstructure [HX22].

migration [Bor12, Co x10]. Milstein [BKN

+

24, Y an05]. Milstein-t yp e

[BKN

+

24]. Mimic king [BS13, Hob16]. mimicry [LR21]. min [Bra10, Dd04].

Minimal [CS17a, JKM07, McD95, Ale96, CHS22, GTW22, KL96, Lee97,

LvZ04, NT24, P en96, P en97, RS06, Y uk99]. minimalit y [CRSF23].

Minimax [ELS17, Gen23]. Minimising [RR14]. minimization

[Nag12, Sto04]. Minimizing [Ale94b, JWW11, Pha02, HNS10, Sc h02].

Minim um [AB92, Jai93, DFT03]. minor [CZ16]. minorization [QH21].

minors [CJL21]. Mises [BH22]. misleading [RSX99]. missp ecification

[Hob98]. Mittag [BKW24]. Mittag-Leffler [BKW24]. Mixed

[CS00a, GS05, BGHM10, BKW24, CSS22, LM21, Mar19, ST04, VPV08].

mixes [Jon06b, LPS21, PS17a]. Mixing [A

GvdHdH18, BBS11, GNS23,

HKL

+

19, Jia15, LL20a, L

Y24, LS18, MS21, MS12, MNP14, QS23b, T ra23,

Wil04, BMST97, BGV20, BNN24, CF07, Dre00, DGJ09, FK13, GK07b, GJ18,

HS07, Lal00, LRdH98, MS18, Mor06, RR19, SZ17, TVVY12, WSH09].

mixture [HR04]. mixtures [AK05b, DK24, EG18, MR12]. mobile

[Cla96, Sta15]. mobilit y [ST10]. mo dal [GK07b]. Mo de

[LSZ13, CS02, DH06]. Mo del

[AB92, Ber92, BM01, BFM17, CL

T23, CvH07, CW93, Dev92b, DZ01, DS93,

EK92, FP93, F

GG93, KL01, KLS95, Kot92, LC93, MR94a, MW94, Mor92,

dGvZ93, ADH20, AS04, AZ14a, AES24, AMP02, AS10, And98, AP17, A ta05a,

A C17, BCH22, BMX17, BN17, Bal21, BK15a, Ban08, BFM11, BHL96,

BEG00, BP05a, BR19, BZ10, Bar19, BS17a, BGY98, BK16a, BK17b, B

ˇ

C05,

BFHM20, BCPR15, BvdH12, BSZ15, BZ19, BJR08, BR17a, BNK12, BU18,

BL12b, BK06, BC14a, BM05, BF05, BCS19, BN97, Bra99, BMW19, CDN02,

Can19, Cer15, CDS23, CS11a, CDL17, CQ97, CS21, COMR22, CCL13, Cos16,

Cou08, CS99a, CD02, CD03, CP08, Co x10, CP14, CPS16, Dai96, DRST09,

DH07, DIR

T15, DM06b, DR09, DZ15, EOT05, EKPS00, FK11, FS02, FMP00].

mo del [F

GG14, FM18, F o x16, FEvdD16, FLR22b, FW22, GK21, GRS04,

[A G14, PSZ14, TvH12]. nondominated [BN15b, CC16]. Nonequilibrium

[GLM17, Li18, SPS24]. nonergo dic [DGLM10, JK14]. Nonexistence

[vEK08]. nonexpansiv e [Ban19]. Nonexp onen tial [BVL

T20].

Nonextensiv e [DMM17]. nonglobally [F

G20, HJK12]. nongradien t

[BF G13]. nonhierarc hical [BK06]. Nonhomogeneous

[DM94, NP95, DS05, MW10, WL16]. nonindexable [V er16].

Nonin tersecting [TW07]. Nonlinear

[BPT94, Cho09, EH95, HST91, HL01, KLS97, Kot92, Y an20, BDG16, BP05b,

BPS04, CHMK20, CL03, CL04, CvH07, CNV22, CJK19, CD99, Del98, DG99,

DD10, D

W98, EW03, FTW11, FW99a, GS24, GZZ15, HSV07, HL

T21, HJK13,

INPY13, JKW11, KLP15, LPSX23, LO04, L

YZ19, Lo e18, MM01, MP06,

MR08, NZ15, Ren16, SZ06, See20, ST21, T or16, WZ24, Zha23, Zh u15, dBG12].

Nonlinearit y [Cho02]. nonlo cal [CH19, GM

´

S19]. nonlo calised [LR19].

nonmixing [CL04]. nonmonotonic [Mo y15]. Nonmonotonicit y [LRZ06].

nonnegativ e [Zer98]. Nonnormal [Ber94, CS11a, SZZ21]. Nonparametric

[AR21, CS23, T o d19, GJ24, LPW08, LPW14]. nonparametrics [WHN07].

nonp olygonal [DH13a]. nonp ositiv e [KLP15]. nonpro duct

[BRS09, Kel96]. nonreconstruction [SZ17]. Nonrev ersible

[Ass98, Fil91, DHN00, WK24]. nonsingular [MR06b]. nonsmo oth [BTZ04].

nonspherical [AK05b]. Nonstandard [CC93, HK22, Puh15].

Nonstationary [MW94, Niu97, ZY96]. nonsymmetric [Che22a].

Non trivial [SSC95]. Non uniform [IT12, OP00, JPV99, Sad98].

non uniqueness [Nor99]. nonzero [DFM18, IV17]. nonzero-sum [DFM18].

Norm [Blo92, Cho09, Kar10b]. Normal

[Ber94, Gol04, GP10, LRSY19, LR19, MR93, Pit99, BC09, BMR08, CT23,

FK22, HHR96, JL09, LNS21, LC03, SY23, Y at09]. Normalit y

[LZ98, JL08, MP09]. normalized [BT08, Coh04, DRS16, R

WF13].

normalizing [Hub15]. norms [DGJ09, HPS03]. Note

[Ale93, Alb09, Bor16, LS19, LPW14, Tie98, W eb01a]. notions [GHK11].

Nuclear [KX95]. Nucleation [GS17, GW22, HQR96]. Null

[AMS06b, Sha15]. Num b er [ASG93, EH95, GY04, MZ91, P et91, ABT00,

BCHL98, BS15, CDL17, CQ97, CX02, DFPR22, Fil13, FP17, GK23a, HH18,

KP96, KP98, MR17, PM24, TLC93]. Num b erical [MPST02]. Num b ers

[Blo92, Fin94, P et91, BL08, BF10, BC22a, FM18, KR11, Ow a18, PY03, RR97b].

Num ´ eraire [Kar10a]. Num ´ eraire-in v arian t [Kar10a]. Numerical

[CR16, CCD19, DH91, DH92, DMP96, DO94, Mor05, PR

W95, Ric11,

dSDG10, BdR

GL20, CL22, FTW11, HNS11, HJK12, PS16, Zha04].

oblique [CEK12]. obliquely [EF21]. observ abilit y [vH09]. observ ables

[MSZ19]. observ ation [CLP16, CDF

O13, DS15, DNT23, ES24].

observ ation-driv en [DNT23]. observ ations [BLM17, BT12, KK04, Ste99].

Observ ed [CG92, K

O92, PQ01, BCFP18, BGHK20, CDD24, CLR06, DRS16].

observing [Mat05]. obstacle [GIO

+

17]. obstacles [DS17, PS20].

obstructions [GK23a]. o ccupancy [BGL02, EF21]. Occupation

[ABT

+

11a, ABT

+

11b, Din95, Ben96, W eb01a, W eb01b]. Occupied [MR94b].

O’Connell [NS22]. ODE [FMMP08]. off

[HMY21, JM03, MR17, PR98a, RS03b, ZBM04]. off-diagonal [HMY21].

Offered [MW94]. Offered-Load [MW94]. offs [DSC06]. Old

[CDP18, CD02, CD03, NP05]. omega [Har13, RZ18]. on-off [PR98a]. on/off

[RS03b]. One [AAK17, A

GP95, BS17b, CMP94, DM24, DR08, GdH93, Jou02,

L T23, PP08a, P o v95, R

T92, Roi07, AZ10, AJKH14, BBC17a, BC02, BL12a,

BCMR21, B

ˇ

C05, BJ22, BJR16, BDKR19, BR15, BT17, CF09, CG17, CGR09,

CFJ23, DH23, DI17, DM23b, FR

T14, FSW15, FP17, Go e06b, GZ09, GLM17,

HL21, JKK03, Kol17, LS13, LM06, T ur18, Vys08, YZ19]. one-armed [GZ09].

one-bit [DM23b]. One-dep enden t [L

T23]. One-Dimensional

[A GP95, CMP94, GdH93, Jou02, P o v95, AAK17, BS17b, DR08, PP08a, Roi07,

AJKH14, BC02, BL12a, BJ22, BDKR19, BR15, CF09, CG17, CGR09, CFJ23,

DH23, DI17, FR

T14, GLM17, HL21, LS13, LM06, T ur18, Vys08, YZ19].

One-p oin t [DM24]. one-sided [BCMR21, BJR16, FSW15]. on to [HR97].

Op en [IL24, Y am95, APT20, AK05c, DeB04, GNS23, Har00, Har03b, Har06,

HSH

+

13, MP22b, SXY21]. op en-lo op [MP22b, SXY21]. op ening [RZ08].

op erating [KKL

W09, KW04]. op erator [B¨ at99, BD

W17, DL22, TKH09].

op erator-scaling [BD

W17]. Op erators [T o o02, AP24, Mer07]. opinion

[CF11]. opp ortunities [BP05b]. optical [dBG12]. Optimal

[AFKP20, AM10, BMX17, BR01, BHRS23, BY24, BK16a, BK17b, BGBP23,

BRS09, BP05b, BPS04, BR08, CT23, CPT12, Cla18, CGK

+

23, Dar21,

DOS19, DK08a, DO94, EPZ20, FK11, FS99, FHY92, GK95b, GK96, Gua02,

HS93b, HS93a, HK92, HP92, HK04, IM10, Jan01, JKP13, JLM15, KTT17,

K QRM11, LP04, LM09, MS20, MG04, MP20, NR06, NR

Y12, NZ15, Ott13,

PQ01, PST12, Sc h01, SWZ14, SS94, T ou00, XS92a, XS92b, XZ13, Y u17a,

vdHvLS21, AJKH14, ARS17, AJO14, A

C17, APP07, APP15, BVP22,

BCFP18, BJMP23, Bel11, Bel13, BC18, BL21, BDL16, BG05b, BR06, CR

T17,

CCHH05, ¸

Cet18, CMY03, CCK23, CFJ16, CHO08, DP20, D

W05b, EP24,

Egl05, EV06, EJ16, F

G18, FK10, FS02, FP15, GGS03, GGR97, GO12, GL14].

optimal

[GK03, GIO

+

17, GO19, GL21, HH08, HKK06, HKM24, JPS

+

22, K¨ al22, KS14,

KMPT10, KK24, KS99b, KS03a, KS06a, KX22, MNW24, Mon22, MNS16,

MG02, NZ20, NW22, Ow e02, P al24, P em09, P es19, RZ18, R

T14, R

U08,

SW24, SXY21, TTZ24, TSM19, V er16, VK21, W ee98, Wie23, dSDG10].

Optimalit y [Cha93, KLST93, RS01, AK05c, A

G12, AMR04, A ta05b, A

G14,

B¨ au00, BEZ20, BW01, CW13, DL08, ELS17, GR15, GR06, Har98, HDP22,

Ja ´ s07, KR96, Kum00, Lo e08, Mag00, Sto03]. optimisation [CS16b, CS17b].

Optimization [BPT94, CK92, F ra02, HL97, NP02, ABD

W21, BM22, Bec06,

Bel11, Bel13, BL

Y22, BT10, Cal97, Cao21, EPQ01, KMK10a, KMZ17, LLS08,

MP21, Nar16, NZ20, PS17b, Y uk96]. Option

[ADGS98, Ak a95, KLR91, Kus95, Lo e18, Myn92, SS93, SSC95, EH11, FK16,

GY04, Hob98, JT03, Keb05, L

V03, RZ99]. optional [Kar15]. Options

[Das95, DH93b, AKP04, BZ16, BT22b, BL02, CKL22, CW13, CK19, CM96,

DFT03, DK08b, DK08c, Dol10, Dol13, EKT07, F us00, GHL

T14, GHA24,

Kif06a, Kif06b, KP03, Lam98, LS97, MPZ21, T o d19]. Order

[ABBJ94, BENP91, BB92, BL11, GK95b, L

T18, Rhe00, T ak92, AA13, A

V16,

AD20, BGT22, BHQ17, BJR16, CS22, CGZ14, CL17, CM14, D

WZZ20, Fla97,

Gol16, HLS16, KTPZ15, LNS21, LS17b, LS19, LL12, L

T19, LP23b, MPZ13,

MPZ21, M ¨ ul18, PZ19, PT15, RS03a, STZ13, Sw a18, Y uk15, Y un98, Zho23,

Zho24, dLS97]. Order-in v arian t [BL11]. Ordered [PY18, LMT96].

ordering [P en00]. Orderings [MS93a]. orders [DM02]. Organizing

[Cha93, BF96, Sad98]. Orien ted [KSS20, Lig95, BGR22, GRS04]. origin

[Jac02]. Orlicz [BF08]. Ornstein [CW93, DG13, SSV18]. Orthan t

[DH92, Che96, DG14, McD99]. oscillating [F ed14, T ri15]. oscillations

[BK24]. Oscillator [Pin92]. oscillators [BGJ18, Cop22]. oscillatory

[CM05]. other [BG21, BKS20, CCM06, CAP20, P ap98]. Outp erforming

[BHS12]. Output [FF94, KLS95]. o v erdominance [GS02]. o v erdominan t

[JKK03]. o v erflo w [HRS97]. o v erhand [Jon06b]. o v erload [AS04].

Ov errides [FH95]. Ov ersho ot [Cha94]. Ov ersho ots

[DK06, DT23, KKM04]. o v ertaking [KR96].

P ac king [PY02, R

T96, BG01, CFJ00, Rhe00]. P ad ´ e [JS12]. P ageRank

[BOC22, GvdHL20]. P ageRank’s [OC21]. pain ting [LPS21]. pair

[CGZ14, R¨ ol07]. pairs [CS11a, FK22]. P airwise [LR24, BCH22]. P alm

[CRX21, ARL08, BRZ23, Gol10, LS00]. pancreatic [MD18]. pap er [HL21].

parab olic [BC14a, CDS23, FTW11, GK00, GJKS15, GM

´

S19, HL00, Jac24,

JKW11, T om21, WZ20, dCMW23, vdHMS08]. parab olic-parab olic

[T om21]. paradigm [DL10]. P arado x [BK92, KMPT10, EL10]. P arallel

[A CR24, FFS93, Kel93, Ngu93, A

G14, BW01, GW00, Har98, WSH09].

P arameter [BB20b, CG92, FKR96, BM20, BU18, CDE

+

17, EFT07,

FRSW22, JLP08, MMPP07, MMPP08, Tsu19]. P arameters

[A G93, IR01, A

W05, KM18, L

W14]. P arametric [WH93]. parametrix

[BKH15]. parasite [Sc h97a]. parasites [Ban08]. parasitic [BHL96].

paraxial [GS09]. P arking [CMP94, DGJ

+

19, GL01, PRS23]. P arrondo

[EL10]. P art [PR

W95, HSV07, MP98]. P artial [ABBJ94, BB92, NP02, Sta03,

BL Y22, BEM08, BNS13, BLM17, CLP16, ¸

CJPY04, DMP22, DZ16, DM23b,

Ino02, LS15, LØP04, NR01, PM24, Ren16, See20, SW24, Zha12, Zha16b].

P artially [CG92, FFS93, K

O92, PQ01, BCFP18, DRS16, NR06]. P article

[BL01, DGM20, EW01, NS19, Yca93, AKH02, A

C03, BJ22, Ben96, BZ18,

BKN

+

24, CGR20, CF16b, Del98, DG99, DT05, DG05, DPR09, DR11, DH23,

DPBCD21, DGN05, EW03, FJ17, GGLO13, GJ24, GL

WZ22, GL23, Hey23,

JK14, JK23, JS07, KS05, LO04, L

T22, MG05, NT20, OC11, PP08a, PS14,

RvH15, Shk11, SS15, Sun24, STT19, TV03, Whi13, YS22, Y u07a].

particle-surviv or [JS07]. P articles

[BdR

GL20, Che01, ABL21, BS24, Bar20, BT96, BGZ22, CGR20, CGZ14,

CF16a, EP10, GKS04, HH18, IK10, JM08, KS16, L

Y17]. partition

[Ber10, GK21]. P artitioning [ZZ02, GK23a, P en00]. partitions

[AS23, DGP07, FLP13, F ´ er20, FRLS21, SD05]. partner [F o x16, FEvdD16].

parts [BBM07]. P assage [Ale93, BT19, FP93, FN93, FN94, GK95a, KS93a,

Kes93, Rhe95, vdBK93, AK05a, AP24, Asm98, ADH15, BGT22, BvdHH10,

BvdHH17, BT12, CT11, CZ03, CN23, DH13a, DHL18, DHL23, DP15,

DFK97, EK09, EJ16, EHW20, F

O24, FS22, FMS14, FKP23, GM05, GM08,

Gri13, Hof08, KSS20, KPR10, Mar02, Mar16, McD99, PW97, ZS09]. passing

[BLM15]. passiv e [BGHK20, KK04]. P ast [KLR91]. pasting [AK05a]. P ath

[Ak a95, AZ14a, Das95, GM12b, GL21, IR01, JR92, BPR22, BCFP18, BBRZ20,

BGvdHK15, BCD17, BT22b, BL

T23, Bra11a, BdHM23, BH12, CZ18, CST05,

CGK

+

23, GHA24, Gri16, HSV07, HKL

+

19, HDI16, Kel16, Ma j06, MvU05,

Mat05, Muk22, P em09, PTZ20, Ren16, T an14, VZ19, Wis01, Zho23, dRST19].

P ath-Dep enden t [Ak a95, Das95, BPR22, BCFP18, BT22b, BL

T23,

CGK

+

23, PTZ20, T an14, Zho23]. pathogen [LN06b]. paths

[ABKR18, BG02, DFM16, GY04, GM08, HM14]. P ath wise

[AJKH14, A

C20, CDFM20, CHO08, DFM16, Hey19, Sun24, CG17, F on10].

pattern [CR

V06, PS97]. P atterns

[HRS97, KL91, Coh96, Erh00, F ´ er20, L¨ ow98]. pa ying [DFT03, L

V03].

pa ymen t [AM10]. P a y offs [Lan15]. PCA [JLM20]. PDE [LLLZ18, dBG12].

PDEs [BL

T23, DM06a, FTW11, GZZ15, LdRS15, VZ19]. p eaco c ks

[KTT17]. p eak [Cer15]. P earcey [CM23]. P earson [GPR17, Sc h04].

p enalized [JS96]. p enalties [Cha05]. p enalt y [APP15, IS04, Lei08].

p endulum [FW99a]. P ercolation

[Ale93, BT19, FP93, FN93, FN94, Hol01, Kes93, Lig95, P en93, vdBK93,

ABA20, ABGK12, Ale96, AP24, ADH15, BBW04, Bal21, BGT22, BLZ11,

BZ15, BB15, BvdHH10, BvdHH17, BK24, BBFM03, BCDS15, CT11, CS00a,

CZ03, CN23, DH13a, DHL18, DHL23, Dar21, DGP24, F

O24, FS22, FMS14,

FKP23, GM05, GM08, Gou09, GS19, GH08, GHPS15, GS17, GS20, GHS21,

Gu22, GvdH24, HHJ17, HSST23, HHK21, Hof08, Hol98, Hut24, J

LTV12,

KSS20, Mar02, Mar16, MZ05, M ¨ ul15, P en96, Sta15, vdB11, vdBN17].

P erfect [CK07a, CK07b, CT01, ER18, Hub04, WL16, ADRS23, CFF02,

CS99b, Fil98, HR04, MLNW22, OT23]. P erformance

[BPT94, BGT01, DFP93, MZ14, O

W92, BM12, BJ24, Cal97, HRS99, MSZ19].

p erformances [

ˇ

Zit09]. p erimeter [BD20, BP18]. P erio dic

[BG05a, BC22b, BCJ22, Bha99, CGZ07, EP10, HI05, HIP06, PPZ22].

P erio dicit y [LP21, MMPV06]. p erio dogram [KM96]. P erlman [Y u17b].

p ermanen t [FRZ04]. P erm utation [F ri91, BM17, HNNZ13]. p erm utations

[BUV11, BSZ20, BR15, BS20, F ´ er20, Jin19]. P erp etual

[DH93b, KP03, EH11]. P erp etuities [HW09, HW10]. P erron [BL16a].

p ersistence [BB22, CS99a, HST18, Ow a18, Ow a22]. p ersisten t [BKS17].

p ersp ectiv e [Leh23b]. P erturbation [Ber94, Dec98, HLN21a, SZZ23].

p erturbations

[BB23, BJ20, CP14, Eb e14, F ed14, FW99a, KK01, K

Q18, Ma y09, MM10].

p erturb ed [A

G06, BYZ00, BGJ18, BM04, BE23b, CV21, CY21, FS14,

FHLN22, HP

ˇ

SV04, JL23a, KLZ98, YZ07, ZY96]. Ph [BD17, DHT10]. Phase

[A W94, BKW24, CHL21, HSST23, HMS04, J´ ar17, MR94a, MMX21, O’C91,

R Y13, TVVY12, T ur18, BS24, BCOR16, BLM15, BEMT21,

ˇ

CT16, Com97,

EOT05, FMP09, F ou22, FKKM18, GNP17, JLM15, JL22, Lac17, LRZ06,

MR V16, Pit08, R

W12, ST98]. Phase-T yp e [O’C91]. phenomena [W ag05].

Philosopher [Yca93]. Ph ylogenetic [MR12, BFJ06, DR13, DI17].

ph ylogenies [MR06b]. ph ylogen y [FLR22a, MV06]. ph ysical [Pia05].

Piecewise [BGT01, CC98a, D

Y95, ADNR21, BR17a, BKR22, Cos16,

CDMR12, DG13, KW07, L

W22, TK02, dSDG10]. pinned [BC02, GL18].

Pinning [AS06, AZ14a, Lac17, T on08]. pioneering [MZ05]. Pitfalls [T af11].

Pitman [DF20]. piv otal [MZ05]. piv oting [PM24]. piv ots [PM24]. Place

[ESS93]. planar [BLMZ14, BCF18, BT10, KM23, Sep97a]. Plane

[K O92, ADH20, BM05, EF21, MM01]. plan ted [GLM24, MMX21].

plaquette [CS21]. pla y er [CF18, DFM18, Fis17]. pla y ers [BEM08, CZ16].

plug [MP09]. plug-in [MP09]. plus [BH00]. Plymers [KV01]. P oincar ´ e

[FW99b, GL

WZ22, JSTV04, JM08, SS19, T ra23]. P oin t

[Ana93, Ana94, Eic95, HMY21, JM91, Mar01, BB07, BBC23, BH20a, B¨ at99,

BS05, BJN18, BR15, Bor08, BG96, BKT22, CY21, CF07, Chi05, CCL16,

CD V14, CFJ16, CDD24, DM24, DTW22, FL

´

O19, GP10, HH19, HO23b,

Hut24, JS07, KLS11, KS96, LRM15, LRP17, LR21, LP13a, Nar16, PY13,

Sc h05b, T ou00, TBUA23, Y

A15]. p oin ts

[AZ10, DS19, DSZ15, GH21, HDI16, KL96, M ˚ an99, MG04, Sep97a].

p oin t wise [MG04, PD22]. P oisson [Aal92, ABGK12, ABF13, AS10, A

CH97,

AZ14b, ABT92, BS96, BB07, BKW24, BG93, BC01, BDK06, BCDM24,

Bor08, BG96, CR18, CQ97, CX02, CCL16, CDE

+

17, Cou08, Da v24, DF06,

DK92, DGM06, DGPR19, EN18, ELS17, Erh00, FS16, F en07, F

G08, FP22,

FRSW22, GR21, Gap05, GS19, GG97, GS05, Hei05, HSS06, HR09, HJJ16,

IM10, JLP08, JL23b, JS07, JKK02, KX95, LRPY22, LSZ97, LNS21, LO23,

Loa92, LM21, M ˚ an99, NT24, P el10, R¨ ol07, Ro o94, Tsu19, YS96].

P oisson-driv en [BS96]. P oisson-lik e [A

CH97]. P oisson-skip [LSZ97].

P oisson-w eigh ted [ABGK12, NT24]. P oissonian

[ABK12, FJ19, Ken11, Pia99]. p olarit y [Gup12]. P olicies

[BENP91, HP92, AK05c, B¨ au00, BJ24, DL08, FL96, GK09, GW00, Har98,

Mag00, RS07, SW12, STZ14, V er16]. p olicy

[AM10, BW01, Dd04, HDP22, KKL

W09, KW04, VPV08]. P olish

[GR06, GS11]. P ollard [KMPT10]. P olling

[CPR95, KS92, MMPP08, FL96, HDP22, MM03, MMPV06, MMPP07].

P olluted [GHS21, GK23b]. P´ oly a

[BT22a, CPS11, CCL13, MV20, vdHHKR16]. p olygons [HR

W08].

P olyhedral [BPT94, LR18]. p olymer

[AZ10, CP09, FJ19, K

Q18, MN22, NS22, Viv23]. p olymers [AS06, Cla22].

p olymorphism [AS10]. P olynomial

[Cho02, CLSF18, JR02, L

Y17, KZ09, Li18, LdRS15, LdRS18, Mek15].

p olynomials [BGZ22, LP23a]. p olytop e [BLM15]. p olytop es

[BR04, EN18]. p olytopic [CDD24]. p o ol [AP16]. p o oling [AK05c, BW01].

p o ols [SY13]. P opulation

[BK95, BNT92, CW93, Dur13, EK92, Mor92, Ngu94, dGvZ93, AdHR21,

BBT17, BL06, BCS19, Cer15, CMT21, Cla96, Eth04, ER10, FH98, FM04,

FLR22b, Jag97, Kel13, LS16a, PS24, Sta97, TTZ24]. p opulations

[BST24, BHP10, BGK

+

23, BEM07, CL07a, Dur13, DF16, HW07, SJ05].

p orous [Bha99]. P ortfolio

[ASCDH09, CK92, CS17b, HXZ22, HP92, NP02, PQ01, SSC95, BHS12,

BL Y22, CS16b, DRST09, GK03, HSX22, KMK10a, L

ˇ

Z13, PS17b]. P ortfolios

[CK93, GR12, LS95, CT04, ET05, GSS13, MSZ19, T af11]. p osedness

[CDG23, FHLN22, KNRS22, MWZZ15]. p osition [AFKP20]. P ositions

[McD95, ARS17]. P ositiv e [AMS06a, A

GD94, BDH10, Dai95, DG13, H¨ ag99,

MS93a, BCOR16, BD

W23, BK16b, Bra11a, BGZ22, Che96, CK07a, CK07b,

CFMT11, DHJ23, FKR96, FPR

W18, HLS19a, Kol17, MS18, Xu24b].

p ositivit y [FKM96]. p ossibilit y [LS97]. p ossible [DGR09]. p osterior

[MMN22]. p oten tial [Bal19, BDN23, BG02, CDL17, MPdS19, YZ19, Zer98].

p oten tial-based [BDN23]. p oten tials

[AS06, Gu ´ e03, MR

V16, Xu18, vdHMS08]. P otts [BG23, H¨ ag99, JKS18].

P o w er [JM15, GvdH24, HP15, Jan08, LM05, Nut12, PS20, TY11, TT11].

p o w er-la w [GvdH24, PS20]. Practical [DFMS04]. Precise [F

GP21].

Precision [CS95]. Predator [Als93, Sc h97a, Cos16]. Predator-Prey

[Als93, Sc h97a]. predicted [Hey23]. Predicting [Ste93, Ste95, Ste99].

Prediction [DR93, Ros95, BEZ20, WM04]. preference [Laz04].

preferences [Kar10a]. Preferen tial

[BJN18, JW21, BOC22, CS13a, CCL13, JM15, JK22, PRR13]. premalignan t

[F GLS23]. premia [GR12]. prescrib ed [EEH14]. presence

[APP15, CD99, DM06b, Dol13, EV12, HN19, LS97, MM10]. preserv ed

[GO98]. pressure [DL08]. Prey [Als93, Cos16, Sc h97a]. prey-predator

[Cos16]. price [BD19a, BHQ17, BF04b, BT22b, CHMK20, DH04, EH11,

GRS08, HP15, JT10, Kle03, KP16, L

V03, Num00]. Prices [DG95, JM02,

RS91, BK15a, CLR06, CS17b, EH11, JT03, KMK10a, KS06b, RZ99, RZ08].

Pricing [BJR08, Cha99, Das95, DH93b, KLR91, Myn92, SSC95, AL17,

ARS17, DM06b, EKT07, FK16, GY04, GRS08, HS19b, Hob98, KK96, Keb05,

Lei08, Lo e18, Pul14]. principal [CJL21]. Principle [CPR95, BN15a, Ber97a,

BdHM23, BCP11, Cer09, CKW21, EPS09, EPQ01, HO23b, KW07, Pia05].

principles

[AK05a, BD

W23, BF

G13, BD

W17, D

AM10, D

WZZ20, FH98, JK23, PW97].

prior [LRS17]. priori [CM08]. priorit y [ABKR18, GK09, MvU05, V er16].

priors [BC18, HJ23]. Probab [T ou18, W eb01a]. Probab.

[BvdHH17, LO17, Ano99, Ano02, Ano03]. Probabilistic

[Bro99, FKP23, FH95, FP95b, HPTvD95, Jou02, MW07, Rhe94, BKH15,

BL12a, Ber02, CL15, CZ16, CH19, Con22, FTW11, FKM96, F ou00, FM04,

Gu ´ e03, JLR03, MR05, T an14]. Probabilities [A CL W95, BMS02, GN91,

Loa92, AR96, Asm98, BC02, CL03, CL07b, CL11, CDS09, F uh04, GGS03,

GW97, HP

ˇ

SV04, Jel99, Kah08, KKM04, KS03b, LS00, Miy04, PW23, Sad96].

Probabilit y [AR02, AB92, AB93, Din95, ESS93, BY05, BFR

T18, BHS12,

CSX23, CX16, CS99b, DGS23, FPZ05, HRS24, HNS10, JM03, KPT

+

16,

Lac03, MN97, PY03, PS20, San08, Sc h02, SY23, WH17, XZ13]. Problem

[Col02, DZ94, DPT01, DO94, KS93a, KZ94, L

W92, Pit92, Rhe93, Rhe94,

AS16a, AJO14, APP07, APP08, BS24, BB20c, BDK06, BQ19, BJMP23,

BT00, BTZ04, BLM17, CP19b, CCCS11, CC98b, CvH10, Cla18, CRSF23,

DS15, DP15, DE17, DH18, D

W24, D

W05b, DSS09, EJ16, ES03, EHW20,

GK23a, Gap05, GS24, GZ09, GK03, HO23a, HH08, HI05, HK13, Jac02,

JLR03, J´ ar17, KRSS23, KK24, KLS97, K

QRM11, KS03a, KS06a, KX22,

LRM15, Lef04, LS24, Lo e08, MMX21, M ¨ ul18, Pit99, PZ19, Pul14, Rhe00,

RZ18, Sc h04, Sc h13, Sez10, VPV08, Wie23, ZRH15, ZZ24, ZS09]. probl ` emes

[Mic96]. Problems

[EK94, FM94, Hog93, Pha02, AKP04, BVL

T20, BMX17, BK17a, BS05, Bel11,

Bel13, BDM17, BF08, BET05, BMR08, BR06, BR08, Cao21, CC16, CS23,

CPT12, CS13b, DP20, Del98, Dd04, FR11, F

G18, F er15, GK96, GM

´

S19,

Gu22, GO19, HL

T21, HT12, HPS03, IH23, JMRS09, JP17, KMZ17, KR96,

LST23, LM09, Ott13, P en00, R

U08, STZ13, SXY21, T an14, Y uk96].

problems-Exploration [CS23]. pro cedure [DdBD24, JS96]. pro cedures

[Ber97a]. Pro cess

[Als93, ABT92, BK01, CW93, CGS93, FF94, Fil91, GL01, K

OOS91, Lef91,

QS94, Yca93, dGvZ93, AR96, ADNR21, ABK12, APP07, APP08, APP15,

BB07, BGY23, BC16, BG01, BH01, BH03b, Ber10, BJR08, BRZ19, BNS21,

Bor08, BGL02, BH17, BG21, BEMT21, BNS13, BS13, BGR22, BM96, BF96,

CV21, CF07, CDL09, CM23, CD11, CA18, CSX23, CCL16, CG17, CNV22,

CFJ16, CS99a, DR13, DDMT12, DJ12, DHS18, DM05, DG18, DLS03, EH11,

EV12, EFPS17, F

GG14, FN17, FJ24, GNS23, GM12a, Gol10, Gra09, Gra21,

GLP23, GM12b, Gri16, GKS04, GZ08, HMT22, HMY21, HS19a, HS21b,

Hey19, IM10, Iv a18, JLM19, KS99a, Kar13, KS24a, KSS20, KR23, KST04,

Kro99, LL20a, L

Y24, Lam05, LP13a, Le15, L

T22, L

YZ19, MRS01]. pro cess

[Mar08, Miy04, MS15, Ott13, P an08, P ap98, P ap00, P er00, P op04, PR24,

QS23b, Rem08, R

W12, Sc h05b, SYY20, T ra23, WHN07, ZS09, dLS97, vdB11].

pro cess-Mon te [ADNR21]. Pro cesses

[ASG93, AR02, A th94, A

V95, BMS02, CT91, CJ94, CFF02, DR93, DK92,

DKZ94, D

Y95, DM94, Eic95, GK95a, Gla93, HR94, HPTvD95, JM91, KM95,

KW91, Loa92, Mas95, MP01, MS93b, NP01, RR91, RR94, SY94, Ste93,

Ste95, T ak92, W or95, YH93, A

CD15, AS97, AA13, AH98b, Alb04, A

CG17,

AK05a, AL

V23, A

GS23, AMS06a, APT20, Asm98, Ass98, AdHR21, AKP04,

BBBW22, BBC23, BDMT11, Ban19, BRZ23, BH20a, BNS11, BS12, BN15a,

BBRZ20, BBL

+

97, BS05, BST04, BBL14, BFS21, BLZ11, BZ15, Ber97b,

BDKT20, BBD

W22, Bha99, BM04, BD12, BL02, BG21, BH19, BCL06, BG96,

BD15, BC09, BR13, But14, CCP24, CM03, CS18, CS24, Cha99, CD06,

CFY05, Chi04, Chi05, Chi07, CC98b, CPT12, Cla18, CS06, Coh96].

pro cesses [CD

V14, CS11b, Con23, CL09b, Cra18, CDMR12, CFMT11,

DR02, Das96, DR96, DP15, DH13b, DGC20, DJ12, Del98, DFH16, DK99a,

[F ed14, GJ18, SZ17]. Rare

[BBD

W22, CD

V14, GK95a, BG08, BFW21, BDS20, DG05, DKPRB20, Erh00].

rare-ev en t [BG08]. Rarit y [CAP20]. ratc het [PSW12, T an23]. Rate

[Ale94a, Ale95, AKH02, BBC19, DMY95, Gra09, HS93b, HS93a, HLN16,

Ing94, PP12, P ` en05, RS95, AHS05, BT05, BDKT20, BT96, CT04, CTZ04,

DF06, DGR09, DKM17, FS99, F on10, GG13a, GOP03, Hey23, HT12, JM24,

Kel13, KT04, Lal00, LMT12, LS18, Li18, L

W22, LP08, MR02, MP06, O’N97,

Pia05, QW24, Rob24, SX23, YEC10]. Rates

[Ale93, Ale94b, A th94, A

V95, BG93, Che01, DF95b, JR02, KZ09, KLS95,

KS05, MT94a, Mil94, R

Y94, Rhe95, Ros93, SY23, A ta08, BB20b, BHL96,

Bax05, Bel11, BdHNT22, But14, BKS20, CJK19, CS02, DPBCD21, DR10,

DFMS04, FS16, FK16, GHH07, HRS24, Lan15, LMT96, MNW24, M´ ar97,

MW98, MW13, NV03, PP08b, PRR13, P el98, PW04, RR97a, RR98a, T ra23].

Ratio [AR02, A

GSC02, AR20, BS07, FKM96, GHP13, PZ08]. rational

[MM10]. ratios [PGZ07]. ra y [MM07]. Ra yleigh [HS23]. RBM [DH91]. R C

[MP01]. RDEs [CP19b]. reac hes [JR14]. Reac hing [DGR09]. reactan t

[BR13]. Reaction

[Blo92, Kot92, ADE18, BKPR06, BS05, BL12b, BN97, Bro99, CW16, Cer09,

KK13, KL02, L

W19, LdRS15, MP14, P er00, PP15, PV23].

Reaction-Diffusion [Kot92, KL02, LdRS15, P er00]. reaction-h yp erb olic

[Bro99]. Reactions [BL01]. Reading [RS07]. Real

[DLS01, GS18, ABB23, BB20a, EPZ20, EP22, FJ22, KPT

+

16, KLSY03,

LS16a, PTZ17, RS14, Wie23]. Real-time [DLS01, EPZ20, EP22, KLSY03].

realisabilit y [LRM15]. realised [BSV24]. realizabilit y [KLS11].

Rearrangemen t [HW94]. rearrangemen ts [BCTV07]. receiv er [PZ08].

recen tly [Jel99]. Recolonization [KKN95]. recom binan t [ADS14].

Recom bination [JS10, DK99b, EV12, LPS21, LL12]. Reconstructing

[DRR21, Mat05]. Reconstruction [DO94, MPP17, Mos01, DR13, DOS19,

FLR22a, GLM18, HL20, LM02, MNS16, HL22]. record [Y ao97]. reco v eries

[BL06]. Reco v ering [EH11]. Reco v ery [DN91, JK17, MR

W18, MNS16].

Rectangle [DH91]. rectangles [AJvM22]. rectangular [BS20].

Recurrence [Dai95, PW21, Sil96, AMS06a, BDH10, CDN02, Che96, Col09,

DFK97, DG13, FL13, GTW22, HI09, HJJ16, Pit99, RR06, Wyn99].

recurren t [Bra11a, CK07a, CK07b, CW19, D

W05a]. recursions

[Bur07, Kel16, Mo y15, Roi07]. Recursiv e

[DSS96, MS91, P an08, W u09, ABDL

V22, AB05, BGY23, DGM06, EPQ01,

LP10, Mer07, NR04, PS22, SV02, Zha16a]. RED [MR06a]. redistribution

[CV21]. Reduced [BZ19, SS93, PZ08]. Reduced-form [BZ19]. reducible

[Big12]. reduction [HW05, INPY13, JPS

+

22, KK13, Keb05]. Reed [Nea06].

Reference [Ish93]. References [Cha93]. Refinemen t [ZZ02]. Reflected

[CM08, DH92, GIO

+

17, QX18, BB23, BQ19, BC15, BdR

GL20, DEH23,

DM05, DG18, EF21, Han06b, KR14, LST23, MPZ13, MPZ21, Zha16b].

Reflecting [A

GP95, BB20b, Bar20, BDH10, Bra11a, Che96, KW07].

reflection [BN15a, BEH18, Con23, MPZ21]. reflections [CEK12, dCMW23].

regarding [FKKM18]. Regeneration

[WPRS21, CS11b, MMPP07, MMPP08]. Regeneration-enric hed

[WPRS21]. Regenerativ e [CFF02, GK95a, Gra21]. regime

[AZ14a, ABP15, AP16, A

G12, AB14, A

G14, A

C17, BM19a, BM20, CS24,

CFJ23, GG13a, GG13b, GS09, HHK21, HSX22, HP20, LP23a, Li23,

MMPV06, OBA23, Ow a22, Ree09, SZ17]. regimes

[BF10, B

ˇ

C05, Ber10, CGM09, Gou09]. Region [Lef91, DK24]. Regression

[HST91, BPS04, GL

W05, HK22, QS23a, BS21]. regression-based [GL

W05].

Regret [SS93]. Regular [Gre94, A

CD15, BDM02, BS23, BL02, Can19,

Che13, CS11b, DTW22, HK23, JMRS09, LS17a, L

TVR14, TVVY12].

Regularit y

[BGR18, LRM15, LS15, BN24, DP20, F eh23, F ou00, FJ24, JSW20, LP08].

Regularization [GH22]. regularly [DHS18, DM20, HLMS05, OCBG11].

regulated [A

G09, BEM07, Eth04, FM04, HW07]. regulation [BD07].

regulatory [DS07b]. reinforced

[A CG17, BS12, CNV22, CL09a, DMM17, GVR17, Sc h21, vdHHKR16].

Reinforcemen t [LL17, CL

T23, CNV22, HHK21, KMS22, LC03].

reinforcemen ts [ER24]. reinsurance [LM09, Sc h02].

reinsurance/in v estmen t [LM09]. reject [GHKM23]. Related

[Das95, DO94, AS10, A

CH97, BC15, ¸

CD16, CE10, Jia08, KM18,

LRR13,

MN97, NZ15, VZ19]. relation [BB20a, MZ14]. relations [MWZ07, Sil96].

Relationship [HR94, W al09]. Relativ e [YY09, CCP24]. Relaxation

[CCM06, CM03, Gra09, Mic02, WK24]. relev an t [CSZ17]. REM

[BF05, FIKP98]. REM-lik e [BF05]. remaining [BBP22, Puh15]. remark

[FW99a]. remarks [AK05a]. remo v al [O’N97]. remo v al-dep enden t

[O’N97]. reneging [KR10, KLRS11]. Renew al [Bax05, Gol91, CGZ07,

Chi07, Chi15, CL17, F uh04, MW08, PS20, PY98, Sc h97b, ST04].

renew al-theoretic [PY98]. Renew als [DG07]. Renormalization [CP08].

R ´ en yi [ABD

W21, BdHM23, Cao21, DKPRB20, Gol13, KKM06, R ¸

S18].

Repair [BENP91]. rep eated [GRS

+

16]. Rep ellen t [GdH93]. rep elling

[BC21, MN23]. Replacemen t [CGS93, HS93b, HS93a, GM19, HO23a].

replica [Da v24, Gen23]. Replication

[Kus95, ADGS98, BDG16, BD19b, BF04b, BT00, JLR03, Lac03]. replicator

[HI09, Imh05, Leh23b]. Represen tation

[ER Y95, MZ02, QS94, Zha05, CC16, FP15, Har00, Har03b, Har06, HL

T21,

HR04, KP04b, PW10, PY98, SXY21, TBUA23]. represen tations

[BS14, GM

´

S19]. Repro ducing [NP01]. repulsion [CGZ14]. required

[CD18]. Rescaled [CK03, Che22b]. reserv ation [HL97]. reserv oir

[GGO23]. resistance [ABBL09, QX18]. resolution [DSS96]. Resolv en t

[K O92]. resonance [BG02, HI05, HIP06]. Resource

[BD15, AK05c, BW01, BJ24, FR

T03, GTZ20, HL97, R

V15]. resources

[CH19]. resp ect [Kar24]. Resp ecting [CH91]. resp onden t [AR16].

resp onden t-driv en [AR16]. rest [DSZ15]. restless [V er16]. restrained

[BPZ07]. restricted [FMN

+

16, FV21, Gen23]. Result

[CH91, CD06, FLR22a, FJL18, GLM18, KR06, Lac22, Mou01]. Results

[Ger11, GM95, Mor92, AN22, A

G14, APP08, BH03a, BB03, DDSJ08, DI10,

DN97, ELM22, Har13, MN97, MMX21, PS97, PS05, Sw a18, YR23, YZ07].

return [P au02]. returns [BP05b]. rev ersal [CCM06]. rev erse [BS14].

Rev ersible

[DSC93, Din95, FHY92, Yca93, CHS17, Chi16, HKL

+

19, Kar07, LP04, VPV08].

rev erting [FFK12, MAL14]. review [AK05c, Har98, Mag00]. revisited

[Ban08, DG18, GINR09, GZ09, HW09, HW10, Lan12, LP13b, LP17a, Y ao97].

rew ard [Chi07, KR96]. Rew ards [HK92, CS06]. rewiring [OT23]. Rho

[KMPT10]. Riccati [BDKR19]. Ricci [FM16]. ric h [A

GS23].

ric h-get-ric her [A

GS23]. Ric hardson [ADH20, DH07, FP93, Hof05]. ric her

[A GS23]. ridged [BR

TP18]. Riemann [ABH17]. Riesz [CDS09, RS23].

Riesz-t yp e [RS23]. riffle [ADS11]. Righ t [Kli19, DH04, GIO

+

17].

righ t-con tin uous [GIO

+

17]. Rigidit y [Hol01, Li23, BDG

+

24, Hol98].

Rigorous [Sw a18]. Risk [AB22, BNK12, BL

Y22, FS02, MS93b, NP02,

Pha02, APP08, APP15, BE23a, BF02, CCHH05, ¸

CJPY04, DP15, DK08b,

EK09, GM12b, Gri16, GR12, HNS10, HP

ˇ

SV04, IH23, JL

T24, Ja ´ s07, Jia08,

JKP13, KKM04, KS06b, Miy04, Mon22, NS19, Nag12, P au02, Sc h04, Sc h97b].

risk-a w are [IH23]. Risk-Sensitiv e

[NP02, AB22, BL

Y22, FS02, CCHH05, Ja ´ s07]. risk-tolerance [KS06b].

Rob ert [Dur99a, Dur99b]. Robin [LST23]. Robust [ABD

W21, BH13,

CK19, CDF

O13, DM23b, EI17, F

GP21, HS19b, JL09, KR12b, AL17, A

C20,

BY17, CNNR23, ELS17, KR21, Kni12, LC22, MNS16, Sc h04]. Robustness

[ZRH15, CvH07]. R

OC [CDS09]. ro c k [HL21]. role [Bor12, DR10, MD18].

Rom b erg [Keb05]. Ro ot

[BB22, DF95a, DF95b, De 11, DFPR22, FJ24, CW13, GMO15]. ro ot-t yp e

[De 11]. Ro oted [MS91]. rotated [MN97]. rotation [CDG23].

rotation-t w o-comp onen t [CDG23]. Rough

[CNNR23, JR16, Kel16, BCJ22, BCD17, CHL

+

24, DFM16, ER18, FM05b,

HN24, HLN21a, IPMP24, L

T19, P el10, VK21]. rough-smo oth [BCJ22].

rounding [Lac17]. Routines [Kee94]. Routing

[Ana91, CH91, Rhe94, AFR

T06, FL96, LM15, OT22]. Ro wlinson [JK17].

RSW [Ale96]. Ruin [Col02, ES03, HP

ˇ

SV04, KKM04, CL17, Col09,

DHESC21, F uh04, GGS03, Gri16, Sc h02, ZBD05]. ruinous [GM12b]. Rule

[DF95a, vM95, ADS11, GHP13, LZ06, ZRH15]. Rules

[GW92, Che13, ELM

+

16, Fis96]. run [GR12, Imh05]. Runge [CC14]. runs

[BC14b]. Russian [AKP04, DH93b, SS93].

Sac ks [R

WW95]. Saddlep oin t [CL03, RZ99]. sale [HH08]. sales [Pul14].

Sample [BBRZ20, DR13, Das96, Gri16, HLR22, IR01, Ma j06, MvU05, MR93,

Ros93, Wis01, BL

W11, BG00, BG02, BdHM23, BG03, CD18, GD

VM19,

HMY21, HKL

+

19, HLS19b, JJ15, Jia04, Jia19, KP96, KP98, LS09, LS16a,

LR06, MS24, Ow a18, RSX99, SX23, Tsu19, W an24, YM22, Y uk99].

Sample-path [MvU05, BdHM23]. sample-paths [BG02]. Sampler

[Ing94, DPBCD21, DHN00, Smi14, DGM20]. Samplers

[FFS93,

LRR13, Qin24, QW24, RR98a, RR98b]. Samples

[Sel95, T al92, GH21, JL23b, Mar19]. Sampling

[ABT92, BFP93, BG23, Col02, DKT91, FKP94a, FKP94b, HSV11, JKK02,

Ste93, Alb04, ADRS23, Ass97, AR16, BCKP99, BGvdHK15, BKR22, Bla09,

BNN24, CL07b, CD18, CT01, DL10, D

W05a, DSW07, DSZ15, DGJ06,

EPW06, F en07, Fil98, Fis96, FK99c, GR21, GW97, GR97, HSV07, HV06,

HO23a, HR04, Hub04, JS10, JS12, JL09, LP10, MP99, MMS20, MW10,

MLNW22, Nar16, NRS21, PY18, ST21, Tsu19, WL16]. sandpiles [BR24].

Sano v [BVL

T20]. saplings [DZ15]. sardine [DR08]. SA

T [COMR22].

Satisfying [R

WW95, Las02, Las04]. Saturation [GL01]. sausage [RSM09].

Scalar [Jou02, BJ22, BGHK20, CM19, D

WZZ20, HHMG19]. scale

[ARS18, ABD

W21, BP12, BB15, BS22, CS21, F eh23, GS19, HHJ17, JLM19,

KT04, LRPY22, Mag00, MP23, MP06, MSW97, vdHvLS21]. scale-free

[BB15, BS22, HHJ17, JLM19, vdHvLS21]. scaled [LP23b, TT14]. scales

[KK13, vdBN17]. Scaling

[CF11, DF

G22, FSW15, Gau98, GL23, HW92b, LSZ13, MN17, MN22, PP15,

SPS24, BM19a, BBP22, BK16b, BR17a, BKR22, BD

W17, BPS04, CP19a,

CFJ23, DPBCD21, DM08b, ELL23, F

GG14, GGR97, GS23b, GS17, JR16,

JLM15, LR12, NR06, NR

Y12, PST12, Puh15, Sep97b, SWZ14, VK21, Y uk15].

scalings [BRS09, BF22b, D

W98]. Scan

[DK92, GN91, CK00, DGJ06, FS16, QW24]. Scenery

[LM02, Mat05, MPP17]. sc hedules [CC98a]. Sc heduling

[AMR04, A ta05b, A

G14, HPTvD95, O

W92, RS01, vM95, A ta05a, BW01,

GK09, Mag00, SS12, Sto04]. sc heme [AJKH14, BKN

+

24, DKM17, GZZ15,

HLN21b, JM24, KRSS23, LM06, L

T19, Mek15, Mo y15, Y an05, Zha04].

sc hemes [AA13, A tc10, BKW24, BT22a, BdR

GL20, CC14, CS13a, DL16,

HLN16, KNRS22, LdRS18, Mal03, OTV12, See20]. Sc hilder [BVL

T20].

Sc holes [ ¸

Cet18, DK08a, ET09, Lo e18]. Sc hr¨ odinger

[AP24, BVL

T20, Mor05, MR08, Zha23]. Sc h w artz [Ger11]. scissors [HL21].

Score [A

W94, Cha05, LMT12]. scoring [Ber96]. screened [KM08]. SDE

[APS19, CC16, CM96, FP15, HHL24]. SDEs [LS19, BCFP18, BQ19, Bec06,

BCC

+

23, BKN

+

24, Cl ´ e23, CGK

+

23, CM14, CM19, De 11, Der11, DL16,

F G20, FP15, GH22, GS14, HHMG19, HJK12, IPMP24, LS17b, L

T19,

MWZZ15, MG04, MGY23, STT19, TKH09, WZ20, Y an05]. Searc h

[CDJH01, DF95a, DF95b, FH95, Gr ¨ u14, P em09, BF10, CMY03, DG07,

DJN08, GS05, Gr ¨ u09, Jel99, LM96, LZ98, MN03, PP04, TD17]. searc h-cost

[BF10]. seas [ARL08]. seasons [CDL09]. Second

[CM14, Gol16, HLS16, KTPZ15, LNS21, MPZ13, MPZ21, Mos01, PZ19,

AD20, BT13, Cho09, MG05, PT15, RS03a, STZ13, Zho23, Zho24].

Second-order [Gol16, HLS16, KTPZ15, MPZ21, PZ19, PT15, RS03a].

Secondary [KW91]. securities [B¨ at99, DSS96]. Securit y [DG95]. See

[Sel95]. seed [BCKWB16]. seed-bank [BCKWB16]. seeds [CQ97]. seen

[KST04]. Segel [FJ17, T om21]. segmen ts [MRS01]. Selb erg [Rob24].

Select [KPSC07]. Selection [CGS93, F ra02, GK95b, BCH22, BEG00, BG00,

BB03, BGK

+

23, BFH20, CS18, CHS22, DGP12, DK99b, EFPS17, Fis96,

GK96, GS02, HSX22, JS96, JKK03, San08, SS08, V ´ ec23].

Selection-Replacemen t [CGS93]. selectiv e [BG05a, DM11, SD05]. Self

[BL12a, BK16b, Cha93, GdH93, KV01, RR00, AS04, BT08, BS17b, BP18,

BF96, CS06, Haa10, HIP08, HX22, KS96, MN23, NP01, Sad98, Xu24a,

ˇ

Zit09].

Self- [GdH93]. Self-A ttractiv e [KV01]. self-blo c king [BS17b].

self-excited [Xu24a]. self-exciting [HX22, KS96]. self-generation [

ˇ

Zit09].

self-in teracting [BP18]. self-normalized [BT08]. Self-Organizing

[Cha93, BF96, Sad98]. Self-similar

[BL12a, BK16b, RR00, AS04, CS06, Haa10, NP01]. self-stabilizing [HIP08].

sell [DH04]. Selling [XS92a, XS92b, dTP09]. Semi

[AL17, GJKS15, HPTvD95, NT20, APT20, BZ16, Sil96]. Semi-discrete

[GJKS15]. Semi-implicit [NT20]. semi-linear [GJKS15]. Semi-Mark o v

[HPTvD95, APT20, Sil96]. Semi-static [AL17, BZ16]. semicircle [WZ24].

semidefinite [CFMT11]. semigroup [BGR18, HKV20]. semigroups

[AD20, DHJ23]. semilinear [Cho06, SW24, W an23]. semimartingale

[Che96, KW07, Kar13, T an23, Y u15]. Semimartingales [BJJN21, ASJ20,

CS17b, EPS09, Gua02, JPS09, JMSS12, Kar24, Nut12, PSZ14, TT14, Y an05].

sense [NP01]. sensing [DM23b]. Sensitiv e

[NP02, AB22, BFJ06, BL

Y22, CCHH05, FS02, Ja ´ s07, KR96].

sensitiv e-discoun t [KR96]. Sensitivit y

[BM20, DG14, DKPRB20, KS06b, BBM07, HKM24]. separable [BF04a].

separated [AK05b]. Separation [DSC06, KK13]. sequence

[AL05, BG00, BM17, CDS11, Jos14, LR24, LMT12, MR17, Pit08]. Sequences

[A W94, Col02, Ros95, Zha95, AS16b, BH01, BH03a, BH03b, BHK05, BKW08,

CK00, DS07b, LRdH98, Mer07, Sep97a, WM04]. Sequen tial [ADRS23,

BG00, DGMO11, GW92, KPSC10, Ngu93, PY02, BCJ14, BJKT16, Bha16,

CL11, DPS08, DKP22, DMO14, DG21, J´ ar17, K

CJ24, MS24, Sud08, ZHC06].

Series [BR93, GW91, MP95, BS96, DHS18, Jaf00, Niu97, Sep97b]. Serv e

[A C19]. Serv er [Asm92a, DR92, KW91, K

OOS91, AR19a, APS19, A ta08,

A CR24, BFW21, CW19, DHT10, KR10, KR12a, KR11, KR13, Kum00, L

W14,

PR10, PR23, Sha15, SY13, TW09]. serv ers

[AMR04, A ta05a, A ta05b, AMS06b, A

G14, BBC19, BW01, Har98]. Service

[Bra94c, HPTvD95, KS92, A ta08, Fla97, FL96, KLSY04]. Set

[AMW23, DeB04, DRS16, F ´ er20, IKKM15, IM02, IM10, MP09, T ei09].

set-indexed [IM02]. Set-v alued [AMW23]. Sets

[GK95a, Adl00, AK18, APT20, BR15, BL11, CY21, CDD24, FK24, FKR17,

Gol16, HV06, Kar13, KPSC07, LRM15, MV16, RR97b]. sev eral

[A GSC02, CH19]. sewing [AB23]. Shabat [BB20a]. Shado w

[CS17b, HP15, KMK10a]. Shado ws [BH24]. Shap e

[DO94, Gou07, AMP02, BZ18, BP18, BR24, CP19a, DI17, GM12a]. Shap ed

[GM95, GO00]. shap es [BBO15, DH13a]. Share [BK92, DR98]. Sharing

[MR94a, AH98a, Bra10, BJ24, FT17, FW22, GPW02, Gro04, GK07a, GW09,

KKL W09, KW04, LSZ13, PW04, RR03, RR08a, R

V15, STZ14, ZDZ11].

Sharp [AK18, BB03, Che13, GG11, HK92, MNW24, MGY23, Cer15, DR10,

GRK05, JK17]. Sharpness [vdB11]. shattering [Haa10]. shear

[BE23b, Y os12]. shear-induced [BE23b]. shelf [DFH13]. Shephard [RS06].

Sherrington [GK21]. shift [CGR09]. Shiu [APP15]. Sho c k

[BF22b, MSW97, MG05]. Sho c ks [FR92, T ou00]. Sho oting [BO

W95].

Short [Tsi94, XS92a, XS92b, CS24, Pul14, SZZ23]. Short- [XS92a].

Short-Selling [XS92b]. Shortest [HDI16, A

C19, BM19a, BBP22,

BGvdHK15, Bra11b, BLP13, BFW21, FM01, Puh15, BM20]. Shortfall

[Pha02, DK08b]. Shot [DO91, BD12, LR19]. shot-noise [LR19]. shrink age

[BJJN21, Lar14]. Sh uffle [BD92, BCMR21, Jon06b, MNP14, NN19]. sh uffles

[CCM06, Ciu98, Go e06a, Lal00]. sh uffling

[APW08, ADS11, BCTV07, DFH13, Jon06a, Wil04]. sic kle [CS99a].

sic kle-cell [CS99a]. side [HNS10]. sided

[BCMR21, BJR16, FSW15, MAL14]. siev e [GINR09]. Signal

[WH93, BS07, Bud02, PGZ07, PZ08]. signal-noise [Bud02].

signal-to-in terference [BS07, PGZ07, PZ08]. signals

[DMMY24, GRS

+

16, vH09]. signature [CLX24]. signatures

[BHRS23, BLO23]. silhouette [Gr ¨ u09]. similar

[AS04, BL12a, BK16b, CS06, EN18, Haa10, NP01, RR00]. Simple

[Ben12, BJ24, CW93, BL21, CM03, CMY03, F ou22, GNS23, GR97, HMT22,

KR06, LL20a, L

Y24, MD18, Mat05, Mor06, NRS21, PS20, WH17]. Simplest

[LST23]. simplex [CLSF18, Leh23b, Smi14]. simplicial [FIMS22].

simplified [BB03]. Sim ulated

[F ra02, CC98a, CC98b, P el98, RR14, WSH09]. sim ulating [LM06, Mey06].

Sim ulation [A

GP95, BS14, BL14, DL10, DG95, FHY92, MT99, A

GK11,

Bel11, BR05, BG08, BC15, BCD17, BDS20, CR16, CD

V14, CFF02, CK07a,

CK07b, CM14, GS14, HL

TT17, JS17, JKW11, KPS98, KM08, KKPvS11,

LS15, MH21, NP05, PP18, Ric11, San10, Wik01]. sim ulation-based

[Bel11, San10]. Sim ulations [GW92, LX14]. sim ultaneous [BF18, Wik01].

Sinai [LPSX23, P ` en05]. Sinai-t yp e [LPSX23]. sine [F us00, T ak96]. Single

[Asm92a, DR92, DTW22, ET11, FR

T03, HS07, HKL

+

19, HL97, QH21, A th94].

single-factor [ET11]. Single-Serv er [Asm92a, DR92]. single-site [HS07].

single-step [QH21]. single/m ultiple [DTW22]. Singular [CDET13, DZ94,

W ee98, AJvM22, BS24, BK17a, BB20c, BGBP23, BR06, CDGL22, CGZ14,

D Y18, GL23, HHSZ15, LS14, Muk22, NS19, Ona08, RS23, VPV08, Zha16c].

singular/switc hing [VPV08]. Singularly [YZ07, ABW07, BYZ00, ZY96].

SIR [Bal21, BST24, DDMT12]. SIS [LL20b, PS24]. site

[CS00a, DK19, HS07, SSW06]. sites [MZ05, Sc h21, ZCD05]. Situation

[Y am95]. Size

[LC93, AS23, BH99, CD18, CR18, DHL18, DM08b, DKP22, ELM

+

16, EMO10,

FW22, GW09, HMGR00, JKM15, PP04, PY18, SJ05, SWZ14, Tsu19].

size-biased [PY18]. size-dep enden t [DKP22]. sizes [GM19, Jos14, MZ05].

sk ew [AJvM22, ABT

+

11a, ABT

+

11b]. sk ew-Aztec [AJvM22]. Skip

[Dev92a, FMMP08, LSZ97]. skip-free [FMMP08]. Sk orokho d

[ABKR18, CHO08, DGPR19, HK13, KTT17, LR18]. slab [DFK12]. slice

[NRS21]. slot [EL10]. Slo w

[GH08, LS22, EFdS21, FN17, Ger11, GKS04, GK07b]. Slo w-fast [LS22].

slo wdo wn [A

G14]. Smale [CDP18]. Small [Cha92, CST05, DG08, FFK12,

GK07b, BJ20, BBL14, CHMK20, KK01, LLLZ18, San08]. Small-time

[FFK12, BBL14]. Small-w orld [GK07b, San08]. smallest [Bor16].

Smoluc hoski [EW01]. Smoluc ho wski [Arm10, Ber02, GJ24, ILP15, Nor99].

Smo oth [DM02, FK99b, BBM07, BCJ22, BD12, BR04, CM19, De 11,

GKNR24, KW07, Leh23a, MNW24, TK02]. smo othing [DGMO11].

Smo othness [De 11]. snak es [Mar08]. snapping [EFdS21, Lej16]. Sob olev

[DSC96, FK99c, GL

WZ22, HS23, JSTV04, SS19, Zha16c]. So cial

[FEvdD16, BCDS15, HMQS20]. so cieties [BD15]. soft

[GK07a, Gu ´ e03, P en16, Xu18]. So journ [KS93b]. so journs [Erh00]. solid

[MS12]. solid-on-solid [MS12]. soliton [DG08]. solitons [F ed14]. solute

[Bha99]. solution [ASCDH09, AKH02, Bal19, BT00, BS13, CL22, CvH10,

CKLSF24, DP15, DR10, GR08, GK03, HH08, JCLP21, MM01, Mor05].

Solutions [CC93, Gol91, Gre94, HW92a, HL01, HW94, Pit92, SV94, BL12a,

BS05, Bec06, Ber02, BNT19, BL

T23, CCCS11, Cho06, DFFN21, DGR09,

EGK22, FR11, GM

´

S19, Haa10, Hey23, HNS11, IKKM15, KK01, Kli19, Ren16,

See20, TV03, TY11, WZ20, Zha05, Zho23, Zho24]. Solv abilit y

[JMP21, BGTZ24, DIR

T15]. solv e [BCDS15, GL

W05]. Solving

[Bel13, Gu ´ e03, DD10, Gu22, Mo y15]. Some [Ak a95, Ale93, AK05a, BD01,

FFS93, KL91, KS96, Lac03, LR06, MWZ07, O

WZ97, PY01, AM06, A

TV15,

A V16, APT20, A tc10, BGG

+

16, BR08, CP18, CPT12, DH06, DNT23, DN97,

ES02, FH98, FRST94, Gou07, Gou09, Gu ´ e03, KMZ17, KY10, KZ09, KM13,

KLZ98, MR05, NP95, PDG14, Sta97, Whi13, Y uk96]. sophisticated [HP23].

sortie [Mic96]. Space [KX95, Mas95, NP01, Sta15, ADRS23, AL

V23,

BVL T20, BF08, BM19b, BN24, CS16a, CST22, CM19, DGMO11, F

O24,

Fla24, HV97, Ja ´ s07, KKL

W09, KL04, KLS06, LRPY22, LS24, LL12, LØP04,

MWZ07, MT99, Rhe00, SW12, Sto04, Zha16b, dRST19]. space-discretised

[BN24]. Space-time [Sta15, LØP04, MT99, Zha16b]. Space-V alued [KX95].

Spaces [Ros93, BCP18, F

G18, FRLS21, GR06, GS11, HKM24, KS24b,

MV20, Muk22, TSM19, Tie98]. spacings [BPY09]. Spanning [AB92, Jai93,

PP04, Ale96, BB07, CS17a, Fla24, KL96, Lee97, NT24, P en96, P en97].

Sparre [BMX17]. sparse [AS16a, A

GW24, Blo13, Cao21, CD24, DK24,

HYTC20, He20, HP20, HLS19b, LR

W23, MR

W18, Ow a22, V A C15, W o o12].

sparsification [BDL16]. Spatial [BDKT20, BL01, DM15, JM15, JM91,

MV18, ST10, Ste93, BD07, Che18, CCL16, CS99a, DH13a, DR09, Dur09,

EV12, EFPS17, GSvdB98, Hof05, IM10, KR23, LN06b, LS16b, NP99, OBA23,

P en00, PP15, PV23, Puh15, Sc h97a, Sc h05b, SSW06]. Spatially

[LN09, BL06, CFS18, LN06a, MSSZ20]. SPDE

[AR19a, GS24, HHL24, HL00, KR13, LPSX23, SZZ23]. SPDEs

[AR21, BQ19, BSV24, BKS20, CJK19, GJKS15, HSV07, JKW11, W an23].

suprema [Har13]. Suprem um [Blo92, DLS03, Iv a18, Mek15, MS00]. sure

[Ber97a, GL14, GK16, HHK20, Jor02, L

V10, Nak11, vdHMS08]. Surface

[CDD24, Y uk15, BN97, LS00]. surfaces [CAP20, Dar23, P es14]. surv ey

[AB05]. Surviv al

[Aal92, BD07, Eth04, Lig95, P o v95, BL16b, BEM07, Bor12, IM02, PS20].

surviv or [JS07]. SVD [BS21]. sw ap [BCTV07, BGR22]. sw aps

[BJR08, HK13]. sw eep [SD05]. sw eeps [DM11]. Sw endsen [BCP

+

22].

switc h [Sto04]. Switc hed [Ana91, SW12, BLMZ14, SWZ14]. Switc hes

[IMQ93]. Switc hing

[DZ01, BL16b, BS19, BdHNT22, HSX22, PS24, VPV08, dSY05]. Switc ho v er

[CPR95, HDP22]. sym bion t [BLZ11]. sym b ol [Fil13]. Symmetric

[ASG93, AS97, CPSJ22, Fis17, Gen23, GS02, HM09, HMT22, JJ15, KS24a].

symmetries [JJQ16]. symmetrized [JWB

+

14, WJB

+

15]. symmetry

[CL09b]. sympatric [Y u07b]. symplectic [CS16a]. Sync hronization

[A CG17, ABA20, BG02]. System

[FF94, Fin94, KLST93, KS92, Yca93, AHS05, BB20a, BW01, BD07, BFH20,

Bro99, CDG23, DKM17, Eth96, FLM23, Har98, HRS99, Hey23, HLN21a,

JKM15, JM08, KK01, KP16, L

Y17, MMPP07, SS15]. Systematic

[DGJ06, JL

T24, Ste93]. systemic [NS19]. Systems

[CPR95, DH93a, KZ94, SV94, Ser94, SY13, ABB23, A

C03, A ta05a, A ta05b,

AMS06b, A

CR24, BS96, BS07, BCFP18, BJ20, BCW23, BS05, BF

O18,

BLMZ14, Ben96, BZ18, BKN

+

24, BD17, BE23b, BdR

GL20, BMR08, BF18,

CSZ17, CS22, CGR20, CLP16, ¸

CD16, CF11, CF16b, Del98, DG99, DGJ09,

EW03, ELL23, ESX22, FM16, FS14, FL96, FR

T03, GGLO13, GGO23,

GRS08, GL

WZ22, GL23, HN18, HNS22, HMGR00, HDP22, HMS04, HL97,

IT99, Jac24, JK14, JK23, Kab10, KL04, LS22, MM03, MMPV06, MMPP08,

MP14, MH21, MG02, NS19, NT20, PP08a, PS14, PV23, Rey18, Shk11, Sun24,

Xu24a, YS22, Y u07a]. Sznitman [DK19].

T able [Ano16b, Ano23f, Ano23g, Ano23h, Ano23i, Ano23j, Ano24f, Ano24g,

Ano24h, Ano24i, Ano24j]. tables [A

GW24, Bla09, Ev a01]. tacno de

[AJvM22]. tagged [MP22a]. T ail [A CL W95, A

G06, BM19a, Ber92, BK01,

BMS02, DHS18, Gre94, NP95, RS98, dGvZ93, dSY05, CL11, CDS09, CN23,

Dre00, EHW16, KP04a, LRdH98, WH17]. tail-dep endence [EHW16].

tailed [BBP22, BG08, CCPQ23, DR96, FZ03, FPZ05, JR16, JM03, MS00,

Viv23, ZBM04, vdHMS08]. T ails [Gol91, BF04a, BZ10, BLP13, HRS99,

HW09, HW10, KKM06, Kol17, Lac17, OCBG11, RR00, Sto03]. T ak e [Sel95].

T ak ens [BBD99]. tak es [DvdH16]. tale [A tc10]. T ame [LS95]. tamed

[KNRS22]. T andem [Kel93, GHR03, KST04, MvU05]. T angen t [RS95].

T AP [QS23a]. T ar [CT91]. T arget

[BO W95, BL16a, B ´ ed07, BMN14, MS24, NR

Y12, P es14, STZ13, VK21].

targeting [AFKP20]. targets [BRS09, KK24, P el98]. T

ASEP

[BF22b, CL

W16, MG05]. T asks [Ngu93]. tau [A

GK11]. tau-leap [A

GK11].

T a ylor [BS96]. TCP [MR06a]. team [FHH23]. tec hnique [KKPvS11].

T ec hniques [Col02]. tec hnology [VPV08]. telescop e [QW24].

temp erature [BCOR16, Blo15, BNN24, CDN02, DL22, FJ19, GS23a].

temp ering [RR14, WSH09]. template [Chi05]. tensor

[BHH23, ELM22, JLM20]. tensors [CHL21, SGC24]. T erm [Hog93, Mil94,

CLP16, DMO14, ET11, F

GGL24, FZ02, FS99, HSZ17, KK01, MW13, Oha09].

terms [PS22]. territories [Gou07]. T erry [CDL17, HYTC20]. tessellation

[CR18, Gol10, MSW97]. tessellations [CDD24, GG97, HSS06]. test

[Cha05, LLS08]. T esting [WXY23, HJS23, WH17]. Their

[Eic95, AA13, BHZ02, BS24, Ber02, CCP24, Cra16, JPV99, JM08, KKP12,

Mal03, PS14, T ak92]. Theorem [DKT91, FM94, Kus95, YH93, Zha95, Ale96,

AMP02, AS16b, A ta08, BHQ17, BF

O18, BK15b, BKN22, BSV24, BP18,

BL21, BM97, BC22a, BR24, CP19a, CCK23, CP14, DGL23, DM08a, DG99,

DT05, DGR09, DR10, DF20, DJN08, FK24, FTW23, FR

T03, GR08, GVR17,

GM13, GLP23, GK16, GT19, GZ08, KL96, LS09, Lee97, Mer07, Muk22,

Nak11, NR04, PZ08, PZ11, PD22, P ` en05, P er03, PS20, Pul14, Rob24, Sc h97b,

Sc h10, Sei09, Y ao97, Y os08, ZY96, dBG12, Tsi94]. Theorems

[AB93, DSC93, KL91, LR00, PY01, R

Y94, And98, A

G09, BVL

T20, BHZ02,

Bal21, BDMT11, BR19, BCPR15, BDM17, BCM24, Can19, Cao21, Chi15,

CHL

+

24, CES23, CDS09, Coh04, CSS22, DFK12, DL16, FK21, FK22, F

G18,

F ´ er20, FKM96, Gr ¨ u14, Guy07, HSS06, HST18, HS99, HSH

+

13, HLS16,

Hw a96, Hw a98, ILP15, JT18, JR15, JK

O09, KKP14, KM03, KM23, K

CJ24,

LR06, LZL21, MZ02, OBA23, Ow a18, PP22, PDG14, PSZ14, SSV18, SZZ21,

ST04, TT11, TT14, Y uk96, ZHC06, Zha16a]. theoretic

[HLN08, MPC23, MR17, PY98]. Theoretical

[K CJ24, WKRS19, BEM08, CAP20, DH23, DM06b]. Theory

[Dev92a, FP95b, Gol91, Mil94, PY02, Rog94, ZZ02, ADE18, BT05, Bax05,

Ber97a, CGZ07, CBM18, CRX21, CQ97, CL17, CDFM20, CD99, CS16b,

DR96, DP05, EGP16, ET05, F uh04, GKNR24, HYTC20, HP23, JCLP21,

KM03, KS03b, KP03, LSZ13, LS20, LZKS24, MP21, NV04, NV06, Niu97,

PY13, P et91, Qin24, Sc h97b, SSV18, SZZ23]. There [SSC95].

Thermalisation [BJ20]. thermo dynamic [Dar23, MMN22, OBA23].

thic k ening [Y os12]. thin [HW09, HW10]. thinning [F

GGL24]. Three

[GHP13, LL17, SV94, BDH10, F on10, GL18, GHS21, HNS22, MM07].

Three-dimensional [GHP13, F on10, HNS22]. Three-Station [SV94].

threshold [BW01, BH20b, Cer15, CmHP04, DFM18, GG97]. Thresholds

[BHL96, CZ18, DGM08, AK18, BDG

+

24, ELM

+

16, GRK05, GG11, JLM20,

Sly08]. throughout [SZ17]. throughput [AS09]. thro wn [HR97]. th um b

[ADS11]. tic k [ASJ20]. Tie [ESS93]. Tigh t [GN91, R

T92]. tiling [Wil04].

tilings [FV21, SSV18]. Time

[BZ08, Ber92, Ber94, DR92, DM94, DR91, EK94, F

O24, HPTvD95, HI09,

Lig95, LdRS15, MAL14, NP02, PR94, Rhe95, SCZ10, T ak95, vdBK93, AS10,

AL V23, A

GW24, APT20, Ass97, A

CHQ24, BBP22, BBC23, BK15a, BD19a,

BDMT11, BS12, BGT22, BBL14, BBS11, Bla96, BC18, BdHNT22, BP05b,

BN15b, BCL06, Bud02, BGR22, BF22b, BDS20, BT12, CCM06, CM03, CF07,

CX97, CEK12, CST05, CvH07, Con23, Cop22, CL09a, CHO08, CS13b, DH04,

DHL23, DP15, DH13b, DI10, DHS18, DMR04, DLS01, D

W05b, DR08,

DSS09, EH11, ELS17, EPZ20, EP22, EHW20, ER10, FFK12, FZ02, Fla97,

FK16, FZ03, FPZ05, GOP03, GHL03, GR06, GS11, HJR20, HP23, HI05,

HIP06, HKL

+

19, HL00, JWW11, JR14, JT03, JJQ16, Jia15, KK13, KMZ17].

time [KM98, KRSS23, KLP15, K

QRM11, KT04, KLSY03, LL20a, L

Y24,

LZ06, LvZ04, L

W14, LL13, LØP04, LL20b, LM05, Mar02, MS12, MW98,

Mek15, Mic02, MT99, MP06, Mor06, MNP14, Niu97, NZ20, Pia06, PS17b,

Puh15, PW97, RS05, RZ18, RS23, SS18, Sta15, T an14, TVVY12, T ra23,

W eb01a, W eb01b, WK24, W u09, Zha16b, ZS09]. time-a v erage [W u09].

Time-c hanged [MAL14]. time-dep enden t [AS10, CX97, HL00].

time-homogeneous [EH11]. time-horizon [RZ18]. time-inconsisten t

[HP23, KMZ17, NZ20]. time-inhomogeneous [DMR04]. time-p erio dic

[HI05]. time-scales [KK13]. time-space [AL

V23]. time-stepping

[KRSS23]. Time-time [F

O24]. time-v arying [BdHNT22, L

W14, MW98].

Times [Bra94c, CPR95, FP93, GK95a, KS93b, KS92, RS95, ABT

+

11a,

ABT

+

11b, A

GvdHdH18, BS24, BPG19, BC21, BCPG22, BGTZ24, BK16a,

BK17b, Ben96, Bha16, BdHNT22, CS06, CS11b, CLR06, DK99a, DFK97,

Duf16, FPR

W18, GNS23, Gri13, HIP06, HDP22, JNP21, Kar15, KS06a,

LR14, McD99, NS19, PW21, R ¸

S18, Sil96, TW09, Wil04, Wyn99, Xu24b].

timescales [LC03]. timing [DG08, DSS96]. tire [BG19]. tissue [F

GLS23].

T o eplitz [AJvM22]. together [JT10]. tolerance [KS06b]. tomograph y

[PS16]. top [BCTV07, Go e06a, Jon06a]. top-sw ap [BCTV07]. T opical

[T o o02, Mer07]. top ological [DP19, HO23b]. top ologies [BLO23].

T op ology [MW10, Kar13, PW10, Y

A15]. T op ology-guided [MW10]. T orus

[Jai93, CC99,

ˇ

CT16, EV12, GHPS15, IKT24]. T otal

[Jia12, PP23, BS15, BD20, BH12, Cl ´ e23]. touc h [BL02]. touc h-and-out

[BL02]. tournamen t [BCZ19]. trace [DOS19, HL20, HL22]. T racer

[Blo15, KK04]. traces [DRR21]. tracing [BGY23]. T rac king

[BT12, B¨ au00, CR

T17, CLR06, Mag00]. T racy

[FJ22, HLS19b, JM12, K

Q18, LS16a, Ona08, SX23]. T racy-Widom [FJ22].

trade [MR17]. trade-off [MR17]. traded [CK19]. tradeoff [A

GGL10].

tradeoffs [BM12]. trader [BR17b]. T rading

[CHMK20, BK15a, BZ16, BJR08, KX22]. T raffic

[Asm92a, BR93, BD01, CPR95, DN94, MRRS02, Ngu93, YH93, Y am95,

AK05c, AMR04, A ta05b, AMS06b, A

C17, A

CR24, BM20, BBP22, BBC19,

BW01, BG05b, BG12, CBM

+

21, CSS98, DLS01, GZ06, Gro04, GK07a,

HW96, Har98, HL97, KLSY03, KLSY04, KLRS11, Kum00, Lim01, L

W14,

OCBG11, PR10, PR23, RR03, RR08a, R

T15, Sha15, Sto04, TW09]. T railing

[BD92]. tra jectorial [ABP

+

13, M ´ el00]. tra jectory [LZKS24, Mag00]. trans

[RR06]. trans-dimensional [RR06]. T ransaction

[DPT01, Kus95, SS94, SSC95, ADGS98, BDG16, BD19b, BT00, BT13,

CS16b, Dol13, Gua02, GRS08, JB07, KMK10a, LS97, W ee98, Y u17a].

transcenden t [JvL07]. transfer [BGY98, CMT21]. T ransform

[CL W94, EPS09]. transformation [GR97]. transformations

[ ¸ Cet18, KLZ98, OP00]. T ransience [Mey95, HI09, HJJ16]. T ransien t

[CL W94, LR

T03, AAK17, BYZ00, BD19a, ESTZ13, JLM15, MMPV06].

T ransition [A

W94, HIP06, LS16b, MR94a, BCOR16, BEG00, BCS19,

ˇ

CT16,

CDS23, CHL21, Com97, FMP09, F ou22, FKKM18, GL18, HSST23, J´ ar17,

Lac17, OCBG11, TVVY12, vdB11]. transitions

[AZ10, BKW24, BLM15, BEMT21, EOT05, GNP17, HMS04, LRZ06,

MMX21, R

Y13, R

W12, SY98, T ur18]. T ransitiv e [GK23b, DGJ

+

19].

T ranslated [R¨ ol07]. translation [HK23, Jia08, Rey18]. T ranslations

[Ber94]. transmission [DG08, RS03b]. transmissions [GR09]. T ransp ort

[WW20, AJKH14, BVP22, BJMP23, Bha99, CP19b, EP24, FK00a, GO19,

GL21, HHK20, HKV20, HKM24, KK24, KX22, KS24b, MNW24, NW22,

P al24, TSM19, Wie23]. T ransp ort-information [WW20]. T ransp ortation

[TY93]. transp osition [BCMR21, GQ03, Jia15, NN19]. trap

[BF05, F

GG14]. T rapping [BHMW16]. T ra v el [KS93b, LvZ04]. T ra v eling

[BHK11, DM11, EGK22]. tra v eling-pulse [EGK22]. T ra v elling [CF94].

T ree [AB92, DPR09, DGP12, DK19, Jai93, JPV99, K

OOS91, ABGK12,

BB07, BW22a, BM13, BFJ06, DM10, Die15, DFPR22, DL18b, F

GG14, Gol16,

HLR22, HJJ16, LM96, LZ98, MZ14, MR05, MR10, MR12, MR17, NT24,

PP04, P em09, P en97]. tree-gro wing [LM96, LZ98]. tree-indexed [BW22a].

tree-lik e [DM10]. T ree-Structured [K

OOS91]. T ree-v alued [DGP12].

T reelik e [CSS98]. T rees [Ald91, CDJH01, DF95a, DF95b, MS91, Mos01,

ABBL09, ABBH14, ABDL

V22, ADS14, Ale96, BB22, BBC23, BDMT11,

BGY23, BS12, BS23, BM13, BB15, BGvdHK15, BU18, BMJ06, BG21, BH12,

BNS13, BD

W22, CS17a, CS11b, DRR21, DDSJ08, DG07, DH06, Die15,

DFPR22, DGM06, DGP24, DJN08, DZ15, EKPS00, GLM24, GRS04, GT99,

GS05, Gr ¨ u09, Gr ¨ u14, GK16, GTW22, HH19, HJR20, HK21, HK23, KMS17,

KM11, Ker12, KL96, KR19, LP13a, Lee97, L

TVR14, MN03, Mar08, MT13,

MP03, O

WZ97, PS22, PP04, P en96, Sc h10, Sly08, SZ17, SS06, TVVY12].

trials [CX02, GK96]. T riangle [V

G95]. triangular

[A CH97, CC98a, HHR96, MZ05]. triangulation [Y uk99]. triangulations

[CMSS15]. T rie [Dev92b]. T rie-Lik e [Dev92b]. tries [CM05]. T rimmed

[CS95]. triple [FR

T14]. T rophic [LC93]. T rouble [Ngu94]. truncation

[BS21]. trunk [HL97]. trunks [Leh23c]. trusted [LPT04]. tub e

[Adl00, TK02]. tunable [Chi16]. tunneling [DM15]. tuple [KPR10].

T urbulence [FSW95, MSW97]. T urbulen t [FK99a, FK00a]. T urnpik e

[Con23]. Twitter [BSZ15]. Tw o

[BL01, Cou08, DH93a, FMP95, Hog93, Kot95, Kum00, L

W92, Pit99, RR98b,

vdBN17, ADH20, AS10, AJO14, APP08, BS24, BMST97, BCJ22, BW01,

BH20b, B

ˇ

C05, BFJ06, BKW08, BGZ22, CCP24, CDN02, CGR20, CX97,

CDG23, CDE

+

17, CP08, Co x10, DHV04, DFM18, DH07, DFT03, DFPR22,

FS16, FRSW22, F ou00, FJ17, GM05, GS20, Hut24, JLP08, JS12, Jin19,

KT04, KS06a, Kro99, LRPY22, LPT04, LL17, LS24, LL20b, LM02, LM05,

MM03, Mat05, M ´ el00, MAL14, MP06, PW21, P er00, P es19, Qin24, R

YZ21,

SSW06, SS06, TV12, T om21, vdB11]. t w o-armed [LPT04, TV12]. t w o-color

[Mat05]. t w o-comm unit y [BH20b]. t w o-comp onen t [Qin24].

Tw o-Dimensional [FMP95, Kot95, vdBN17, AJO14, APP08, BGZ22,

CDN02, CX97, CP08, Co x10, F ou00, FJ17, GS20, LS24, MM03, M ´ el00,

PW21, P es19, R

YZ21, T om21, vdB11]. Tw o-F actor [Hog93]. t w o-lo cus

[JS12]. Tw o-Momen t [DH93a]. t w o-parameter [CDE

+

17, FRSW22].

Tw o-P article [BL01]. t w o-p erio dic [BCJ22]. t w o-phase [BS24].

t w o-pla y er [DFM18]. t w o-p oin t [Hut24]. t w o-scale [LRPY22].

Tw o-serv er [Kum00]. t w o-sided [MAL14]. t w o-site [SSW06]. t w o-sp ecies

[P er00]. t w o-stage [Kro99]. t w o-station [DHV04]. t w o-time-scale

[KT04, MP06]. t w o-times [KS06a]. t w o-t yp e [ADH20, DH07, GM05]. T yp e

[Ak a95, A th94, O’C91, ADH20, AB05, AB23, BZ15, BNT19, BKN

+

24, BL02,

Cer09, CCD19, Chi04, DFM18, De 11, DH07, DIR

T15, FLP13, GGLO13,

GM05, GLP23, HK22, HSZ17, HIP08, Hof05, JCLP21, Jam10, LPSX23,

Lez98, LZ23, LPP15, Mei09, M ¨ ul18, RS23, SZZ21]. t yp ed [GHH07]. t yp es

[BL08, BH19]. T ypical [CD24, GSS13, vdHOC18]. t ypically [BS20].

Uhlen b ec k [CW93, DG13]. ultimate [dTP09]. ultra [WZ24]. ultra-wide

[WZ24]. ultrametric [FRLS21]. Un- [CDS23]. Unadjusted [PP23, DM17].

un balanced [RR08a]. Un biased [HL

TT17]. Un biasedness [BGG

+

16].

Un b ounded [MR94b, Bar19, BF04b, BG23, BC18, CGT23, DH07, Gra21,

Mon22, SV10, T ra23,

ˇ

Zit05]. uncertain t y [BDG16, Bar19, BH13, BK16a,

BK17b, BZ19, BNK12, DM06b, DSS96, FK11, HXZ22, MPZ21, PZ19].

Unconstrained [LP10]. uncon v en tional [HW96]. underdamp ed

[KR TY24]. underlying [Aus08]. undersho ots [DK06]. Understanding

[BT22b]. unfolding [BHH23]. Unified

[AB92, Dai95, BF08, FHH23, MWZZ15]. Uniform

[BJM10b, CC93, Chi07, FPR

W18, F uh04, GL

WZ22, MW98, SV02, vH09,

A GW24, DT18, DdBD24, DS22, DHESC21, Duf16, HMGR00, HPS03, JL23b,

LO04, MG02, RR98a, SSV18]. uniformly [DRZ16, D

W05a]. unifying

[FRLS21]. unimo dular [DGJ

+

19]. unique [CvH10, JK14, KR06, Y u17b].

Uniqueness [Ana93, Ana94, HL01, MR94b, Sly08, Xu18, CCCS11, Hol98,

KTPZ15, MM01, Nor99, T ei09, TY11]. unit [CLSF18]. Univ ersal

[BDM17, WM04, MR

V21, MW08]. Univ ersalit y [BLM15, CSZ17, DHL23,

DLZ21, FR

T14, PY14, W o o12, D

Y18, EGP16, Lac22, W an24]. univ erse

[MSW97]. unlab eled [WXY23]. Unorien ted [Mar16]. unreliable

[ARS18, SFR16]. unstable [BPG19, BCPG22, Bra99, JR15, JR16, vH09].

up-crossing [LS18]. up dating [Che18, NR06]. up on [Nea06]. Upp er

[Bal19, CT11, CGGK93, Kel13, Sc h05b, Ott13]. ups [BGTZ24, HLS19a].

up w ard [Miy04]. urn [BHZ02, BH05, BT22a, Bha16, CCL13, GM19, GVR17,

LP13b, LP17a, ZHC06, BST04]. Urns [KL91, CPS11, vdHHKR16]. USC

[RR91]. used [Fil13, Jel99]. user [BC01]. using

[BZ16, DJ12, DK24, DGP24, FK16, Hub04, JPS

+

22, KMK10a, KM13,

KMS22, LP13b, LP17a, LO04, Mar19, PM24, Qin24, R¨ ol07, WH93, Xia97].

utilities [EPQ01]. Utilit y [DPT01, FI20, HIM05, KMK10b, Ow e02, T an23,

Y u15,

ˇ

Zit05, Bar19, BZ16, Bec06, BF08, BC18, BTZ04, FS99, HP15, Kni12,

KS99b, KS06b, L

ˇ

Z13, Laz04, MS05, Nut12, RS05, Sc h04]. utilit y-based

[KS06b].

V acan t [MR94b, CFJ00, T ei09]. V acations [KW91]. v alidation [MW07].

V alidit y [GZ06, GW92, KT03]. v alley [BCS19]. v alleys [KKM24].

v aluation [DFT03, DSS96, MS05]. V alue

[BM01, DS93, FM94, T ak93, AJO14, BG06b, BG12, DP20, DMP22, DH18,

DFdH04, EV06, Kif24, KS06a, LST23, Niu97, SV02]. V alued

[KX95, AMW23, ABKR18, AdHR21, CKLSF24, DR02, Del98, DD10, DGP12,

FRSW22, KP23, MV20, PV23, R

T15, RZ23, SSV18, dLS97]. v alues

[BGBP23, CR18, D

Y18, GRS

+

16]. V aradhan [FK16, GM13]. v ariable

[CF09, CFJ23]. v ariable-range [CF09, CFJ23]. V ariables

[BO W95, HST91, Kee94, V

G95, A

CH97, BK00a, Dre00, HHR96, Jor02,

Kol17, LR99, LN13, Y at09, Y u17b]. V ariance [DG21, DR91, HKK06, RR08b,

RS91, Sc h92, BCHL98, BN17, Bla96, BFJ06, CW13, DL18a, HLN08, HK13,

JMSS12, Keb05, Lef04, LZ06, PR98b, RR14, W u09]. V ariance-optimal

[HKK06]. v ariates [Mey06]. V ariation

[Gre94, BDM02, Cl ´ e23, DTW22, JMRS09, Jia12, PP23]. V ariational

[A G93, GdH93, CN23, JK23, SS06]. v ariations [Lud08, TT11]. v ariet y

[BF22b]. v arious [HM14]. V arying [CJ94, BdHNT22, Coh96, DHS18, DM20,

FL22, HLMS05, Jon97, L

W14, MW98, OCBG11, Sab16, YS22]. V ector

[KP23, BS19, BP97, FHLN22, Kar07]. V ector-v alued [KP23]. V ectors

[Ber94, Col02, BCHL98, DM20, HR07, JJ15, JL09, L

T18]. V ehicle

[Rhe94, FT17]. v ehicle-sharing [FT17]. v elo cit y

[CV21, Go e06b, IV17, KK04]. v erifiable [DMO14]. V erification [F

G18].

v ersion [Arm10, BK06, GM13, HS19a, NP99]. V ersus

[AR02, Jai93, BL06, BP18, CX02, GY04, Sly08]. V ertex

[CNV22, P en00, BS12, Die15, FP17, Gol13, JW21, Sc h21]. v ertex-cut-tree

[Die15]. V ertex-reinforced [CNV22]. v ertical [BL

T23]. v ertices [HR

W08].

V ery [RSX99, HHK21, RR00, Viv23]. Via [BGT01, Dai95, Mey95, Alb09,

AFKP20, ABD

W21, Bel13, BDG

+

24, BG23, BCD17, BG96, BN24, CST22,

CDS09, CD

V14, DR13, DS19, DFM16, DGR09, FK22, F

GGL24, Fil98, FI20,

Haa10, HPP22, Hob98, HL97, JLR03, JMSS12, JM02, JY17, KLP15, LSZ13,

MLNW22, Nag12, QS94, RR14, SS19, Sei09, Th u24]. view

[BL12a, B¨ at99, Har03a]. Viot

[DGP12, DK99b, EV12, EFPS17, KR23, WHN07]. Viral [A

CD15]. Virtual

[ZZ02]. virus [BS15, DGM08]. Viscosit y

[Ren16, WZ20, Zho23, Zho24, BL

T23, CKLSF24, See20]. viscous [BJ22].

Vlaso v [BKN

+

24, CGK

+

23, HHL24, AB23, AKH02, AD20, BPR22,

BGTZ24, BLM23, CCD19, CDFM20, CNNR23, CM19, DIR

T15, FP22, HL17,

HLS19a, KNRS22, LP23b, STT19, TV03, T om21, WZ20, dRST19]. v ol

[Ano99, Ano02, Ano03]. V olatilit y

[BJR16, FKR18, Hob98, JT03, PQ01, ADS14, BDG16, BD98, CHL

+

24,

CLR06, FFK12, FK16, F

GP21, HX22, JT10, JT18, P al11, T o d19].

v olatilit y-stabilized [P al11]. V olterra [BL16b, CP08, FJ24, FU23, JLP19,

JMP21, JCLP21, KK01, KL01, NP99, Xu24b]. V olume

[Ano99, Ano02, Ano03, CDD24, FLM23, Hei05, vdBN17]. v olume-frozen

[vdBN17]. v olumes [GNP17]. V oronoi

[CR18, Gol10, GG97, HR09, MSW97]. v ortex [F on10, M ´ el00]. V orticit y

[Kot95, HLN21a]. v ote [BG21]. V oter

[SS08, BS17a, BLZ11, CP14, CPS16, HD19, JL23a, PR24, SSY19]. VRR W

[L V10]. vs [CS23].

W aiting [DR92, DS07b, Bla96, DK99a, DSS09, Fla97, TW09, Wyn99].

W aiting-Time [DR92]. W alk

[BLSW91, Big95, BNT92, GdH93, Jof93, McD95, QS94, T ak92, A

G06,

BW22a, BH23a, BR

TP18, Big12, BG06a, BEM07, BHdS

+

20, BT12, CF07,

CMY03, DH13b, EFdS21, FZ03, FPZ05, GGR97, Han06b, JPS

+

22, JvL07,

Jia12, Jia15, JLM15, LST23, MPS12, Mat05, MPP17, McD99, Mei09, MS00,

NR Y12, Oli09, PW21, PSY15, PS17a, PS20, Win08]. W alks [BM05, Cha92,

Che01, A

CD15, ABF13, ABH17, A

GvdHdH18, BD

W23, BMRS23, BBRZ20,

BPZ07, BZ15, BS17b, BP18, BG08, BHdS

+

20, CS16a,

ˇ

CT16, CL03, CF17,

CL09a, DGP24, ESTZ13, FKK

+

01, F uh04, GS19, GK16, HLMS05, Lud08,

MM03, MS18, Nak11, Sc h21, SPS24, She02, Viv23, YZ19, Y os08]. W alsh

[A C19]. W ang [BCP

+

22, JR14]. W

ARM [HHK21]. W asserstein

[Xu19, BBBW22, BNT19, But14, DGS23, FJR20, GKNR24, HRS24, KSS21,

NRS21, PP23, QH22, W an23]. W asserstein-1 [Xu19]. W asserstein-based

[QH22]. W asserstein-t yp e [BNT19]. w asted [Rhe00]. W atanab e [Sc h13].

W atson [Als93, AR96, AR02, BDMT11, BS12, BM13, Chi04, Die15, DGP24,

HJR20, KR19, Mar08, QS94]. W a v e

[Cho02, ARL08, CDG23, Cho06, Cho09, GS09, MM01, SCZ10].

w a v e-breaking [CDG23]. w a v e-lik e [SCZ10]. w a v elet [Jaf00]. w a v es

[BHK11, DM11, MS11]. W eak

[Asm92b, BN15a, B ´ ed07, BJ22, BvdH12, CST22, CJK19, GGR97, LO13,

LO17, MP95, P el98, PY03, PT15, P o v95, Ser94, vdHMS08, BVP22, BJMP23,

CL15, CKHL06, CG17, CSS22, Dol10, GvdHL20, GK16, JCLP21, LR

W23,

LS09, OTV12, PTZ20, TY16, TKH09, TY11]. w eak er [LL20b]. W eakly

[BGJ18, BF

G13, BT96, BF18, GLM17, HP20, LL20a]. w ealth

[FS99, Kar13, KS06b, Sc h01]. w ealth-pro cess [Kar13]. w eb [RSS16].

W eibull [BBRZ20]. w eigh t [SW12]. W eigh ted [CLX24, Dre00, PP18, RS01,

ABGK12, AL15, FKP23, KL96, NT24, O

WZ97, PS22, RR97a, Th u24].

w eigh ts [BCPR15, BUV11, EFT07, JPV99, P al11, R

V15, TY16, TV03].

W eiss [BR17a, CS11a, FMP00, SSV18]. W ell

[CDG23, KNRS22, BG02, FHLN22, MWZZ15]. W ell-p osedness

[CDG23, KNRS22, FHLN22, MWZZ15]. W en tzell [dRST19]. w etting

[GL18]. Whic h [DL18a, HH08, HK23]. white [GS09, LØP04, Zha16b].

linear-iterated-function-systems-on-the-real-line/10.

1214/22-AAP1812.full .

Addario-Berry:2014:CTM

[ABBH14] Louigi Addario-Berry

, Nicolas Broutin, and Cecilia Holmgren.

Cutting do wn trees with a Mark o v c hainsa w. A nnals of Ap-

plie d Pr ob ability, 24(6):2297–2339, Decem b er 2014. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1409058033 .

Alon:1994:LER

[ABBJ94] Noga Alon, Bela Bollobas, Graham Brigh t w ell, and Sv an te Jan-

son. Linear extensions of a random partial order. A nnals of

Applie d Pr ob ability, 4(1):108–123, F ebruary 1994. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005202 .

Addario-Berry:2009:ERR

[ABBL09] Louigi Addario-Berry

, Nicolas Broutin, and G´ ab or Lugosi. Effec-

tiv e resistance of random trees. A nnals of Applie d Pr ob ability,

19(3):1092–1107, June 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1245071020 .

Addario-Berry:2022:BRR

[ABDL

V22] Louigi Addario-Berry

, Luc Devro y e, G´ ab or Lugosi, and V asiliki

V elona. Broadcasting on random recursiv e trees. A nnals of Ap-

plie d Pr ob ability, 32(1):497–528, F ebruary 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-1/Broadcasting-on-random-recursive-trees/

10.1214/21-AAP1686.full .

A tar:2021:RBO

[ABD

W21] Rami A tar, Amarjit Budhira ja, P aul Dupuis, and Ruo yu W u.

Robust b ounds and optimization at the large deviations scale

for queueing mo dels via R ´ en yi div ergence. A nnals of Ap-

plie d Pr ob ability, 31(3):1061–1099, June 2021. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-31/issue-3/Robust-bounds-and-optimization-at-

the-large-deviations-scale-for/10.1214/20-AAP1613.full .

Addario-Berry:2013:PDB

[ABF13] Louigi Addario-Berry and Kevin F ord. P oisson–Diric hlet

branc hing random w alks. A nnals of Applie d Pr ob ability, 23

(1):283–307, F ebruary 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1359124387 .

Addario-Berry:2012:IPP

[ABGK12] Louigi Addario-Berry

, Simon Griffiths, and Ross J. Kang. In-

v asion p ercolation on the P oisson-w eigh ted infinite tree. A nnals

of Applie d Pr ob ability, 22(3):931–970, June 2012. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1337347535 .

Arguin:2017:MRR

[ABH17] Louis-Pierre Arguin, Da vid Belius, and Adam J. Harp er. Max-

ima of a randomized Riemann zeta function, and branc hing ran-

dom w alks. A nnals of Applie d Pr ob ability, 27(1):178–215, F ebru-

ary 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1488790826 .

Arguin:2012:PSE

[ABK12] Louis-Pierre Arguin, An ton Bo vier, and Nicola Kistler. P oisso-

nian statistics in the extremal pro cess of branc hing Bro wnian

motion. A nnals of Applie d Pr ob ability, 22(4):1693–1711, Au-

gust 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1344614208 .

A tar:2018:SMM

[ABKR18] Rami A tar, An up Bisw as, Ha y a Kaspi, and Ka vita Ramanan.

A Sk orokho d map on measure-v alued paths with applications to

priorit y queues. A nnals of Applie d Pr ob ability, 28(1):418–481,

F ebruary 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1520046092 .

Adler:2012:EMC

[ABL12] Rob ert J. Adler, Jose H. Blanc het, and Jingc hen Liu. Efficien t

Mon te Carlo for high excursions of Gaussian random fields. A n-

nals of Applie d Pr ob ability, 22(3):1167–1214, June 2012. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1337347542 .

Aurzada:2021:BCI

[ABL21] F rank Aurzada, V olk er Betz, and Mikhail Lifshits. Breaking

a c hain of in teracting Bro wnian particles. A nnals of Applie d

Pr ob ability, 31(6):2585–2611, Decem b er 2021. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-31/issue-6/Breaking-a-chain-of-interacting-Brownian-

particles/10.1214/20-AAP1658.full .

Addario-Berry:2022:BBB

[ABL

T22] Louigi Addario-Berry

, Jessica Lin, and Thomas T endron.

Barycen tric Bro wnian b ees. A nnals of Applie d Pr ob ability, 32(4):

2504–2539, August 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

4/Barycentric-Brownian-bees/10.1214/21-AAP1738.full .

Acciaio:2013:TID

[ABP

+

13] B. Acciaio, M. Beiglb¨ oc k, F. P enkner, W. Sc hac herma y er, and

J. T emme. A tra jectorial in terpretation of Do ob’s martingale in-

equalities. A nnals of Applie d Pr ob ability, 23(4):1494–1505, Au-

gust 2013. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1371834036 .

Arap ostathis:2015:ECM

[ABP15] Ari Arap ostathis, An up Bisw as, and Guo dong P ang. Ergo dic

con trol of m ulti-class M / M / N + M queues in the Halfin–Whitt

regime. A nnals of Applie d Pr ob ability, 25(6):3511–3570, 12 2015.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

Arratia:1992:PP A

[ABT92] Ric hard Arratia, A. D. Barb our, and Simon T a v are. P oisson

pro cess appro ximations for the Ew ens sampling form ula. A nnals

of Applie d Pr ob ability, 2(3):519–535, August 1992. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005647.

Arratia:2000:NCL

[ABT00] Ric hard Arratia, A. D. Barb our, and Simon T a v ar ´ e. The n um b er

of comp onen ts in a logarithmic com binatorial structure. A nnals

of Applie d Pr ob ability, 10(2):331–361, Ma y 2000. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1019487347 .

Appuhamillage:2011:COL

[ABT

+

11a] Thilank a Appuhamillage, V rushali Bokil, Enrique Thomann,

Edw ard W a ymire, and Brian W o o d. Corrections: “Occupation

and lo cal times for sk ew Bro wnian motion with applications to

disp ersion across an in terface”. A nnals of Applie d Pr ob ability,

21(5):2050–2051, Octob er 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1319576617. See corrections [ABT

+

11b ].

Appuhamillage:2011:OL T

[ABT

+

11b] Thilank a Appuhamillage, V rushali Bokil, Enrique Thomann,

Edw ard W a ymire, and Brian W o o d. Occupation and lo cal

times for sk ew Bro wnian motion with applications to disp ersion

across an in terface. A nnals of Applie d Pr ob ability, 21(1):183–214,

F ebruary 2011. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1292598031. See corrections [ABT

+

11a ].

A tar:2007:HEC

[ABW07] Rami A tar, Amarjit Budhira ja, and Ruth J. Williams. HJB

equations for certain singularly con trolled diffusions. A nnals of

Applie d Pr ob ability, 17(5/6):1745–1776, Octob er 2007. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1191419182 .

Asselah:2003:EQS

[A C03] Amine Asselah and F abienne Castell. Existence of quasi-

stationary measures for asymmetric attractiv e particle systems

on Z d

. A nnals of Applie d Pr ob ability, 13(4):1569–1590, No v em-

b er 2003. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1069786511 .

A tar:2017:A OC

[A C17] Rami A tar and Asaf Cohen. Asymptotically optimal con trol for

a m ulticlass queueing mo del in the mo derate deviation hea vy

traffic regime. A nnals of Applie d Pr ob ability, 27(5):2862–2906,

Octob er 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1509696036 .

A tar:2019:SSQ

[A C19] Rami A tar and Asaf Cohen. Serv e the shortest queue and W alsh

Bro wnian motion. A nnals of Applie d Pr ob ability, 29(1):613–651,

F ebruary 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1544000438 .

Allan:2020:PSC

[A C20] Andrew L. Allan and Sam uel N. Cohen. P ath wise sto c hastic

con trol with applications to robust filtering. A nnals of Ap-

plie d Pr ob ability, 30(5):2274–2310, Octob er 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-30/issue-5/Pathwise-stochastic-control-with-applications-

to-robust-filtering/10.1214/19-AAP1558.full .

Ab dullah:2015:VPR

[A CD15] Mohammed Ab dullah, Colin Co op er, and Mo ez Draief. Viral

pro cesses b y random w alks on random regular graphs. A nnals

of Applie d Pr ob ability, 25(2):477–522, April 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1424355121 .

Aletti:2017:SRS

[A CG17] Giacomo Aletti, Irene Crimaldi, and Andrea Ghiglietti. Sync hro-

nization of reinforced sto c hastic pro cesses with a net w ork-based

in teraction. A nnals of Applie d Pr ob ability, 27(6):3787–3844, De-

cem b er 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1513328714 .

Anderson:1997:MPL

[A CH97] Cliv e W. Anderson, Stuart G. Coles, and J ¨ urg H ¨ usler. Maxima

of P oisson-lik e v ariables and related triangular arra ys. A nnals of

Applie d Pr ob ability, 7(4):953–971, No v em b er 1997. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1043862420.

Av ena:2024:MCC

[A CHQ24] Luca Av ena, F ederico Capannoli, Ra jat Subhra Hazra, and Mat-

teo Quattropani. Meeting, coalescence and consensus time on

random directed graphs. A nnals of Applie d Pr ob ability, 34(5):

4940–4997, Octob er 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

5/Meeting-coalescence-and-consensus-time-on-random-directed-

graphs/10.1214/24-AAP2087.full .

Abate:1995:AA T

[A CL W95] Joseph Abate, Gagan L. Choudh ury , Da vid M. Lucan toni, and

W ard Whitt. Asymptotic analysis of tail probabilities based on

the computation of momen ts. A nnals of Applie d Pr ob ability, 5

(4):983–1007, No v em b er 1995. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177004603 .

A tar:2024:PSS

[A CR24] Rami A tar, Ey al Castiel, and Martin I. Reiman. P arallel

serv er systems under an extended hea vy traffic condition: a

lo w er b ound. A nnals of Applie d Pr ob ability, 34(1B):??, F ebru-

ary 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1B/Parallel-

server-systems-under-an-extended-heavy-traffic-condition/

10.1214/23-AAP1984.full .

Arnaudon:2020:SO A

[AD20] M. Arnaudon and P

. Del Moral. A second order analysis of

McKean–Vlaso v semigroups. A nnals of Applie d Pr ob ability, 30

(6):2613–2664, Decem b er 2020. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-30/

issue-6/A-second-order-analysis-of-McKeanVlasov-semigroups/

10.1214/20-AAP1568.full .

Agazzi:2018:LDT

[ADE18] Andrea Agazzi, Amir Dem b o, and Jean-Pierre Ec kmann. Large

deviations theory for Mark o v jump mo dels of c hemical reac-

tion net w orks. A nnals of Applie d Pr ob ability, 28(3):1821–1855,

June 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1527840033 .

Ahn:1998:OR T

[ADGS98] Hyungsok Ahn, Mohit Da y al, Eric Grannan, and Glen Swindle.

Option replication with transaction costs: general diffusion lim-

its. A nnals of Applie d Pr ob ability, 8(3):676–707, August 1998.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1028903447 .

Auffinger:2015:LGF

[ADH15] An tonio Auffinger, Mic hael Damron, and Jac k Hanson. Limiting

geo desics for first-passage p ercolation on subsets of Z

2

. A nnals

of Applie d Pr ob ability, 25(1):373–405, 02 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic).

Ahlb erg:2020:TTR

[ADH20] Daniel Ahlb erg, Maria Deijfen, and Christopher Hoffman. The

t w o-t yp e Ric hardson mo del in the half-plane. A nnals of Ap-

plie d Pr ob ability, 30(5):2261–2273, Octob er 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-30/issue-5/The-two-type-Richardson-model-in-the-

half-plane/10.1214/19-AAP1557.full .

A threy a:2021:GVS

[AdHR21] Siv a A threy a, F rank den Hollander, and Adrian R¨ ollin.

Graphon-v alued sto c hastic pro cesses from p opulation genet-

ics. A nnals of Applie d Pr ob ability, 31(4):1724–1745, August

2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-4/Graphon-

valued-stochastic-processes-from-population-genetics/

10.1214/20-AAP1631.full .

Adler:2000:EST

[Adl00] Rob ert J. Adler. On excursion sets, tub e form ulas and max-

ima of random fields. A nnals of Applie d Pr ob ability, 10(1):1–74,

F ebruary 2000. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1019737664.

Pr ob ability, 21(6):2226–2262, Decem b er 2011. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1322057321 .

Asm ussen:1995:DES

[A GP95] Soren Asm ussen, P eter Glynn, and Jim Pitman. Discretiza-

tion error in sim ulation of one-dimensional reflecting Bro wnian

motion. A nnals of Applie d Pr ob ability, 5(4):875–896, No v em-

b er 1995. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177004597 .

Analytis:2023:RBR

[A GS23] P an telis P

. Analytis, Alexandros Gelastop oulos, and Hrv o je Sto-

jic. Ranking-based ric h-get-ric her pro cesses. A nnals of Ap-

plie d Pr ob ability, 33(6A):??, Decem b er 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-6A/Ranking-based-rich-get-richer-processes/

10.1214/22-AAP1921.full .

Assaf:2002:RPI

[A GSC02] Da vid Assaf, Larry Goldstein, and Ester Sam uel-Cahn. Ratio

prophet inequalities when the mortal has sev eral c hoices. A nnals

of Applie d Pr ob ability, 12(3):972–984, August 2002. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1031863177 .

Av ena:2018:MTR

[A GvdHdH18] Luca Av ena, Hak an G ¨ ulda ¸ s, Remco v an der Hofstad, and F rank

den Hollander. Mixing times of random w alks on dynamic config-

uration mo dels. A nnals of Applie d Pr ob ability, 28(4):1977–2002,

August 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1533780265 .

Arman:2024:L TU

[A GW24] Andrii Arman, Pu Gao, and Nic holas W ormald. Linear-time uni-

form generation of random sparse con tingency tables with sp ec-

ified marginals. A nnals of Applie d Pr ob ability, 34(2):2036–2064,

April 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-2/Linear-

time-uniform-generation-of-random-sparse-contingency-

tables-with/10.1214/23-AAP2013.full .

Alan y ali:1998:LDL

[AH98a] Murat Alan y ali and Bruce Ha jek. On large deviations in load

sharing net w orks. A nnals of Applie d Pr ob ability, 8(1):67–97,

F ebruary 1998. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1027961034 .

Alan y ali:1998:LDM

[AH98b] Murat Alan y ali and Bruce Ha jek. On large deviations of Mark o v

pro cesses with discon tin uous statistics. A nnals of Applie d Pr ob a-

bility, 8(1):45–66, F ebruary 1998. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1027961033 .

Acciaio:2024:CAE

[AH24] Beatrice Acciaio and Songy an Hou. Con v ergence of adapted

empirical measures on R d

. A nnals of Applie d Pr ob ability, 34(5):

4799–4835, Octob er 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

5/Convergence-of-adapted-empirical-measures-on-Rd/10.

1214/24-AAP2082.full .

A ta:2005:DR C

[AHS05] Bari ¸ s A ta, J. M. Harrison, and L. A. Shepp. Drift rate con trol

of a Bro wnian pro cessing system. A nnals of Applie d Pr ob ability,

15(2):1145–1160, Ma y 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1115137971 .

Alfonsi:2014:POT

[AJKH14] A. Alfonsi, B. Jourdain, and A. Kohatsu-Higa. P ath wise optimal

transp ort b ounds b et w een a one-dimensional diffusion and its

Euler sc heme. A nnals of Applie d Pr ob ability, 24(3):1049–1080,

June 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1398258095 .

Assing:2014:MVF

[AJO14] Sigurd Assing, Saul Jac k a, and Adriana Ocejo. Monotonicit y

of the v alue function for a t w o-dimensional optimal stopping

problem. A nnals of Applie d Pr ob ability, 24(4):1554–1584, Au-

gust 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1400073657 .

Adler:2022:STD

[AJvM22] Mark Adler, Kurt Johansson, and Pierre v an Mo erb ek e. A

singular T o eplitz determinan t and the discrete tacno de k ernel

for sk ew-aztec rectangles. A nnals of Applie d Pr ob ability, 32(2):

1234–1294, April 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

2/A-singular-Toeplitz-determinant-and-the-discrete-tacnode-

kernel-for/10.1214/21-AAP1708.full .

Alili:2005:SRF

[AK05a] L. Alili and A. E. Kyprianou. Some remarks on first passage of

L ´ evy pro cesses, the American put and pasting principles. A nnals

of Applie d Pr ob ability, 15(3):2062–2080, August 2005. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1121433777 .

Arora:2005:LMS

[AK05b] Sanjeev Arora and Ra vi Kannan. Learning mixtures of sep-

arated nonspherical Gaussians. A nnals of Applie d Pr ob ability,

15(1A):69–92, F ebruary 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1106922321 .

A ta:2005:HT A

[AK05c] Baris A ta and Sunil Kumar. Hea vy traffic analysis of op en

pro cessing net w orks with complete resource p o oling: Asymp-

totic optimalit y of discrete review p olicies. A nnals of Ap-

plie d Pr ob ability, 15(1A):331–391, F ebruary 2005. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1106922331 .

Angel:2018:STC

[AK18] Omer Angel and Brett Kolesnik. Sharp thresholds for con ta-

gious sets in random graphs. A nnals of Applie d Pr ob ability,

28(2):1052–1098, April 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1523433631.

Ak ahori:1995:SFN

[Ak a95] Jiro Ak ahori. Some form ulae for a new t yp e of path-dep enden t

option. A nnals of Applie d Pr ob ability, 5(2):383–388, Ma y 1995.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177004769 .

An tonelli:2002:R CP

[AKH02] F abio An tonelli and Arturo Kohatsu-Higa. Rate of con v ergence

of a particle metho d to the solution of the McKean–Vlaso v equa-

tion. A nnals of Applie d Pr ob ability, 12(2):423–476, Ma y 2002.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1026915611 .

Amendola:2022:CIM

[AKL

T22] Carlos Am ´ endola, Claudia Kl ¨ upp elb erg, Steffen Lauritzen, and

Ngo c M. T ran. Conditional indep endence in max-linear Ba y esian

net w orks. A nnals of Applie d Pr ob ability, 32(1):1–45, F ebru-

ary 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-1/Conditional-

independence-in-max-linear-Bayesian-networks/10.1214/

21-AAP1670.full .

Avram:2004:EPS

[AKP04] F. Avram, A. E. Kyprianou, and M. R. Pistorius. Exit prob-

lems for sp ectrally negativ e L ´ evy pro cesses and applications to

(canadized) Russian options. A nnals of Applie d Pr ob ability, 14

(1):215–238, F ebruary 2004. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1075828052 .

Arratia:2005:HLD

[AL05] Ric hard Arratia and Thomas M. Liggett. Ho w lik ely is an i.i.d.

degree sequence to b e graphical? A nnals of Applie d Pr ob ability,

15(1B):652–670, F ebruary 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1107271663 .

Amini:2015:D WR

[AL15] Hamed Amini and Marc Lelarge. The diameter of w eigh ted ran-

dom graphs. A nnals of Applie d Pr ob ability, 25(3):1686–1727,

June 2015. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1427124140 .

Acciaio:2017:SSC

[AL17] Beatrice Acciaio and Martin Larsson. Semi-static complete-

ness and robust pricing b y informed in v estors. A nnals of Ap-

plie d Pr ob ability, 27(4):2270–2304, August 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/euclid.aoap/1504080033 .

Alan y ali:2003:AEA

[Ala03] Murat Alan y ali. Asymptotically exact analysis of a loss net w ork

with c hannel con tin uit y . A nnals of Applie d Pr ob ability, 13(4):

1474–1493, No v em b er 2003. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1069786506 .

Albin:2004:SSI

[Alb04] J. M. P

. Albin. On sampling of stationary incremen t pro cesses.

A nnals of Applie d Pr ob ability, 14(4):2016–2037, No v em b er 2004.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1099674087 .

Alb enque:2009:NED

[Alb09] Marie Alb enque. A note on the en umeration of directed ani-

mals via gas considerations. A nnals of Applie d Pr ob ability, 19

(5):1860–1879, Octob er 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1255699546 .

Aldous:1991:AFD

[Ald91] Da vid Aldous. Asymptotic fringe distributions for general fami-

lies of random trees. A nnals of Applie d Pr ob ability, 1(2):228–266,

Ma y 1991. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005936 .

Alexander:1993:NSR

[Ale93] Kenneth S. Alexander. A note on some rates of con v ergence in

first-passage p ercolation. A nnals of Applie d Pr ob ability, 3(1):81–

90, F ebruary 1993. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177005508.

Alexander:1994:R CMb

[Ale94a] Kenneth S. Alexander. The rate of con v ergence of the mean

length of the longest common subsequence. A nnals of Ap-

plie d Pr ob ability, 4(4):1074–1082, No v em b er 1994. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177004903. See correction

[Ale95 ].

Alexander:1994:R CMa

[Ale94b] Kenneth S. Alexander. Rates of con v ergence of means for

distance-minimizing subadditiv e Euclidean functionals. A nnals

of Applie d Pr ob ability, 4(3):902–922, August 1994. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177004976 .

Alexander:1995:CR C

[Ale95] K. S. Alexander. Correction: “The Rate of Con v ergence of the

Mean Length of the Longest Common Subsequence”. A nnals

of Applie d Pr ob ability, 5(1):327, F ebruary 1995. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177004844. See [Ale94a ].

Alexander:1996:R TC

[Ale96] Kenneth S. Alexander. The RSW theorem for con tin uum p er-

colation and the CL

T for Euclidean minimal spanning trees.

A nnals of Applie d Pr ob ability, 6(2):466–494, Ma y 1996. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1034968140 .

Alsmey er:1993:GWP

[Als93] Gerold Alsmey er. On the Galton–W atson predator-prey pro cess.

A nnals of Applie d Pr ob ability, 3(1):198–211, F ebruary 1993. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1177005515 .

Alv arez:2003:PEM

[Alv03] Luis H. R. Alv arez. On the prop erties of r -excessiv e mappings

for a class of diffusions. A nnals of Applie d Pr ob ability, 13(4):

1517–1533, No v em b er 2003. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1069786509.

Anagnostakis:2023:GDP

[AL V23] Alexis Anagnostakis, An toine Leja y , and Denis Villemonais.

General diffusion pro cesses as limit of time-space Mark o v

c hains. A nnals of Applie d Pr ob ability, 33(5):3620–3651, Octo-

b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-5/General-

diffusion-processes-as-limit-of-time-space-Markov-chains/

10.1214/22-AAP1902.full .

Andrieu:2006:EPS

[AM06] Christophe Andrieu and

´

Eric Moulines. On the ergo dicit y prop-

erties of some adaptiv e MCMC algorithms. A nnals of Ap-

plie d Pr ob ability, 16(3):1462–1505, August 2006. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1159804988 .

Azcue:2010:OIP

[AM10] P ablo Azcue and Nora Muler. Optimal in v estmen t p olicy and

dividend pa ymen t strategy in an insurance compan y . A nnals

of Applie d Pr ob ability, 20(4):1253–1302, August 2010. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1279638786 .

Alv es:2002:STF

[AMP02] O. S. M. Alv es, F. P

. Mac hado, and S. Y u. P op o v. The shap e

theorem for the frog mo del. A nnals of Applie d Pr ob ability, 12(2):

533–546, Ma y 2002. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1026915614 .

A tar:2004:SMC

[AMR04] Rami A tar, Avi Mandelbaum, and Martin I. Reiman. Sc heduling

a m ulti class queue with man y exp onen tial serv ers: asymptotic

optimalit y in hea vy traffic. A nnals of Applie d Pr ob ability, 14

(3):1084–1134, August 2004. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1089736279 .

Andjel:2006:PRP

[AMS06a] E. D. Andjel, M. V. Menshik o v, and V. V. Sisk o. P ositiv e recur-

rence of pro cesses asso ciated to crystal gro wth mo dels. A nnals

Anon ymous:2023:TCb

[Ano23g] Anon ymous. T able of con ten ts. A nnals of Applie d Pr ob ability,

33(4):??, August 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

4/Table-of-Contents/aap334c1.full .

Anon ymous:2023:TCc

[Ano23h] Anon ymous. T able of con ten ts. A nnals of Applie d Pr ob ability,

33(5):??, Octob er 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

5/Table-of-Contents/aap335c1.full .

Anon ymous:2023:TCd

[Ano23i] Anon ymous. T able of con ten ts. A nnals of Applie d Pr ob ability, 33

(6A):??, Decem b er 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

6A/Table-of-Contents/aap336ac1.full .

Anon ymous:2023:TCe

[Ano23j] Anon ymous. T able of con ten ts. A nnals of Applie d Pr ob ability, 33

(6B):??, Decem b er 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

6B/Table-of-Contents/aap336bc1.full .

Anon ymous:2024:EBa

[Ano24a] Anon ymous. Editorial b oard. A nnals of Applie d Pr ob ability, 34

(1A):??, F ebruary 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

1A/Editorial-Board/aap341ap1.full .

Anon ymous:2024:EBb

[Ano24b] Anon ymous. Editorial b oard. A nnals of Applie d Pr ob ability, 34

(1B):??, F ebruary 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

1B/Editorial-Board/aap341bp1.full.

Anon ymous:2024:EBc

[Ano24c] Anon ymous. Editorial b oard. A nnals of Applie d Pr ob ability,

34(2):??, April 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

2/Editorial-Board/aap342p1.full .

Anon ymous:2024:EBd

[Ano24d] Anon ymous. Editorial b oard. A nnals of Applie d Pr ob ability,

34(3):??, June 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

3/Editorial-Board/aap343p1.full .

Anon ymous:2024:EBe

[Ano24e] Anon ymous. Editorial b oard. A nnals of Applie d Pr ob ability, 34

(5):??, Octob er 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

5/Editorial-Board/aap345p1.full .

Anon ymous:2024:TCa

[Ano24f ] Anon ymous. T able of con ten ts. A nnals of Applie d Pr ob ability, 34

(1A):??, F ebruary 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

1A/Table-of-Contents/aap341ac1.full .

Anon ymous:2024:TCb

[Ano24g] Anon ymous. T able of con ten ts. A nnals of Applie d Pr ob ability, 34

(1B):??, F ebruary 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

1B/Table-of-Contents/aap341bc1.full .

Anon ymous:2024:TCc

[Ano24h] Anon ymous. T able of con ten ts. A nnals of Applie d Pr ob ability,

34(2):??, April 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

2/Table-of-Contents/aap342c1.full.

Anon ymous:2024:TCd

[Ano24i] Anon ymous. T able of con ten ts. A nnals of Applie d Pr ob ability,

34(3):??, June 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

3/Table-of-Contents/aap343c1.full .

Anon ymous:2024:TCe

[Ano24j] Anon ymous. T able of con ten ts. A nnals of Applie d Pr ob ability,

34(5):??, Octob er 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

5/Table-of-Contents/aap345c1.full .

An tonelli:1993:BFS

[An t93] F abio An tonelli. Bac kw ard-forw ard sto c hastic differen tial equa-

tions. A nnals of Applie d Pr ob ability, 3(3):777–793, August 1993.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177005363 .

Arap ostathis:2016:EDC

[AP16] Ari Arap ostathis and Guo dong P ang. Ergo dic diffusion con trol

of m ulticlass m ulti-p o ol net w orks in the Halfin–Whitt regime.

A nnals of Applie d Pr ob ability, 26(5):3110–3153, Octob er 2016.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1476884313 .

An tuno vic:2017:SEM

[AP17] T on ´ ci An tuno vi ´ c and Eviatar B. Pro caccia. Stationary Eden

mo del on Ca yley graphs. A nnals of Applie d Pr ob ability, 27

(1):517–549, F ebruary 2017. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1488790834 .

Andres:2024:FPP

[AP24] Sebastian Andres and Alexis Pr ´ ev ost. First passage p ercola-

tion with long-range correlations and applications to random

Sc hr¨ odinger op erators. A nnals of Applie d Pr ob ability, 34(2):

1846–1895, April 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

2/First-passage-percolation-with-long-range-correlations-

and-applications-to/10.1214/23-AAP2008.full.

Avram:2007:ODP

[APP07] Florin Avram, Zbigniew P almo wski, and Martijn R. Pistorius.

On the optimal dividend problem for a sp ectrally negativ e L ´ evy

pro cess. A nnals of Applie d Pr ob ability, 17(1):156–180, F ebru-

ary 2007. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1171377180 .

Avram:2008:EPT

[APP08] Florin Avram, Zbigniew P almo wski, and Martijn R. Pisto-

rius. Exit problem of a t w o-dimensional risk pro cess from the

quadran t: Exact and asymptotic results. A nnals of Applie d

Pr ob ability, 18(6):2421–2449, Decem b er 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1227708924 .

Avram:2015:GSF

[APP15] F. Avram, Z. P almo wski, and M. R. Pistorius. On Gerb er–

Shiu functions and optimal dividend distribution for a L ´ evy risk

pro cess in the presence of a p enalt y function. A nnals of Ap-

plie d Pr ob ability, 25(4):1868–1935, August 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1432212432 .

Arap ostathis:2019:ELD

[APS19] Ari Arap ostathis, Guo dong P ang, and Nik ola Sandri ´ c. Er-

go dicit y of a L ´ evy-driv en SDE arising from m ulticlass man y-

serv er queues. A nnals of Applie d Pr ob ability, 29(2):1070–1126,

April 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1548298937 .

Ascione:2020:ETO

[APT20] Giacomo Ascione, Enrica Pirozzi, and Bruno T oaldo. On

the exit time from op en sets of some semi-Mark o v pro-

cesses. A nnals of Applie d Pr ob ability, 30(3):1130–1163, June

2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-3/On-the-

exit-time-from-open-sets-of-some-semi/10.1214/19-AAP1525.

full.

Angel:2008:CSD

[APW08] Omer Angel, Y uv al P eres, and Da vid B. Wilson. Card sh uffling

and Diophan tine appro ximation. A nnals of Applie d Pr ob ability,

18(3):1215–1231, June 2008. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1211819799 .

Alsmey er:1996:BGW

[AR96] Gerold Alsmey er and Uw e R¨ osler. The bisexual Galton–W atson

pro cess with promiscuous mating: extinction probabilities in the

sup ercritical case. A nnals of Applie d Pr ob ability, 6(3):922–939,

August 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034968234 .

Alsmey er:2002:A VP

[AR02] Gerold Alsmey er and Uw e R¨ osler. Asexual v ersus promiscu-

ous bisexual Galton–W atson pro cesses: The extinction probabil-

it y ratio. A nnals of Applie d Pr ob ability, 12(1):125–142, F ebru-

ary 2002. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1015961158 .

A threy a:2016:DGL

[AR16] Siv a A threy a and Adrian R¨ ollin. Dense graph limits under

resp onden t-driv en sampling. A nnals of Applie d Pr ob ability, 26

(4):2193–2210, August 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1472745456 .

Agha jani:2019:ESA

[AR19a] Reza Agha jani and Ka vita Ramanan. Ergo dicit y of an SPDE

asso ciated with a man y-serv er queue. A nnals of Applie d Pr ob a-

bility, 29(2):994–1045, April 2019. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1548298935 .

Agha jani:2019:HLR

[AR19b] Reza Agha jani and Ka vita Ramanan. The h ydro dynamic

limit of a randomized load balancing net w ork. A nnals of Ap-

plie d Pr ob ability, 29(4):2114–2174, August 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1563869039.

Anastasiou:2020:BAD

[AR20] Andreas Anastasiou and Gesine Reinert. Bounds for the

asymptotic distribution of the lik eliho o d ratio. A nnals of Ap-

plie d Pr ob ability, 30(2):608–643, April 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https:

//projecteuclid.org/euclid.aoap/1591603217 .

Altmey er:2021:NEL

[AR21] Randolf Altmey er and Markus Reiß. Nonparametric estima-

tion for linear SPDEs from lo cal measuremen ts. A nnals of

Applie d Pr ob ability, 31(1):1–38, F ebruary 2021. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-31/issue-1/Nonparametric-estimation-for-linear-

SPDEs-from-local-measurements/10.1214/20-AAP1581.full .

Ab erg:2008:PD W

[ARL08] Sofia Ab erg, Igor Ryc hlik, and M. Ross Leadb etter. P alm distri-

butions of w a v e c haracteristics in encoun tering seas. A nnals of

Applie d Pr ob ability, 18(3):1059–1084, June 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1211819794 .

Armendariz:2010:BCV

[Arm10] In ´ es Armend´ ariz. Bro wnian coagulation and a v ersion of Smolu-

c ho wski’s equation on the circle. A nnals of Applie d Pr ob abil-

ity, 20(2):660–695, April 2010. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1268143436 .

An throp elos:2017:PCC

[ARS17] Mic hail An throp elos, Scott Rob ertson, and Konstan tinos

Spiliop oulos. The pricing of con tingen t claims and optimal

p ositions in asymptotically complete mark ets. A nnals of Ap-

plie d Pr ob ability, 27(3):1778–1830, June 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/euclid.aoap/1500451244 .

Agha jani:2018:LSA

[ARS18] Reza Agha jani, Philipp e Rob ert, and W en Sun. A large

scale analysis of unreliable sto c hastic net w orks. A nnals of

Applie d Pr ob ability, 28(2):851–887, April 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1523433626 .

Adler:1997:LCA

[AS97] Rob ert Adler and Gennady Samoro dnitsky

. Lev el crossings of

absolutely con tin uous stationary symmetric α-stable pro cesses.

A nnals of Applie d Pr ob ability, 7(2):460–493, Ma y 1997. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1034625340 .

Adler:2001:SSF

[AS01] Rob ert J. Adler and Georgios Sk oulakis. Sup erpro cesses o v er

a sto c hastic flo w. A nnals of Applie d Pr ob ability, 11(2):488–543,

Ma y 2001. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1015345302 .

Albin:2004:OSM

[AS04] J. M. P

. Albin and Gennady Samoro dnitsky

. On o v erload in a

storage mo del, with a self-similar and infinitely divisible input.

A nnals of Applie d Pr ob ability, 14(2):820–844, Ma y 2004. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1082737113 .

Alexander:2006:PPI

[AS06] Kenneth S. Alexander and Vladas Sidora vicius. Pinning of

p olymers and in terfaces b y random p oten tials. A nnals of Ap-

plie d Pr ob ability, 16(2):636–669, Ma y 2006. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1151592246 .

A tar:2009:CLQ

[AS09] Rami A tar and Gennady Shaikhet. Critically loaded queue-

ing mo dels that are throughput sub optimal. A nnals of Ap-

plie d Pr ob ability, 19(2):521–555, April 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1241702240 .

Amei:2010:TDP

[AS10] Amei Amei and Stanley Sa wy er. A time-dep enden t P oisson ran-

dom field mo del for p olymorphism within and b et w een t w o re-

lated biological sp ecies. A nnals of Applie d Pr ob ability, 20(5):

1663–1696, Octob er 2010. CODEN ???? ISSN 1050-5164

Austin:2008:EDH

[Aus08] Tim D. Austin. The emergence of the deterministic Ho dgkin–

Huxley equations as a limit from the underlying sto c hastic ion-

c hannel mec hanism. A nnals of Applie d Pr ob ability, 18(4):1279–

1325, August 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1216677123 .

A threy a:1995:LDR

[A V95] K. B. A threy a and A. N. Vidy ashank ar. Large deviation rates

for branc hing pro cesses. I I. The m ultit yp e case. A nnals of

Applie d Pr ob ability, 5(2):566–576, Ma y 1995. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1177004778 .

Andrieu:2015:CPP

[A V15] Christophe Andrieu and Matti Vihola. Con v ergence prop erties of

pseudo-marginal Mark o v c hain Mon te Carlo algorithms. A nnals

of Applie d Pr ob ability, 25(2):1030–1077, April 2015. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1424355137 .

Andrieu:2016:ESO

[A V16] Christophe Andrieu and Matti Vihola. Establishing some or-

der amongst exact appro ximations of MCMCs. A nnals of Ap-

plie d Pr ob ability, 26(5):2661–2696, Octob er 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1476884300 .

Arratia:1994:PTS

[A W94] Ric hard Arratia and Mic hael S. W aterman. A phase transition

for the score in matc hing random sequences allo wing deletions.

A nnals of Applie d Pr ob ability, 4(1):200–225, F ebruary 1994. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1177005208 .

Azais:2005:DMG

[A W05] Jean-Marc Aza ¨ ıs and Mario Wsc heb or. On the distribution of

the maxim um of a Gaussian field with d parameters. A nnals

of Applie d Pr ob ability, 15(1A):254–278, F ebruary 2005. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1106922328.

Alexander:2010:ECP

[AZ10] Kenneth S. Alexander and Nik os Zygouras. Equalit y of crit-

ical p oin ts for p olymer depinning transitions with lo op exp o-

nen t one. A nnals of Applie d Pr ob ability, 20(1):356–366, F ebru-

ary 2010. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1262962326 .

Alexander:2014:PPD

[AZ14a] Kenneth S. Alexander and Nik os Zygouras. P ath prop erties of

the disordered pinning mo del in the delo calized regime. A nnals

of Applie d Pr ob ability, 24(2):599–615, April 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1394465366 .

Arguin:2014:PDS

[AZ14b] Louis-Pierre Arguin and Olivier Zindy . P oisson–Diric hlet statis-

tics for the extremes of a log-correlated Gaussian field. A nnals

of Applie d Pr ob ability, 24(4):1446–1481, August 2014. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1400073654 .

Armstrong:2016:LA C

[AZ16] Scott N. Armstrong and Ofer Zeitouni. Lo cal asymptotics

for con trolled martingales. A nnals of Applie d Pr ob ability, 26

(3):1467–1494, June 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1465905009 .

Bally:2019:UBF

[Bal19] Vlad Bally

. Upp er b ounds for the function solution of the homo-

geneous 2D Boltzmann equation with hard p oten tial. A nnals of

Applie d Pr ob ability, 29(3):1929–1961, June 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1550566847 .

Ball:2021:CL T

[Bal21] F rank Ball. Cen tral limit theorems for SIR epidemics and p er-

colation on configuration mo del random graphs. A nnals of Ap-

plie d Pr ob ability, 31(5):2091–2142, Octob er 2021. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-31/issue-5/Central-limit-theorems-for-SIR-epidemics-

and-percolation-on-configuration/10.1214/20-AAP1642.

full .

Bansa y e:2008:PPD

[Ban08] Vincen t Bansa y e. Proliferating parasites in dividing cells: Kim-

mel’s branc hing mo del revisited. A nnals of Applie d Pr ob abil-

ity, 18(3):967–996, June 2008. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1211819791 .

Bansa y e:2019:ASP

[Ban19] Vincen t Bansa y e. Appro ximation of sto c hastic pro cesses b y non-

expansiv e flo ws and coming do wn from infinit y . A nnals of Ap-

plie d Pr ob ability, 29(4):2374–2438, August 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1563869046 .

Bartl:2019:EUM

[Bar19] Daniel Bartl. Exp onen tial utilit y maximization under mo del

uncertain t y for un b ounded endo wmen ts. A nnals of Applie d

Pr ob ability, 29(1):577–612, F ebruary 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1544000437 .

Barnes:2020:HLP

[Bar20] Cla yton L. Barnes. Hydro dynamic limit and propagation of

c haos for Bro wnian particles reflecting from a Newtonian bar-

rier. A nnals of Applie d Pr ob ability, 30(4):1582–1613, August

2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-4/Hydrodynamic-

limit-and-propagation-of-chaos-for-Brownian-particles-

reflecting/10.1214/19-AAP1536.full .

Battig:1999:CSM

[B¨ at99] Rob ert B¨ attig. Completeness of securities mark et mo dels — an

op erator p oin t of view. A nnals of Applie d Pr ob ability, 9(2):529–

566, Ma y 1999. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1029962754.

Bauerle:2000:A OT

[B¨ au00] Nicole B¨ auerle. Asymptotic optimalit y of trac king p olicies

in sto c hastic net w orks. A nnals of Applie d Pr ob ability, 10(4):

1065–1083, No v em b er 2000. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1019487606 .

Baxendale:2005:R TC

[Bax05] P eter H. Baxendale. Renew al theory and computable con v er-

gence rates for geometrically ergo dic Mark o v c hains. A nnals

of Applie d Pr ob ability, 15(1B):700–738, F ebruary 2005. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1107271665 .

Bollobas:1992:HRP

[BB92] Bela Bollobas and Graham Brigh t w ell. The heigh t of a ran-

dom partial order: Concen tration of measure. A nnals of Ap-

plie d Pr ob ability, 2(4):1009–1018, No v em b er 1992. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005586 .

Bien v en ue:2003:SAR

[BB03] A. Bien v en ¨ ue and J. B ´ erard. Sharp asymptotic results for

simplified m utation-selection algorithms. A nnals of Applie d

Pr ob ability, 13(4):1534–1568, No v em b er 2003. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1069786510 .

Baccelli:2007:RST

[BB07] F rancois Baccelli and Charles Bordena v e. The radial spanning

tree of a P oisson p oin t pro cess. A nnals of Applie d Pr ob ability,

17(1):305–359, F ebruary 2007. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1171377186 .

Bertoin:2015:SPL

[BB15] Jean Bertoin and Ger´ onimo Urib e Bra v o. Sup ercritical p ercola-

tion on large scale-free random trees. A nnals of Applie d Pr ob abil-

ity, 25(1):81–103, F ebruary 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1418740179.

Baik:2020:LRE

[BB20a] Jinho Baik and Thomas Bothner. The largest real eigen v alue

in the real Ginibre ensem ble and its relation to the Zakharo v–

Shabat system. A nnals of Applie d Pr ob ability, 30(1):460–501,

F ebruary 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL https://projecteuclid.org/euclid.

aoap/1582621229 .

Banerjee:2020:PDD

[BB20b] Sa y an Banerjee and Amarjit Budhira ja. P arameter and dimen-

sion dep endence of con v ergence rates to stationarit y for reflect-

ing Bro wnian motions. A nnals of Applie d Pr ob ability, 30(5):

2005–2029, Octob er 2020. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-30/issue-

5/Parameter-and-dimension-dependence-of-convergence-

rates-to-stationarity-for/10.1214/19-AAP1550.full .

Bank:2020:MIF

[BB20c] P eter Bank and Da vid Besslic h. Mo delling information flo ws b y

Mey er-σ -fields in the singular sto c hastic con trol problem of irre-

v ersible in v estmen t. A nnals of Applie d Pr ob ability, 30(6):2923–

2962, Decem b er 2020. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-30/issue-

6/Modelling-information-flows-by-Meyer-sigma--fields-

in-the/10.1214/20-AAP1577.full .

Banerjee:2022:RF A

[BB22] Sa y an Banerjee and Shank ar Bhamidi. Ro ot finding algo-

rithms and p ersistence of Jordan cen tralit y in gro wing ran-

dom trees. A nnals of Applie d Pr ob ability, 32(3):2180–2210,

June 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-3/Root-

finding-algorithms-and-persistence-of-Jordan-centrality-

in-growing/10.1214/21-AAP1731.full .

Banerjee:2023:DFL

[BB23] Sa y an Banerjee and Brendan Bro wn. Dimension-free lo cal

con v ergence and p erturbations for reflected Bro wnian mo-

tions. A nnals of Applie d Pr ob ability, 33(1):376–416, F ebru-

ary 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-1/Dimension-

free-local-convergence-and-perturbations-for-reflected-

Brownian-motions/10.1214/22-AAP1818.full .

Bac khoff:2022:EP A

[BBBW22] Julio Bac khoff, Daniel Bartl, Mathias Beiglb¨ oc k, and Johannes

Wiesel. Estimating pro cesses in adapted W asserstein dis-

tance. A nnals of Applie d Pr ob ability, 32(1):529–550, F ebru-

ary 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-1/Estimating-

processes-in-adapted-Wasserstein-distance/10.1214/21-

AAP1687.full .

Baar:2017:SIB

[BBC17a] Martina Baar, An ton Bo vier, and Nicolas Champagnat. F rom

sto c hastic, individual-based mo dels to the canonical equation of

adaptiv e dynamics in one step. A nnals of Applie d Pr ob ability,

27(2):1093–1170, April 2017. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1495764375 .

Benaim:2017:EIM

[BBC17b] Mic hel Bena ¨ ım, Florian Bouguet, and Bertrand Clo ez. Ergo dic-

it y of inhomogeneous Mark o v c hains through asymptotic pseu-

dotra jectories. A nnals of Applie d Pr ob ability, 27(5):3004–3049,

Octob er 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1509696040 .

Ba yraktar:2019:R CU

[BBC19] Erhan Ba yraktar, Amarjit Budhira ja, and Asaf Cohen. Rate

con trol under hea vy traffic with strategic serv ers. A nnals of

Applie d Pr ob ability, 29(1):1–35, F ebruary 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1544000424 .

Banerjee:2023:FBC

[BBC23] Sa y an Banerjee, Shank ar Bhamidi, and Iain Carmic hael. Fluc-

tuation b ounds for con tin uous time branc hing pro cesses and

ev olution of gro wing trees with a c hange p oin t. A nnals of Ap-

plie d Pr ob ability, 33(4):2919–2980, August 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-4/Fluctuation-bounds-for-continuous-

time-branching-processes-and-evolution-of/10.1214/22-

AAP1881.full .

Boro vk o v a:1999:CTE

[BBD99] S. Boro vk o v a, R. Burton, and H. Dehling. Consistency of

the T ak ens estimator for the correlation dimension. A nnals

of Applie d Pr ob ability, 9(2):376–390, Ma y 1999. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1029962747 .

Bhamidi:2022:NEF

[BBD22] Shank ar Bhamidi, Amarjit Budhira ja, and Miheer Dew ask ar.

Near equilibrium fluctuations for sup ermark et mo dels with gro w-

ing c hoices. A nnals of Applie d Pr ob ability, 32(3):2083–2138,

June 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-3/Near-

equilibrium-fluctuations-for-supermarket-models-with-

growing-choices/10.1214/21-AAP1729.full .

Bhamidi:2022:REA

[BBD

W22] Shank ar Bhamidi, Amarjit Budhira ja, P aul Dupuis, and Ruo yu

W u. Rare ev en t asymptotics for exploration pro cesses for ran-

dom graphs. A nnals of Applie d Pr ob ability, 32(2):1112–1178,

April 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-2/Rare-

event-asymptotics-for-exploration-processes-for-random-

graphs/10.1214/21-AAP1704.full .

Bo oth:2003:CA C

[BBFM03] Lorna Bo oth, Jehosh ua Bruc k, Massimo F rancesc hetti, and

Ronald Meester. Co v ering algorithms, con tin uum p ercolation

and the geometry of wireless net w orks. A nnals of Applie d Pr ob-

ability, 13(2):722–741, Ma y 2003. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1050689601.

Blanc het:2015:SSS

[BC15] Jose Blanc het and Xin yun Chen. Steady-state sim ulation of re-

flected Bro wnian motion and related sto c hastic net w orks. A nnals

of Applie d Pr ob ability, 25(6):3209–3250, Decem b er 2015. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1443703773 .

Barraquand:2016:HAE

[BC16] Guillaume Barraquand and Iv an Corwin. The q -Hahn asymmet-

ric exclusion pro cess. A nnals of Applie d Pr ob ability, 26(4):2304–

2356, August 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1472745460 .

Blanc hard:2018:MPO

[BC18] Romain Blanc hard and Laurence Carassus. Multiple-priors op-

timal in v estmen t in discrete time for un b ounded utilit y function.

A nnals of Applie d Pr ob ability, 28(3):1856–1892, June 2018. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1527840034 .

Bakh tin:2021:LET

[BC21] Y uri Bakh tin and Hong-Bin Chen. Long exit times near a

rep elling equilibrium. A nnals of Applie d Pr ob ability, 31(2):

594–624, April 2021. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-31/issue-

2/Long-exit-times-near-a-repelling-equilibrium/10.1214/

20-AAP1599.full .

Borga:2022:QLL

[BC22a] Jacop o Borga and Benedetta Ca v alli. Quenc hed la w of large

n um b ers and quenc hed cen tral limit theorem for m ultipla y er

leagues with ergo dic strengths. A nnals of Applie d Pr ob ability,

32(6):4398–4425, Decem b er 2022. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-32/

issue-6/Quenched-law-of-large-numbers-and-quenched-central-

limit-theorem/10.1214/22-AAP1790.full .

Bukh:2022:PW C

[BC22b] Boris Bukh and Christopher Co x. P erio dic w ords, common

subsequences and frogs. A nnals of Applie d Pr ob ability, 32(2):

1295–1332, April 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

2/Periodic-words-common-subsequences-and-frogs/10.1214/

21-AAP1709.full .

Bernardin:2023:SCL

[BCC

+

23] C ´ edric Bernardin, Rapha ¨ el Chetrite, Reda Chhaibi, Joseph Na-

jn udel, and Cl ´ emen t P ellegrini. Spiking and collapsing in large

noise limits of SDEs. A nnals of Applie d Pr ob ability, 33(1):417–

446, F ebruary 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

1/Spiking-and-collapsing-in-large-noise-limits-of-SDEs/

10.1214/22-AAP1819.full .

Blanc het:2017:SSM

[BCD17] Jose Blanc het, Xin yun Chen, and Jing Dong. ϵ-strong sim u-

lation for m ultidimensional sto c hastic differen tial equations via

rough path analysis. A nnals of Applie d Pr ob ability, 27(1):275–

336, F ebruary 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL https://projecteuclid.org/euclid.

aoap/1488790829 .

Besancon:2024:DLL

[BCDM24] Eustac he Besan¸ con, Laure Coutin, Lauren t Decreusefond, and

P ascal Mo y al. Diffusiv e limits of Lipsc hitz functionals of P ois-

son measures. A nnals of Applie d Pr ob ability, 34(1A):??, F ebru-

ary 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1A/Diffusive-

limits-of-Lipschitz-functionals-of-Poisson-measures/

10.1214/23-AAP1972.full .

Brummitt:2015:JPW

[BCDS15] Charles D. Brummitt, Shirshendu Chatterjee, P artha S. Dey ,

and Da vid Siv ak off. Jigsa w p ercolation: What so cial net w orks

can collab orativ ely solv e a puzzle? A nnals of Applie d Pr ob ability,

25(4):2013–2038, August 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1432212435.

Bolley:2018:DPC

[BCF18] F ran¸ cois Bolley

, Djalil Chafa ¨ ı, and Joaqu ´ ın F on tb ona. Dynam-

ics of a planar Coulom b gas. A nnals of Applie d Pr ob ability, 28

(5):3152–3183, Octob er 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1535443245 .

Bandini:2018:BSO

[BCFP18] Elena Bandini, Andrea Cosso, Marco F uhrman, and Huy ^ en

Pham. Bac kw ard SDEs for optimal con trol of partially ob-

serv ed path-dep enden t sto c hastic systems: a con trol randomiza-

tion approac h. A nnals of Applie d Pr ob ability, 28(3):1634–1678,

June 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1527840029 .

Baak e:2022:LDD

[BCH22] Ellen Baak e, F ernando Cordero, and Sebastian Hummel. Lines of

descen t in the deterministic m utation-selection mo del with pair-

wise in teraction. A nnals of Applie d Pr ob ability, 32(4):2400–2447,

August 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-4/Lines-

of-descent-in-the-deterministic-mutationselection-model-

with-pairwise/10.1214/21-AAP1736.full .

Bai:1998:VNM

[BCHL98] Zhi-Dong Bai, Chern-Ching Chao, Hsien-Kuei Hw ang, and W en-

Qi Liang. On the v ariance of the n um b er of maxima in ran-

dom v ectors and its applications. A nnals of Applie d Pr ob abil-

ity, 8(3):886–895, August 1998. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1028903455 .

Besk os:2014:SSM

[BCJ14] Alexandros Besk os, Dan Crisan, and Aja y Jasra. On the stabilit y

of sequen tial Mon te Carlo metho ds in high dimensions. A nnals

of Applie d Pr ob ability, 24(4):1396–1445, August 2014. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1400073653.

Beffara:2022:LGR

[BCJ22] Vincen t Beffara, Sunil Chhita, and Kurt Johansson. Lo cal

geometry of the rough-smo oth in terface in the t w o-p erio dic

Aztec diamond. A nnals of Applie d Pr ob ability, 32(2):974–1017,

April 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-2/Local-

geometry-of-the-rough-smooth-interface-in-the-two/10.

1214/21-AAP1701.full .

Baggerly:1999:AIS

[BCKP99] Keith Baggerly

, Dennis Co x, Craig Kollman, and Ric k Picard.

Adaptiv e imp ortance sampling on discrete Mark o v c hains. A n-

nals of Applie d Pr ob ability, 9(2):391–412, Ma y 1999. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1029962748 .

Blath:2016:NCS

[BCKWB16] Jo c hen Blath, Adri´ an Gonz´ alez Casano v a, No emi Kurt, and

Maite Wilk e-Berenguer. A new coalescen t for seed-bank mo dels.

A nnals of Applie d Pr ob ability, 26(2):857–891, April 2016. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1458651822 .

Bro c kw ell:2006:CTG

[BCL06] P eter Bro c kw ell, Erdenebaatar Chadraa, and Alexander Lind-

ner. Con tin uous-time GAR

CH pro cesses. A nnals of Ap-

plie d Pr ob ability, 16(2):790–826, Ma y 2006. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1151592251 .

Bianc hi:2024:L TE

[BCM24] Alessandra Bianc hi, F rancesca Collet, and Elena Magnanini.

Limit theorems for exp onen tial random graphs. A nnals of Ap-

plie d Pr ob ability, 34(5):4863–4898, Octob er 2024. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-34/issue-5/Limit-theorems-for-exponential-random-

graphs/10.1214/24-AAP2084.full .

Bate:2021:COS

[BCMR21] Mic hael E. Bate, Stephen B. Connor, and Oliv er Matheau-

Ra v en. Cutoff for a one-sided transp osition sh uffle. A nnals

of Applie d Pr ob ability, 31(4):1746–1773, August 2021. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/journals/annals-of-applied-

probability/volume-31/issue-4/Cutoff-for-a-one-sided-

transposition-shuffle/10.1214/20-AAP1632.full .

Bapst:2016:PTP

[BCOR16] Victor Bapst, Amin Co ja-Oghlan, and F elicia Raßmann. A

p ositiv e temp erature phase transition in random h yp ergraph 2-

coloring. A nnals of Applie d Pr ob ability, 26(3):1362–1406, June

2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1465905006 .

Burdzy:2011:APB

[BCP11] Krzysztof Burdzy

, Zhen-Qing Chen, and Soumik P al. Arc himedes’

principle for Bro wnian liquid. A nnals of Applie d Pr ob ability, 21

(6):2053–2074, Decem b er 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1322057315 .

Benaim:2018:SA Q

[BCP18] Mic hel Benaim, Bertrand Clo ez, and F abien P anloup. Sto c has-

tic appro ximation of quasi-stationary distributions on compact

spaces and applications. A nnals of Applie d Pr ob ability, 28(4):

2370–2416, August 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1533780276 .

Blanca:2022:EDS

[BCP

+

22] An tonio Blanca, Pietro Caputo, Daniel P arisi, Alistair Sinclair,

and Eric Vigo da. En trop y deca y in the Sw endsen–W ang dy-

namics on Z d

. A nnals of Applie d Pr ob ability, 32(2):1018–1057,

April 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-2/Entropy-

decay-in-the-SwendsenWang-dynamics-on-Zd/10.1214/21-

AAP1702.full .

Bakh tin:2022:EMC

[BCPG22] Y uri Bakh tin, Hong-Bin Chen, and Zsolt P a jor-Gyulai. Erratum:

Mallia vin calculus approac h to long exit times from an unsta-

ble equilibrium. A nnals of Applie d Pr ob ability, 32(4):3199–3200,

August 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-4/Erratum-

-Malliavin-calculus-approach-to-long-exit-times-from/

10.1214/21-AAP1751.full. See [BPG19 ].

Berti:2015:CL T

[BCPR15] P atrizia Berti, Irene Crimaldi, Luca Pratelli, and Pietro Rigo.

Cen tral limit theorems for an Indian buffet mo del with ran-

dom w eigh ts. A nnals of Applie d Pr ob ability, 25(2):523–547,

April 2015. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1424355122 .

Bo vier:2019:CFV

[BCS19] An ton Bo vier, Loren Co quille, and Charline Smadi. Crossing

a fitness v alley as a metastable transition in a sto c hastic p op-

ulation mo del. A nnals of Applie d Pr ob ability, 29(6):3541–3589,

Decem b er 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL https://projecteuclid.org/euclid.

aoap/1578366321 .

Bhatnagar:2007:A TS

[BCTV07] Na y an tara Bhatnagar, Pietro Caputo, Prasad T etali, and Eric

Vigo da. Analysis of top-sw ap sh uffling for genome rearrange-

men ts. A nnals of Applie d Pr ob ability, 17(4):1424–1445, Au-

gust 2007. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1186755245 .

Ba yraktar:2023:GMF

[BCW23] Erhan Ba yraktar, Suman Chakrab ort y , and Ruo yu W u.

Graphon mean field systems. A nnals of Applie d Pr ob ability,

33(5):3587–3619, Octob er 2023. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-33/

issue-5/Graphon-mean-field-systems/10.1214/22-AAP1901.

full .

Ba yraktar:2019:L TG

[BCZ19] Erhan Ba yraktar, Jaksa Cvitani ´ c, and Y uc hong Zhang. Large

tournamen t games. A nnals of Applie d Pr ob ability, 29(6):3695–

3744, Decem b er 2019. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

euclid.aoap/1578366324 .

Ba y er:1992:TDS

[BD92] Da v e Ba y er and P ersi Diaconis. T railing the do v etail sh uffle to

its lair. A nnals of Applie d Pr ob ability, 2(2):294–313, Ma y 1992.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177005705 .

Breidt:1998:ESV

[BD98] F. Ja y Breidt and Ric hard A. Da vis. Extremes of sto c hastic

v olatilit y mo dels. A nnals of Applie d Pr ob ability, 8(3):664–675,

August 1998. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1028903446 .

Bramson:2001:HTL

[BD01] Maury Bramson and J. G. Dai. Hea vy traffic limits for some

queueing net w orks. A nnals of Applie d Pr ob ability, 11(1):49–90,

F ebruary 2001. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

998926987 .

Birkner:2007:SCC

[BD07] Matthias Birkner and Andrej Depp ersc hmidt. Surviv al and com-

plete con v ergence for a spatial branc hing system with lo cal reg-

ulation. A nnals of Applie d Pr ob ability, 17(5/6):1777–1807, Oc-

tob er 2007. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1197909503 .

Bierme:2012:CSS

[BD12] Hermine Bierm ´ e and Agn ` es Desolneux. Crossings of smo oth shot

noise pro cesses. A nnals of Applie d Pr ob ability, 22(6):2240–2281,

Decem b er 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1353695953 .

Bruss:2015:RDB

[BD15] F. Thomas Bruss and Mitia Duerinc kx. Resource dep enden t

branc hing pro cesses and the en v elop e of so cieties. A nnals of

Applie d Pr ob ability, 25(1):324–372, F ebruary 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1418740188.

Bhattac hary a:2017:UL T

[BDM17] Bhasw ar B. Bhattac hary a, P ersi Diaconis, and Sumit Mukher-

jee. Univ ersal limit theorems in graph coloring problems

with connections to extremal com binatorics. A nnals of Ap-

plie d Pr ob ability, 27(1):337–394, F ebruary 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1488790830 .

Bansa y e:2011:L TM

[BDMT11] Vincen t Bansa y e, Jean-F ran¸ cois Delmas, Laurence Marsalle, and

Viet Chi T ran. Limit theorems for Mark o v pro cesses indexed

b y con tin uous time Galton–W atson trees. A nnals of Applie d

Pr ob ability, 21(6):2263–2314, Decem b er 2011. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1322057322 .

Ba yraktar:2023:PBC

[BDN23] Erhan Ba yraktar, Sh uo qing Deng, and Domin yk as Norgilas. A

p oten tial-based construction of the increasing sup ermartingale

coupling. A nnals of Applie d Pr ob ability, 33(5):3803–3834, Octo-

b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-5/A-potential-

based-construction-of-the-increasing-supermartingale-

coupling/10.1214/22-AAP1907.full .

Briand:2020:PSN

[BdR

GL20] Philipp e Briand, P aul-

´

Eric Chaudru de Ra ynal, Arnaud

Guillin, and C ´ eline Labart. P articles systems and n umer-

ical sc hemes for mean reflected sto c hastic differen tial equa-

tions. A nnals of Applie d Pr ob ability, 30(4):1884–1909, Au-

gust 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-4/Particles-

systems-and-numerical-schemes-for-mean-reflected-stochastic-

differential/10.1214/19-AAP1546.full .

Buijsrogge:2020:SAR

[BDS20] Anne Buijsrogge, P aul Dupuis, and Mic hael Snarski. Split-

ting algorithms for rare ev en t sim ulation o v er long time in ter-

v als. A nnals of Applie d Pr ob ability, 30(6):2963–2998, Decem-

b er 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-6/Splitting-

algorithms-for-rare-event-simulation-over-long-time-

intervals/10.1214/20-AAP1578.full .

Bierme:2017:IPO

[BD W17] Hermine Bierm ´ e, Olivier Durieu, and Yizao W ang. In v ariance

principles for op erator-scaling Gaussian random fields. A nnals of

Applie d Pr ob ability, 27(2):1190–1234, April 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1495764377 .

Broutin:2022:LMI

[BD W22] Nicolas Broutin, Thomas Duquesne, and Minmin W ang. Limits

of m ultiplicativ e inhomogeneous random graphs and L ´ evy trees:

The con tin uum graphs. A nnals of Applie d Pr ob ability, 32(4):

2448–2503, August 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

4/Limits-of-multiplicative-inhomogeneous-random-graphs-

and-L%c3%a9vy-trees/10.1214/21-AAP1737.full .

Bar:2023:IPI

[BD W23] Mic hael B¨ ar, Jetlir Dura j, and Vitali W ac h tel. In v ariance prin-

ciples for in tegrated random w alks conditioned to sta y p os-

itiv e. A nnals of Applie d Pr ob ability, 33(1):127–160, F ebru-

ary 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-1/Invariance-

principles-for-integrated-random-walks-conditioned-to-

stay-positive/10.1214/22-AAP1811.full .

Bose:2023:KBM

[BE23a] Shrey a Bose and Ibrahim Ekren. Kyle-bac k mo dels with risk

a v ersion and non-Gaussian b eliefs. A nnals of Applie d Pr ob abil-

ity, 33(6A):??, Decem b er 2023. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-33/

issue-6A/KyleBack-models-with-risk-aversion-and-non-

Gaussian-beliefs/10.1214/22-AAP1905.full .

Breden:2023:CAP

[BE23b] Maxime Breden and Maximilian Engel. Computer-assisted pro of

of shear-induced c haos in sto c hastically p erturb ed Hopf sys-

tems. A nnals of Applie d Pr ob ability, 33(2):1052–1094, April

2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-2/Computer-

assisted-proof-of-shear-induced-chaos-in-stochastically-

perturbed/10.1214/22-AAP1841.full .

Bec herer:2006:BSB

[Bec06] Dirk Bec herer. Bounded solutions to bac kw ard SDEs with jumps

for utilit y optimization and indifference hedging. A nnals of Ap-

plie d Pr ob ability, 16(4):2027–2054, No v em b er 2006. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1169065215 .

Bedard:2007:W CM

[B ´ ed07] Myl ` ene B ´ edard. W eak con v ergence of Metrop olis algorithms for

non-i.i.d. target distributions. A nnals of Applie d Pr ob ability, 17

(4):1222–1244, August 2007. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1186755238 .

Barb our:2000:TFE

[BEG00] A. D. Barb our, S. N. Ethier, and R. C. Griffiths. A transition

function expansion for a diffusion mo del with selection. A nnals

of Applie d Pr ob ability, 10(1):123–162, F ebruary 2000. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1019737667 .

Briand:2018:BMR

[BEH18] Philipp e Briand, Rom uald Elie, and Ying Hu. BSDEs with mean

reflection. A nnals of Applie d Pr ob ability, 28(1):482–510, F ebru-

ary 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1520046093 .

Belomestn y:2011:R CS

[Bel11] Denis Belomestn y . On the rates of con v ergence of sim ulation-

based optimization algorithms for optimal stopping problems.

A nnals of Applie d Pr ob ability, 21(1):215–239, F ebruary 2011.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1292598032.

Belius:2012:CLR

[Bel12] Da vid Belius. Co v er lev els and random in terlacemen ts. A nnals

of Applie d Pr ob ability, 22(2):522–540, April 2012. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1333372006 .

Belomestn y:2013:SOS

[Bel13] Denis Belomestn y . Solving optimal stopping problems via em-

pirical dual optimization. A nnals of Applie d Pr ob ability, 23

(5):1988–2019, Octob er 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1377696304 .

Blath:2007:CLR

[BEM07] Jo c hen Blath, Alison Etheridge, and Mark Meredith. Co exis-

tence in lo cally regulated comp eting p opulations and surviv al

of branc hing annihilating random w alk. A nnals of Applie d

Pr ob ability, 17(5/6):1474–1507, Octob er 2007. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1191419173 .

Bra v erman:2008:MTS

[BEM08] Mark Bra v erman, Omid Etesami, and Elc hanan Mossel. Mafia:

a theoretical study of pla y ers and coalitions in a partial informa-

tion en vironmen t. A nnals of Applie d Pr ob ability, 18(3):825–846,

June 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1211819786 .

Broman:2021:F CP

[BEMT21] Erik I. Broman, Olof Elias, Filip e Mussini, and Johan T yk esson.

The fractal cylinder pro cess: Existence and connectivit y phase

transitions. A nnals of Applie d Pr ob ability, 31(5):2192–2243, Oc-

tob er 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-5/The-

fractal-cylinder-process-Existence-and-connectivity-

phase-transitions/10.1214/20-AAP1644.full .

Benois:1996:LDO

[Ben96] O. Benois. Large deviations for the o ccupation times of in-

dep enden t particle systems. A nnals of Applie d Pr ob ability, 6

(1):269–296, F ebruary 1996. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034968074 .

Bender:2012:SA

[Ben12] Christian Bender. Simple arbitrage. A nnals of Applie d

Pr ob ability, 22(5):2067–2085, Octob er 2012. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1350067994 .

Boland:1991:SOI

[BENP91] Philip J. Boland, Emad El-New eihi, and F rank Prosc han.

Sto c hastic order for insp ection and repair p olicies. A nnals of

Applie d Pr ob ability, 1(2):207–218, Ma y 1991. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1177005934 .

Berman:1992:TCD

[Ber92] Simeon M. Berman. The tail of the con v olution of densities

and its application to a mo del of HIV-latency time. A nnals

of Applie d Pr ob ability, 2(2):481–502, Ma y 1992. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005712 .

Berman:1994:PNR

[Ber94] Simeon M. Berman. P erturbation of normal random v ectors

b y nonnormal translations, and an application to HIV latency

time distributions. A nnals of Applie d Pr ob ability, 4(4):968–980,

No v em b er 1994. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177004899 .

Berman:1996:RIS

[Ber96] Simeon M. Berman. Rank in v ersions in scoring m ultipart ex-

aminations. A nnals of Applie d Pr ob ability, 6(3):992–1005, Au-

gust 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034968237 .

Berger:1997:ASI

[Ber97a] Eric h Berger. An almost sure in v ariance principle for sto c has-

tic appro ximation pro cedures in linear filtering theory . A nnals

of Applie d Pr ob ability, 7(2):444–459, Ma y 1997. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1034625339 .

Bertoin:1997:EDE

[Ber97b] Jean Bertoin. Exp onen tial deca y and ergo dicit y of completely

asymmetric L ´ evy pro cesses in a finite in terv al. A nnals of Ap-

plie d Pr ob ability, 7(1):156–169, F ebruary 1997. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1034625257 .

Bertoin:2002:ESS

[Ber02] Jean Bertoin. Eternal solutions to Smoluc ho wski’s coagulation

equation with additiv e k ernel and their probabilistic in terpreta-

tions. A nnals of Applie d Pr ob ability, 12(2):547–564, Ma y 2002.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1026915615 .

Bertoin:2010:ARP

[Ber10] Jean Bertoin. Asymptotic regimes for the partition in to colonies

of a branc hing pro cess with emigration. A nnals of Applie d

Pr ob ability, 20(6):1967–1988, Decem b er 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1287494551 .

Barton:2004:CRB

[BES04] N. H. Barton, A. M. Etheridge, and A. K. Sturm. Coalescence in

a random bac kground. A nnals of Applie d Pr ob ability, 14(2):754–

785, Ma y 2004. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1082737110 .

Bouc hard:2005:MRS

[BET05] Bruno Bouc hard, Nicole El Karoui, and Nizar T ouzi. Matu-

rit y randomization for sto c hastic con trol problems. A nnals of

Applie d Pr ob ability, 15(4):2575–2605, No v em b er 2005. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1133965773 .

Ba yraktar:2020:A OC

[BEZ20] Erhan Ba yraktar, Ibrahim Ekren, and Yili Zhang. On the

asymptotic optimalit y of the com b strategy for prediction with

exp ert advice. A nnals of Applie d Pr ob ability, 30(6):2517–2546,

Decem b er 2020. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-30/issue-

6/On-the-asymptotic-optimality-of-the-comb-strategy-

for-prediction/10.1214/20-AAP1565.full .

Burton:1996:SOC

[BF96] Rob ert M. Burton and William G. F aris. A self-organizing

cluster pro cess. A nnals of Applie d Pr ob ability, 6(4):1232–1247,

No v em b er 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1035463330 .

Bruss:2002:HR C

[BF02] F. Thomas Bruss and Thomas S. F erguson. High-risk and com-

p etitiv e in v estmen t mo dels. A nnals of Applie d Pr ob ability, 12

(4):1202–1226, No v em b er 2002. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1037125860 .

Baccelli:2004:MTM

[BF04a] F ran¸ cois Baccelli and Serguei F oss. Momen ts and tails in

monotone-separable sto c hastic net w orks. A nnals of Applie d

Pr ob ability, 14(2):612–650, Ma y 2004. CODEN ???? ISSN

1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1082737105 .

Biagini:2004:SRP

[BF04b] Sara Biagini and Marco F rittelli. On the sup er replication

price of un b ounded claims. A nnals of Applie d Pr ob ability, 14

(4):1970–1991, No v em b er 2004. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1099674085 .

Bo vier:2005:SCA

[BF05] An ton Bo vier and Alessandra F aggionato. Sp ectral c haracter-

ization of aging: The REM-lik e trap mo del. A nnals of Ap-

plie d Pr ob ability, 15(3):1997–2037, August 2005. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1121433775 .

Biagini:2008:UFU

[BF08] Sara Biagini and Marco F rittelli. A unified framew ork for utilit y

maximization problems: An Orlicz space approac h. A nnals of

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-4/Derivation-

of-coupled-KPZ-Burgers-equation-from-multi-species-zero/

10.1214/20-AAP1639.full .

Budhira ja:2021:MSA

[BFW21] Amarjit Budhira ja, Eric F riedlander, and Ruo yu W u. Man y-

serv er asymptotics for join-the-shortest-queue: Large deviations

and rare ev en ts. A nnals of Applie d Pr ob ability, 31(5):2376–2419,

Octob er 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-5/Many-

server-asymptotics-for-join-the-shortest-queue--Large/

10.1214/20-AAP1650.full .

Barb our:1993:RP A

[BG93] A. D. Barb our and P

. E. Green w o o d. Rates of P oisson appro xi-

mation to finite range random fields. A nnals of Applie d Pr ob abil-

ity, 3(1):91–102, F ebruary 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005509 .

Barsky:1995:GMP

[BG95] Da vid J. Barsky and Alb erto Gandolfi. A generalized maxim um

pseudo-lik eliho o d estimator for noisy Mark o v fields. A nnals of

Applie d Pr ob ability, 5(4):1095–1125, No v em b er 1995. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1177004608 .

Bro wn:1996:P AP

[BG96] Timoth y C. Bro wn and Darryl Greig. P oisson appro ximation for

p oin t pro cesses via monotone couplings. A nnals of Applie d Pr ob-

ability, 6(2):545–560, Ma y 1996. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034968143 .

Baryshnik o v:2000:SSI

[BG00] Y uliy M. Baryshnik o v and Alexander V. Gnedin. Sequen tial

selection of an increasing sequence from a m ultidimensional

random sample. A nnals of Applie d Pr ob ability, 10(1):258–267,

F ebruary 2000. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1019737672.

Baryshnik o v:2001:CIP

[BG01] Y uliy Baryshnik o v and Alexander Gnedin. Coun ting in terv als in

the pac king pro cess. A nnals of Applie d Pr ob ability, 11(3):863–

877, August 2001. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1015345351 .

Berglund:2002:SP A

[BG02] Nils Berglund and Barbara Gen tz. A sample-paths approac h to

noise-induced sync hronization: Sto c hastic resonance in a double-

w ell p oten tial. A nnals of Applie d Pr ob ability, 12(4):1419–1470,

No v em b er 2002. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1037125869 .

Bruss:2003:MMD

[BG03] F. Thomas Bruss and Rudolf Gr ¨ ub el. On the m ultiplicit y of

the maxim um in a discrete random sample. A nnals of Applie d

Pr ob ability, 13(4):1252–1263, No v em b er 2003. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1069786498 .

Bolthausen:2005:PCS

[BG05a] Erwin Bolthausen and Giam battista Giacomin. P erio dic cop oly-

mers at selectiv e in terfaces: a large deviations approac h. A nnals

of Applie d Pr ob ability, 15(1B):963–983, F ebruary 2005. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1107271674 .

Budhira ja:2005:LD A

[BG05b] Amarjit Budhira ja and Ark a Prasanna Ghosh. A large devia-

tions approac h to asymptotically optimal con trol of crisscross

net w ork in hea vy traffic. A nnals of Applie d Pr ob ability, 15

(3):1887–1935, August 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1121433772 .

Blanc het:2006:CCD

[BG06a] Jose Blanc het and P eter Glynn. Complete corrected diffusion

appro ximations for the maxim um of a random w alk. A nnals

of Applie d Pr ob ability, 16(2):951–983, Ma y 2006. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1151592256.

Budhira ja:2006:D A C

[BG06b] Amarjit Budhira ja and Ark a Prasanna Ghosh. Diffusion ap-

pro ximations for con trolled sto c hastic net w orks: An asymptotic

b ound for the v alue function. A nnals of Applie d Pr ob ability, 16

(4):1962–2006, No v em b er 2006. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1169065213 .

Blanc het:2008:ERE

[BG08] Jose Blanc het and P eter Glynn. Efficien t rare-ev en t sim ulation

for the maxim um of hea vy-tailed random w alks. A nnals of Ap-

plie d Pr ob ability, 18(4):1351–1378, August 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1216677125 .

Budhira ja:2012:CSN

[BG12] Amarjit Budhira ja and Ark a P . Ghosh. Con trolled sto c hastic

net w orks in hea vy traffic: Con v ergence of v alue functions. A n-

nals of Applie d Pr ob ability, 22(2):734–791, April 2012. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1333372012 .

Burdzy:2019:K GF

[BG19] Krzysztof Burdzy and Carl-Erik Gauthier. Kn udsen gas in

flat tire. A nnals of Applie d Pr ob ability, 29(1):217–263, F ebru-

ary 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1544000429 .

Bramson:2021:MVP

[BG21] Maury Bramson and La wrence F. Gra y . The ma jorit y v ote

pro cess and other consensus pro cesses on trees. A nnals of Ap-

plie d Pr ob ability, 31(1):169–198, F ebruary 2021. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-31/issue-1/The-majority-vote-process-and-other-

consensus-processes-on-trees/10.1214/20-AAP1586.full .

Blanca:2023:SPR

[BG23] An tonio Blanca and Reza Gheissari. Sampling from P otts

on random graphs of un b ounded degree via random-cluster

dynamics. A nnals of Applie d Pr ob ability, 33(6B):??, Decem-

b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-6B/Sampling-

from-Potts-on-random-graphs-of-unbounded-degree-via/

10.1214/23-AAP1939.full .

Bena yc h-Georges:2023:OCS

[BGBP23] Floren t Bena yc h-Georges, Jean-Philipp e Bouc haud, and Marc

P otters. Optimal cleaning for singular v alues of cross-co v ariance

matrices. A nnals of Applie d Pr ob ability, 33(2):1095–1126, April

2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-2/Optimal-

cleaning-for-singular-values-of-cross-covariance-matrices/

10.1214/22-AAP1842.full .

Brehier:2016:USG

[BGG

+

16] Charles-Edouard Br ´ ehier, Maxime Gazeau, Ludo vic Gouden ` ege,

T on y Leli ` evre, and Mathias Rousset. Un biasedness of some

generalized adaptiv e m ultilev el splitting algorithms. A nnals of

Applie d Pr ob ability, 26(6):3559–3601, Decem b er 2016. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1481792593 .

Borggaard:2020:BCF

[BGHK20] Jeff Borggaard, Nathan Glatt-Holtz, and Justin Krometis.

On Ba y esian consistency for flo ws observ ed through a passiv e

scalar. A nnals of Applie d Pr ob ability, 30(4):1762–1783, Au-

gust 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-4/On-Bayesian-

consistency-for-flows-observed-through-a-passive-scalar/

10.1214/19-AAP1542.full .

Bacry:2010:MAM

[BGHM10] Emman uel Bacry

, Arnaud Gloter, Marc Hoffmann, and

Jean F ran¸ cois Muzy

. Multifractal analysis in a mixed asymptotic

framew ork. A nnals of Applie d Pr ob ability, 20(5):1729–1760, Oc-

tob er 2010. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1282747399 .

Bernardin:2018:WHO

[BGJ18] C ´ edric Bernardin, P atr ´ ıcia Gon¸ calv es, and Milton Jara. W eakly

harmonic oscillators p erturb ed b y a conserv ativ e noise. A nnals of

Applie d Pr ob ability, 28(3):1315–1355, June 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1527840020 .

Blancas:2023:EGB

[BGK

+

23] Airam Blancas, Stephan Gufler, Sandra Kliem, Viet Chi T ran,

and An ton W ak olbinger. Ev olving genealogies for branc hing

p opulations under selection and comp etition. A nnals of Ap-

plie d Pr ob ability, 33(6A):??, Decem b er 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-6A/Evolving-genealogies-for-branching-

populations-under-selection-and-competition/10.1214/

22-AAP1925.full .

Bouc heron:2002:BBL

[BGL02] St ´ ephane Bouc heron, F abrice Gam b oa, and Christian L ´ eonard.

Bins and balls; large deviations of the empirical o ccupancy pro-

cess. A nnals of Applie d Pr ob ability, 12(2):607–636, Ma y 2002.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1026915618 .

Bally:2018:RSS

[BGR18] Vlad Bally

, Dan Goreac, and Victor Rabiet. Regularit y and sta-

bilit y for the semigroup of jump diffusions with state-dep enden t

in tensit y . A nnals of Applie d Pr ob ability, 28(5):3028–3074, Oc-

tob er 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1535443241 .

Bufeto v:2022:A T A

[BGR22] Alexey Bufeto v, V adim Gorin, and Dan Romik. Absorbing

time asymptotics in the orien ted sw ap pro cess. A nnals of

Applie d Pr ob ability, 32(2):753–763, April 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-2/Absorbing-time-asymptotics-in-the-

oriented-swap-process/10.1214/21-AAP1695.full .

Bertsimas:2001:PMM

[BGT01] Dimitris Bertsimas, Da vid Gamarnik, and John N. Tsitsik-

lis. P erformance of m ulticlass Mark o vian queueing net w orks

via piecewise linear Ly apuno v functions. A nnals of Applie d

Pr ob ability, 11(4):1384–1428, No v em b er 2001. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1015345407 .

Basdev an t:2022:F OB

[BGT22] Anne-Laure Basdev an t, Jean-Baptiste Gou ´ er ´ e, and Marie

Th ´ eret. First-order b eha vior of the time constan t in Bernoulli

first-passage p ercolation. A nnals of Applie d Pr ob ability, 32(6):

4535–4567, Decem b er 2022. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-32/

issue-6/First-order-behavior-of-the-time-constant-in-

Bernoulli-first/10.1214/22-AAP1795.full .

Ba yraktar:2024:MVE

[BGTZ24] Erhan Ba yraktar, Gao yue Guo, W enpin T ang, and Y uming P aul

Zhang. McKean–Vlaso v equations in v olving hitting times: Blo w-

ups and global solv abilit y . A nnals of Applie d Pr ob ability, 34(1B):

??, F ebruary 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

1B/McKeanVlasov-equations-involving-hitting-times--Blow-

ups-and-global/10.1214/23-AAP1999.full .

Blanca:2020:R CD

[BGV20] An tonio Blanca, Reza Gheissari, and Eric Vigo da. Random-

cluster dynamics in Z

2

: Rapid mixing with general b oundary

conditions. A nnals of Applie d Pr ob ability, 30(1):418–459, F ebru-

ary 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1582621228 .

Bhamidi:2015:DDS

[BGvdHK15] Shank ar Bhamidi, Jesse Go o dman, Remco v an der Hofstad,

and J ´ ulia Komj´ ath y . Degree distribution of shortest path

trees and bias of net w ork sampling algorithms. A nnals of Ap-

plie d Pr ob ability, 25(4):1780–1826, August 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1432212430 .

Beguin:1998:L TM

[BGY98] M. Beguin, L. Gra y , and B. Ycart. The load transfer mo del.

A nnals of Applie d Pr ob ability, 8(2):337–353, Ma y 1998. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1028903530 .

Bansa y e:2023:GFI

[BGY23] Vincen t Bansa y e, Chenlin Gu, and Linglong Y uan. A gro wth-

fragmen tation-isolation pro cess on random recursiv e trees and

con tact tracing. A nnals of Applie d Pr ob ability, 33(6B):??, De-

cem b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-6B/A-growth-

fragmentation-isolation-process-on-random-recursive-

trees-and/10.1214/23-AAP1947.full .

Bean:1997:DEB

[BGZ97] N. G. Bean, R. J. Gibb ens, and S. Zac hary

. Dynamic and equi-

librium b eha vior of con trolled loss net w orks. A nnals of Ap-

plie d Pr ob ability, 7(4):873–885, No v em b er 1997. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1043862415 .

Butez:2022:EPT

[BGZ22] Raphael Butez and Da vid Garc ´ ıa-Zelada. Extremal particles of

t w o-dimensional Coulom b gases and random p olynomials on a

p ositiv e bac kground. A nnals of Applie d Pr ob ability, 32(1):392–

425, F ebruary 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

1/Extremal-particles-of-two-dimensional-Coulomb-gases-

and-random-polynomials/10.1214/21-AAP1682.full .

Benaim:1999:SAA

[BH99] Mic hel Bena ¨ ım and Morris W. Hirsc h. Sto c hastic appro ximation

algorithms with constan t step size whose a v erage is co op erativ e.

A nnals of Applie d Pr ob ability, 9(1):216–241, F ebruary 1999. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1029962603 .

Baccelli:2000:AEM

[BH00] F ran¸ cois Baccelli and Doh y Hong. Analytic expansions of max-

plus Ly apuno v exp onen ts. A nnals of Applie d Pr ob ability, 10

(3):779–827, August 2000. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1019487510.

random w alks: Lo w densities. A nnals of Applie d Pr ob ability, 30

(4):1614–1641, August 2020. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-30/

issue-4/Random-walk-on-random-walks-Low-densities/10.

1214/19-AAP1537.full .

BenArous:2023:LRM

[BHH23] G ´ erard Ben Arous, Daniel Zhengyu Huang, and Jiao y ang Huang.

Long random matrices and tensor unfolding. A nnals of Ap-

plie d Pr ob ability, 33(6B):??, Decem b er 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-6B/Long-random-matrices-and-tensor-unfolding/

10.1214/23-AAP1958.full .

Berk es:2005:NIG

[BHK05] Istv´ an Berk es, La jos Horv´ ath, and Piotr Kok oszk a. Near-

in tegrated GAR

CH sequences. A nnals of Applie d Pr ob ability,

15(1B):890–913, F ebruary 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1107271671 .

Berest yc ki:2011:TWH

[BHK11] J. Berest yc ki, S. C. Harris, and A. E. Kyprianou. T ra v eling w a v es

and homogeneous fragmen tation. A nnals of Applie d Pr ob ability,

21(5):1749–1794, Octob er 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1319576608 .

Barb our:1996:TIG

[BHL96] A. D. Barb our, J. A. P

. Heesterb eek, and C. J. Luc hsinger.

Thresholds and initial gro wth rates in a mo del of parasitic in-

fection. A nnals of Applie d Pr ob ability, 6(4):1045–1074, No v em-

b er 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1035463323 .

Basu:2016:TGR

[BHMW16] Riddhipratim Basu, Alexander E. Holro yd, James B. Martin,

and Johan W¨ astlund. T rapping games on random b oards. A n-

nals of Applie d Pr ob ability, 26(6):3727–3753, Decem b er 2016.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1481792598.

Baumdic k er:2010:DDG

[BHP10] F. Baumdic k er, W. R. Hess, and P

. Pfaffelh ub er. The div ersit y

of a distributed genome in bacterial p opulations. A nnals of Ap-

plie d Pr ob ability, 20(5):1567–1606, Octob er 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1282747394 .

Ba y er:2017:FL T

[BHQ17] Christian Ba y er, Ulric h Horst, and Jinniao Qiu. A functional

limit theorem for limit order b o oks with state dep enden t price

dynamics. A nnals of Applie d Pr ob ability, 27(5):2753–2806, Oc-

tob er 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1509696034 .

Ba y er:2023:OSS

[BHRS23] Christian Ba y er, P aul P

. Hager, Sebastian Riedel, and John

Sc ho enmak ers. Optimal stopping with signatures. A nnals of Ap-

plie d Pr ob ability, 33(1):238–273, F ebruary 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-1/Optimal-stopping-with-signatures/10.

1214/22-AAP1814.full .

Ba yraktar:2012:OMP

[BHS12] Erhan Ba yraktar, Y u-Jui Huang, and Qingsh uo Song. Outp er-

forming the mark et p ortfolio with a giv en probabilit y . A nnals

of Applie d Pr ob ability, 22(4):1465–1494, August 2012. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1344614201 .

Bai:2002:GA T

[BHZ02] Z. D. Bai, F eifang Hu, and Li-Xin Zhang. Gaussian appro xi-

mation theorems for urn mo dels and their applications. A nnals

of Applie d Pr ob ability, 12(4):1149–1173, No v em b er 2002. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1037125857 .

Biggins:1995:GSG

[Big95] J. D. Biggins. The gro wth and spread of the general branc hing

random w alk. A nnals of Applie d Pr ob ability, 5(4):1008–1024,

No v em b er 1995. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177004604 .

Biggins:2012:SSR

[Big12] J. D. Biggins. Spreading sp eeds in reducible m ultit yp e branc hing

random w alk. A nnals of Applie d Pr ob ability, 22(5):1778–1821,

Octob er 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1350067986 .

Barrera:2020:TSR

[BJ20] Gerardo Barrera and Milton Jara. Thermalisation for small

random p erturbations of dynamical systems. A nnals of Ap-

plie d Pr ob ability, 30(3):1164–1208, June 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-30/issue-3/Thermalisation-for-small-random-perturbations-

of-dynamical-systems/10.1214/19-AAP1526.full .

Benc heikh:2022:WSE

[BJ22] Oumaima Benc heikh and Benjamin Jourdain. W eak and

strong error analysis for mean-field rank-based particle ap-

pro ximations of one-dimensional viscous scalar conserv ation

la ws. A nnals of Applie d Pr ob ability, 32(6):4143–4185, Decem-

b er 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-6/Weak-

and-strong-error-analysis-for-mean-field-rank-based/

10.1214/21-AAP1776.full .

Budhira ja:2024:SF C

[BJ24] Amarjit Budhira ja and Dane Johnson. Simple form con-

trol p olicies for resource sharing net w orks with HGI p erfor-

mance. A nnals of Applie d Pr ob ability, 34(1B):??, F ebruary

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1B/Simple-

form-control-policies-for-resource-sharing-networks-

with-HGI/10.1214/23-AAP1979.full .

Bielec ki:2021:SSF

[BJJN21] T omasz R. Bielec ki, Jacek Jakub o wski, Monique Jean blanc,

and Mariusz Niew eg lo wski. Semimartingales and shrink age

of filtration. A nnals of Applie d Pr ob ability, 31(3):1376–1402,

June 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-3/Semimartingales-

and-shrinkage-of-filtration/10.1214/20-AAP1621.full .

Besk os:2016:CAS

[BJKT16] Alexandros Besk os, Aja y Jasra, Nik olas Kan tas, and Alexan-

dre Thiery

. On the con v ergence of adaptiv e sequen tial Mon te

Carlo metho ds. A nnals of Applie d Pr ob ability, 26(2):1111–1146,

April 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1458651829 .

Barral:2010:CCM

[BJM10a] Julien Barral, Xiong Jin, and Beno ^ ıt Mandelbrot. Con v er-

gence of complex m ultiplicativ e cascades. A nnals of Ap-

plie d Pr ob ability, 20(4):1219–1252, August 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1279638785 .

Barral:2010:UCC

[BJM10b] Julien Barral, Xiong Jin, and Beno ^ ıt Mandelbrot. Uniform

con v ergence for complex [0, 1]-martingales. A nnals of Ap-

plie d Pr ob ability, 20(4):1205–1218, August 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1279638784 .

Beiglb o c k:2023:SWM

[BJMP23] Mathias Beiglb¨ oc k, Benjamin Jourdain, William Margheriti, and

Gudm und P ammer. Stabilit y of the w eak martingale optimal

transp ort problem. A nnals of Applie d Pr ob ability, 33(6B):??, De-

cem b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-6B/Stability-

of-the-weak-martingale-optimal-transport-problem/10.

1214/23-AAP1950.full .

Bhamidi:2018:CPD

[BJN18] Shank ar Bhamidi, Jimm y Jin, and Andrew Nob el. Change p oin t

detection in net w ork mo dels: Preferen tial attac hmen t and long

range dep endence. A nnals of Applie d Pr ob ability, 28(1):35–78,

F ebruary 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1520046083 .

Bielec ki:2008:PTC

[BJR08] T omasz R. Bielec ki, Monique Jean blanc, and Marek Rutk o wski.

Pricing and trading credit default sw aps in a hazard pro cess

mo del. A nnals of Applie d Pr ob ability, 18(6):2495–2529, Decem-

b er 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1227708926 .

Bibinger:2016:VEU

[BJR16] Markus Bibinger, Moritz Jirak, and Markus Reiß. V olatilit y es-

timation under one-sided errors with applications to limit order

b o oks. A nnals of Applie d Pr ob ability, 26(5):2754–2790, Octo-

b er 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1476884303 .

Benjamini:1992:MSP

[BK92] Y oa v Benjamini and Abba M. Krieger. Mark et share parado x

and heterogeneous c hains. A nnals of Applie d Pr ob ability, 2(4):

1019–1023, No v em b er 1992. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005587 .

Bose:1995:D AA

[BK95] A. Bose and I. Ka j. Diffusion appro ximation for an age-

structured p opulation. A nnals of Applie d Pr ob ability, 5(1):140–

157, F ebruary 1995. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177004833 .

Burdzy:1998:BMB

[BK98] Krzysztof Burdzy and Da v ar Khoshnevisan. Bro wnian motion in

a Bro wnian crac k. A nnals of Applie d Pr ob ability, 8(3):708–748,

August 1998. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1028903448 .

Boutsik as:2000:BDS

[BK00a] Mic hael V. Boutsik as and Mark os V. Koutras. A b ound for

the distribution of the sum of discrete asso ciated or negativ ely

asso ciated random v ariables. A nnals of Applie d Pr ob ability, 10

(4):1137–1150, No v em b er 2000. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1019487610 .

Burdzy:2000:EMC

[BK00b] Krzysztof Burdzy and Wilfrid S. Kendall. Efficien t Mark o-

vian couplings: examples and coun terexamples. A nnals of

Applie d Pr ob ability, 10(2):362–409, Ma y 2000. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1019487348 .

Bork o v ec:2001:TSD

[BK01] Milan Bork o v ec and Claudia Kl ¨ upp elb erg. The tail of the sta-

tionary distribution of an autoregressiv e pro cess with Arc h(1)

errors. A nnals of Applie d Pr ob ability, 11(4):1220–1241, No v em-

b er 2001. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1015345401 .

Bolthausen:2006:NV G

[BK06] Erwin Bolthausen and Nicola Kistler. On a nonhierarc hical

v ersion of the generalized random energy mo del. A nnals of

Applie d Pr ob ability, 16(1):1–14, F ebruary 2006. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1141654278 .

Bank:2015:MLI

[BK15a] P eter Bank and Dmitry Kramk o v. A mo del for a large in v estor

trading at mark et indifference prices. I I: Con tin uous-time case.

A nnals of Applie d Pr ob ability, 25(5):2708–2742, Octob er 2015.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1438261052 .

BenAla y a:2015:CL T

[BK15b] Mohamed Ben Ala y a and Ahmed Kebaier. Cen tral limit the-

orem for the m ultilev el Mon te Carlo Euler metho d. A nnals of

Applie d Pr ob ability, 25(1):211–234, F ebruary 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1418740184 .

Belomestn y:2016:OSU

[BK16a] Denis Belomestn y and V olk er Kr¨ atsc hmer. Optimal stopping

under mo del uncertain t y: Randomized stopping times approac h.

A nnals of Applie d Pr ob ability, 26(2):1260–1295, April 2016. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1458651832. See

addendum [BK17b ].

Bertoin:2016:SSS

[BK16b] Jean Bertoin and Igor Kortc hemski. Self-similar scaling lim-

its of Mark o v c hains on the p ositiv e in tegers. A nnals of Ap-

plie d Pr ob ability, 26(4):2556–2595, August 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1472745467 .

Bank:2017:CDS

[BK17a] P eter Bank and Helena Kauppila. Con v ex dualit y for sto c has-

tic singular con trol problems. A nnals of Applie d Pr ob ability, 27

(1):485–516, F ebruary 2017. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1488790833 .

Belomestn y:2017:A OS

[BK17b] Denis Belomestn y and V olk er Kr¨ atsc hmer. Addendum to “Opti-

mal stopping under mo del uncertain t y: Randomized stopping

times approac h”. A nnals of Applie d Pr ob ability, 27(2):1289–

1293, April 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1495764379. See [BK16a ].

Biskup:2024:A OC

[BK24] Marek Biskup and Andrew Krieger. Arithmetic oscilla-

tions of the c hemical distance in long-range p ercolation on

Z d

. A nnals of Applie d Pr ob ability, 34(3):2986–3017, June

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-3/Arithmetic-

oscillations-of-the-chemical-distance-in-long-range-

percolation/10.1214/23-AAP2031.full .

Bally:2015:PIP

[BKH15] Vlad Bally and Arturo Kohatsu-Higa. A probabilistic in terpre-

tation of the parametrix metho d. A nnals of Applie d Pr ob ability,

25(6):3095–3138, Decem b er 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1443703770.

mo del. A nnals of Applie d Pr ob ability, 22(6):2282–2319, Decem-

b er 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1353695954 .

Briand:2014:SBW

[BL14] Philipp e Briand and C ´ eline Labart. Sim ulation of BSDEs b y

Wiener c haos expansion. A nnals of Applie d Pr ob ability, 24

(3):1129–1171, June 2014. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1398258097 .

Ba yraktar:2016:SPS

[BL16a] Erhan Ba yraktar and Jiaqi Li. Sto c hastic P erron for sto c hastic

target games. A nnals of Applie d Pr ob ability, 26(2):1082–1110,

April 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1458651828 .

Benaim:2016:L VR

[BL16b] Mic hel Bena ¨ ım and Claude Lobry

. Lotk a–V olterra with ran-

domly fluctuating en vironmen ts or “ho w switc hing b et w een b en-

eficial en vironmen ts can mak e surviv al harder”. A nnals of Ap-

plie d Pr ob ability, 26(6):3754–3785, Decem b er 2016. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1481792599 .

Bobk o v:2021:SF A

[BL21] Sergey G. Bobk o v and Mic hel Ledoux. A simple F ourier analytic

pro of of the AKT optimal matc hing theorem. A nnals of Applie d

Pr ob ability, 31(6):2567–2584, Decem b er 2021. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-31/issue-6/A-simple-Fourier-analytic-proof-of-

the-AKT-optimal-matching/10.1214/20-AAP1656.full .

Bladt:1996:V CA

[Bla96] Mogens Bladt. The v ariance constan t for the actual w aiting time

of the P H /P H /1 queue. A nnals of Applie d Pr ob ability, 6(3):766–

777, August 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1034968227.

Blanc het:2009:EIS

[Bla09] Jose H. Blanc het. Efficien t imp ortance sampling for binary con-

tingency tables. A nnals of Applie d Pr ob ability, 19(3):949–982,

June 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1245071015 .

Ba y ati:2015:UPP

[BLM15] Mohsen Ba y ati, Marc Lelarge, and Andrea Mon tanari. Univ er-

salit y in p olytop e phase transitions and message passing algo-

rithms. A nnals of Applie d Pr ob ability, 25(2):753–822, April 2015.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1424355130 .

Buc kdahn:2017:MFS

[BLM17] Rainer Buc kdahn, Juan Li, and Jin Ma. A mean-field sto c has-

tic con trol problem with partial observ ations. A nnals of Ap-

plie d Pr ob ability, 27(5):3201–3245, Octob er 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/euclid.aoap/1509696045 .

Buc kdahn:2023:GCM

[BLM23] Rainer Buc kdahn, Juan Li, and Jin Ma. A general conditional

McKean–Vlaso v sto c hastic differen tial equation. A nnals of Ap-

plie d Pr ob ability, 33(3):2004–2023, June 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-3/A-general-conditional-McKeanVlasov-

stochastic-differential-equation/10.1214/22-AAP1858.

full .

Benaim:2014:SPR

[BLMZ14] Mic hel Bena ¨ ım, St ´ ephane Le Borgne, Floren t Malrieu, and

Pierre-Andr ´ e Zitt. On the stabilit y of planar randomly switc hed

systems. A nnals of Applie d Pr ob ability, 24(1):292–311, F ebru-

ary 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1389278726 .

Bloun t:1992:LLN

[Blo92] Douglas Bloun t. La w of large n um b ers in the suprem um norm for

a c hemical reaction with diffusion. A nnals of Applie d Pr ob ability,

2(1):131–141, F ebruary 1992. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005774 .

Bloznelis:2013:DCC

[Blo13] Mindaugas Bloznelis. Degree and clustering co efficien t in sparse

random in tersection graphs. A nnals of Applie d Pr ob ability, 23

(3):1254–1289, June 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1362684860 .

Blondel:2015:TDL

[Blo15] Oriane Blondel. T racer diffusion at lo w temp erature in kinet-

ically constrained mo dels. A nnals of Applie d Pr ob ability, 25

(3):1079–1107, June 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1427124124 .

Bonnier:2023:A TH

[BLO23] P atric Bonnier, Chong Liu, and Harald Ob erhauser. Adapted

top ologies and higher rank signatures. A nnals of Applie d Pr ob-

ability, 33(3):2136–2175, June 2023. CODEN ???? ISSN

1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-3/Adapted-topologies-and-higher-rank-

signatures/10.1214/22-AAP1862.full .

Bramson:2013:DTE

[BLP13] Maury Bramson, Yi Lu, and Bala ji Prabhak ar. Deca y of tails at

equilibrium for FIF

O join the shortest queue net w orks. A nnals

of Applie d Pr ob ability, 23(5):1841–1878, Octob er 2013. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1377696300 .

Biggins:1991:BR W

[BLSW91] J. D. Biggins, Boris D. Lubac hevsky

, Adam Sh w artz, and Alan

W eiss. A branc hing random w alk with a barrier. A nnals of

Applie d Pr ob ability, 1(4):573–581, No v em b er 1991. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005839 .

Bouc hard:2023:A VS

[BL T23] Bruno Bouc hard, Gr ´ egoire Lo ep er, and Xiaolu T an. Appro xi-

mate viscosit y solutions of path-dep enden t PDEs and Dupire’s

v ertical differen tiabilit y . A nnals of Applie d Pr ob ability, 33(6B):

??, Decem b er 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

6B/Approximate-viscosity-solutions-of-path-dependent-

PDEs-and-Dupires-vertical/10.1214/23-AAP1960.full .

Bai:2011:APE

[BL W11] Z. D. Bai, H. X. Liu, and W. K. W ong. Asymptotic prop erties

of eigenmatrices of a large sample co v ariance matrix. A nnals

of Applie d Pr ob ability, 21(5):1994–2015, Octob er 2011. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1319576615 .

Bo:2022:RSC

[BL Y22] Lijun Bo, Huafu Liao, and Xiang Y u. Risk-sensitiv e credit

p ortfolio optimization under partial information and con ta-

gion risk. A nnals of Applie d Pr ob ability, 32(4):2355–2399, Au-

gust 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-4/Risk-

sensitive-credit-portfolio-optimization-under-partial-

information-and-contagion/10.1214/21-AAP1735.full .

Bertacc hi:2011:CVP

[BLZ11] D. Bertacc hi, N. Lanc hier, and F. Zucca. Con tact and v oter

pro cesses on the infinite p ercolation cluster as mo dels of host-

sym bion t in teractions. A nnals of Applie d Pr ob ability, 21(4):

1215–1252, August 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1312818835 .

Burdzy:1996:IF A

[BM96] Krzysztof Burdzy and Andrzej M ¸ adrec ki. It^ o form ula for an

asymptotically 4-stable pro cess. A nnals of Applie d Pr ob ability,

6(1):200–217, F ebruary 1996. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034968071 .

Bohm:1997:KMT

[BM97] W. B¨ ohm and S. G. Mohan t y . On the Karlin–McGregor theorem

and applications. A nnals of Applie d Pr ob ability, 7(2):314–325,

Ma y 1997. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034625333 .

Bo vier:2001:EVB

[BM01] An ton Bo vier and Da vid M. Mason. Extreme v alue b eha vior in

the Hopfield mo del. A nnals of Applie d Pr ob ability, 11(1):91–120,

F ebruary 2001. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

998926988 .

Bhattac hary a:2004:SDR

[BM04] Rabi Bhattac hary a and Mukul Ma jumdar. Stabilit y in distribu-

tion of randomly p erturb ed quadratic maps as Mark o v pro cesses.

A nnals of Applie d Pr ob ability, 14(4):1802–1809, No v em b er 2004.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1099674078 .

Bousquet-Melou:2005:W QP

[BM05] Mireille Bousquet-M ´ elou. W alks in the quarter plane: Krew eras’

algebraic mo del. A nnals of Applie d Pr ob ability, 15(2):1451–1491,

Ma y 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1115137982 .

Benjamini:2012:BAM

[BM12] Itai Benjamini and Y ury Mak aryc hev. Balanced allo cation:

Memory p erformance tradeoffs. A nnals of Applie d Pr ob ability,

22(4):1642–1649, August 2012. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1344614206 .

Bertoin:2013:CTL

[BM13] Jean Bertoin and Gr ´ egory Miermon t. The cut-tree of large

Galton–W atson trees and the Bro wnian CR

T. A nnals of Ap-

plie d Pr ob ability, 23(4):1469–1493, August 2013. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1371834035 .

Bhattac hary a:2017:DSR

[BM17] Bhasw ar B. Bhattac hary a and Sumit Mukherjee. Degree se-

quence of random p erm utation graphs. A nnals of Applie d

Pr ob ability, 27(1):439–484, F ebruary 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1488790832.

Banerjee:2019:JSQ

[BM19a] Sa y an Banerjee and Debankur Mukherjee. Join-the-shortest

queue diffusion limit in Halfin–Whitt regime: T ail asymptotics

and scaling of extrema. A nnals of Applie d Pr ob ability, 29

(2):1262–1309, April 2019. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1548298941 .

Brok er:2019:LGM

[BM19b] Y annic Br¨ ok er and Chiranjib Mukherjee. Lo calization of the

Gaussian m ultiplicativ e c haos in the Wiener space and the

sto c hastic heat equation in strong disorder. A nnals of Applie d

Pr ob ability, 29(6):3745–3785, Decem b er 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https:

//projecteuclid.org/euclid.aoap/1578366325 .

Banerjee:2020:JSQ

[BM20] Sa y an Banerjee and Debankur Mukherjee. Join-the-Shortest

Queue diffusion limit in Halfin–Whitt regime: Sensitivit y on

the hea vy-traffic parameter. A nnals of Applie d Pr ob ability, 30

(1):80–144, F ebruary 2020. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1582621220 .

Bartl:2022:MCM

[BM22] Daniel Bartl and Shahar Mendelson. On Mon te-Carlo metho ds

in con v ex sto c hastic optimization. A nnals of Applie d Pr ob ability,

32(4):3146–3198, August 2022. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-32/

issue-4/On-Monte-Carlo-methods-in-convex-stochastic-

optimization/10.1214/22-AAP1781.full .

Bousquet-Melou:2006:DIL

[BMJ06] Mireille Bousquet-M ´ elou and Sv an te Janson. The densit y of the

ISE and lo cal limit la ws for em b edded trees. A nnals of Ap-

plie d Pr ob ability, 16(3):1597–1632, August 2006. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1159804993 .

Bhattac hary a:2021:ADB

[BMM21] Bhasw ar B. Bhattac hary a, Somabha Mukherjee, and Sumit

Mukherjee. Asymptotic distribution of Bernoulli quadratic

forms. A nnals of Applie d Pr ob ability, 31(4):1548–1597, Au-

gust 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-4/Asymptotic-

distribution-of-Bernoulli-quadratic-forms/10.1214/20-

AAP1626.full .

Bouc hard:2014:STG

[BMN14] Bruno Bouc hard, Ludo vic Moreau, and Marcel Nutz. Sto c hastic

target games with con trolled loss. A nnals of Applie d Pr ob abil-

ity, 24(3):899–934, June 2014. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1398258092 .

Buc kdahn:2008:SCP

[BMR08] Rainer Buc kdahn, Jin Ma, and Catherine Rainer. Sto c hastic

con trol problems for systems driv en b y normal martingales. A n-

nals of Applie d Pr ob ability, 18(2):632–663, April 2008. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1206018200 .

Bazaes:2023:QAL

[BMRS23] Ro drigo Bazaes, Chiranjib Mukherjee, Alejandro F. Ram ´ ırez,

and San tiago Saglietti. Quenc hed and a v eraged large devia-

tions for random w alks in random en vironmen ts: The impact

of disorder. A nnals of Applie d Pr ob ability, 33(3):2210–2246,

June 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-3/Quenched-

and-averaged-large-deviations-for-random-walks-in-random/

10.1214/22-AAP1864.full .

Bra v erman:2002:TPS

[BMS02] Mic hael Bra v erman, Thomas Mik osc h, and Gennady Samoro d-

nitsky . T ail probabilities of subadditiv e functionals of L ´ evy

pro cesses. A nnals of Applie d Pr ob ability, 12(1):69–100, F ebru-

ary 2002. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1015961156 .

Ball:1997:ETL

[BMST97] F rank Ball, Denis Mollison, and Gianpaolo Scalia-T om ba. Epi-

demics with t w o lev els of mixing. A nnals of Applie d Pr ob abil-

ity, 7(1):46–89, F ebruary 1997. CODEN ???? ISSN 1050-5164

Bordena v e:2008:NPP

[Bor08] Charles Bordena v e. Na vigation on a P oisson p oin t pro cess. A n-

nals of Applie d Pr ob ability, 18(2):708–746, April 2008. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1206018202 .

Borrello:2012:RAE

[Bor12] Da vide Borrello. On the role of Allee effect and mass migration

in surviv al and extinction of a sp ecies. A nnals of Applie d Pr ob a-

bility, 22(2):670–701, April 2012. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1333372010 .

Bornemann:2016:NES

[Bor16] F olkmar Bornemann. A note on the expansion of the smallest

eigen v alue distribution of the LUE at the hard edge. A nnals of

Applie d Pr ob ability, 26(3):1942–1946, June 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1465905023 .

Brigh t w ell:1995:TSP

[BO W95] Graham Brigh t w ell, T eunis J. Ott, and P eter Winkler. T ar-

get sho oting with programmed random v ariables. A nnals of

Applie d Pr ob ability, 5(3):834–853, August 1995. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177004707 .

Bouton:1997:AMC

[BP97] Catherine Bouton and Gilles P ag ` es. Ab out the m ultidimen-

sional comp etitiv e learning v ector quan tization algorithm with

constan t gain. A nnals of Applie d Pr ob ability, 7(3):679–710, Au-

gust 1997. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034801249 .

Barb our:2005:ABM

[BP05a] A. D. Barb our and A. Pugliese. Asymptotic b eha vior of

a metap opulation mo del. A nnals of Applie d Pr ob ability, 15

(2):1306–1338, Ma y 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1115137976.

Bouc hard:2005:OCD

[BP05b] Bruno Bouc hard and Huy ^ en Pham. Optimal consumption in

discrete-time financial mo dels with industrial in v estmen t opp or-

tunities and nonlinear returns. A nnals of Applie d Pr ob ability, 15

(4):2393–2421, No v em b er 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1133965766 .

Berest yc ki:2012:ESL

[BP12] Nathana ¨ el Berest yc ki and Ric hard Pymar. Effect of scale on

long-range random graphs and c hromosomal in v ersions. A nnals

of Applie d Pr ob ability, 22(4):1328–1361, August 2012. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1344614197 .

Biskup:2018:EVP

[BP18] Marek Biskup and Eviatar B. Pro caccia. Eigen v alue v ersus

p erimeter in a shap e theorem for self-in teracting random w alks.

A nnals of Applie d Pr ob ability, 28(1):340–377, F ebruary 2018.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1520046090 .

Bakh tin:2019:MCA

[BPG19] Y uri Bakh tin and Zsolt P a jor-Gyulai. Mallia vin calculus ap-

proac h to long exit times from an unstable equilibrium. A nnals

of Applie d Pr ob ability, 29(2):827–850, April 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1548298931. See erratum

[BCPG22 ].

Baldasso:2022:LDI

[BPR22] Rangel Baldasso, Alan P ereira, and Guilherme Reis. Large devi-

ations for in teracting diffusions with path-dep enden t McKean–

Vlaso v limit. A nnals of Applie d Pr ob ability, 32(1):665–695,

F ebruary 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-1/Large-

deviations-for-interacting-diffusions-with-path-dependent-

McKeanVlasov-limit/10.1214/21-AAP1692.full .

Brey er:2004:OSM

[BPS04] Laird Arnault Brey er, Mauro Piccioni, and Sergio Scarlatti. Op-

timal scaling of MaLa for nonlinear regression. A nnals of Ap-

plie d Pr ob ability, 14(3):1479–1505, August 2004. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1089736293 .

Bertsimas:1994:OMQ

[BPT94] Dimitris Bertsimas, Ioannis Ch. P asc halidis, and John N. Tsit-

siklis. Optimization of m ulticlass queueing net w orks: P olyhe-

dral and nonlinear c haracterizations of ac hiev able p erformance.

A nnals of Applie d Pr ob ability, 4(1):43–75, F ebruary 1994. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1177005200 .

Bertsimas:1998:LDB

[BPT98] Dimitris Bertsimas, Ioannis Ch. P asc halidis, and John N. Tsit-

siklis. On the large deviations b eha vior of acyclic net w orks of

G/G/1 queues. A nnals of Applie d Pr ob ability, 8(4):1027–1069,

No v em b er 1998. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1028903373 .

Berger:2022:GSH

[BPT22] Noam Berger, Eviatar B. Pro caccia, and Amanda T urner.

Gro wth of stationary Hastings–Levito v. A nnals of Applie d

Pr ob ability, 32(5):3331–3360, Octob er 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-5/Growth-of-stationary-HastingsLevitov/

10.1214/21-AAP1761.full .

Baryshnik o v:2009:GLG

[BPY09] Y u. Baryshnik o v, Mathew D. P enrose, and J. E. Y ukic h.

Gaussian limits for generalized spacings. A nnals of Ap-

plie d Pr ob ability, 19(1):158–185, F ebruary 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1235140336 .

Bertacc hi:2007:EER

[BPZ07] Daniela Bertacc hi, Gusta v o P osta, and F abio Zucca. Ecologi-

cal equilibrium for restrained branc hing random w alks. A nnals

of Applie d Pr ob ability, 17(4):1117–1137, August 2007. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1186755234.

Ba yraktar:2019:CRS

[BQ19] Erhan Ba yraktar and Jinniao Qiu. Con trolled reflected SDEs

and Neumann problem for bac kw ard SPDEs. A nnals of Ap-

plie d Pr ob ability, 29(5):2819–2848, Octob er 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/euclid.aoap/1571385623 .

Blaszczyszyn:1993:QSL

[BR93] B. Blaszczyszyn and T. Rolski. Queues in series in ligh t traffic.

A nnals of Applie d Pr ob ability, 3(3):881–896, August 1993. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1177005370 .

Bank:2001:OCC

[BR01] P eter Bank and F rank Riedel. Optimal consumption c hoice

with in tertemp oral substitution. A nnals of Applie d Pr ob abil-

ity, 11(3):750–788, August 2001. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1015345348 .

Boro czky:2004:ASC

[BR04] K´ aroly B¨ or¨ oczky and Matthias Reitzner. Appro ximation of

smo oth con v ex b o dies b y random circumscrib ed p olytop es. A n-

nals of Applie d Pr ob ability, 14(1):239–273, F ebruary 2004. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1075828053 .

Besk os:2005:ESD

[BR05] Alexandros Besk os and Gareth O. Rob erts. Exact sim ulation

of diffusions. A nnals of Applie d Pr ob ability, 15(4):2422–2444,

No v em b er 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1133965767 .

Budhira ja:2006:EOC

[BR06] Amarjit Budhira ja and Kevin Ross. Existence of optimal con-

trols for singular con trol problems with state constrain ts. A nnals

of Applie d Pr ob ability, 16(4):2235–2255, No v em b er 2006. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1169065223.

Budhira ja:2008:OSF

[BR08] Amarjit Budhira ja and Kevin Ross. Optimal stopping and free

b oundary c haracterizations for some Bro wnian con trol problems.

A nnals of Applie d Pr ob ability, 18(6):2367–2391, Decem b er 2008.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1227708922 .

Budhira ja:2013:NCC

[BR13] Amarjit Budhira ja and Dominik Reinhold. Near critical cata-

lyst reactan t branc hing pro cesses with con trolled immigration.

A nnals of Applie d Pr ob ability, 23(5):2053–2098, Octob er 2013.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1377696306 .

Biskup:2015:GMP

[BR15] Marek Biskup and Thomas Ric h thammer. Gibbs measures on

p erm utations o v er one-dimensional discrete p oin t sets. A nnals

of Applie d Pr ob ability, 25(2):898–929, April 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1424355133 .

Bierk ens:2017:PDS

[BR17a] Joris Bierk ens and Gareth Rob erts. A piecewise deterministic

scaling limit of lifted Metrop olis–Hastings in the Curie-W eiss

mo del. A nnals of Applie d Pr ob ability, 27(2):846–882, April 2017.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1495764368 .

Blummel:2017:FML

[BR17b] Tilmann Bl ¨ ummel and Thorsten Rheinl¨ ander. Financial mar-

k ets with a large trader. A nnals of Applie d Pr ob ability, 27(6):

3735–3786, Decem b er 2017. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1513328713 .

Barb our:2019:CL T

[BR19] A. D. Barb our and Adrian R¨ ollin. Cen tral limit theorems in the

configuration mo del. A nnals of Applie d Pr ob ability, 29(2):1046–

1069, April 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1548298936.

Bou-Rab ee:2024:STE

[BR24] Ahmed Bou-Rab ee. A shap e theorem for explo ding sand-

piles. A nnals of Applie d Pr ob ability, 34(1A):??, F ebruary

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1A/A-shape-

theorem-for-exploding-sandpiles/10.1214/23-AAP1976.full .

Bramson:1994:CIF

[Bra94a] Maury Bramson. Correction: “Instabilit y of FIF

O Queue-

ing Net w orks”. A nnals of Applie d Pr ob ability, 4(3):952, Au-

gust 1994. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177004979. See [Bra94b ].

Bramson:1994:IF Qa

[Bra94b] Maury Bramson. Instabilit y of FIF

O queueing net w orks. A nnals

of Applie d Pr ob ability, 4(2):414–431, Ma y 1994. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005066. See correction

[Bra94a ].

Bramson:1994:IF Qb

[Bra94c] Maury Bramson. Instabilit y of FIF

O queueing net w orks with

quic k service times. A nnals of Applie d Pr ob ability, 4(3):693–718,

August 1994. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177004967 .

Bramson:1999:SQN

[Bra99] Maury Bramson. A stable queueing net w ork with unstable

fluid mo del. A nnals of Applie d Pr ob ability, 9(3):818–853, Au-

gust 1999. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1029962815 .

Bramson:2010:NSU

[Bra10] Maury Bramson. Net w ork stabilit y under max–min fair band-

width sharing. A nnals of Applie d Pr ob ability, 20(3):1126–1176,

June 2010. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1276867309.

Bramson:2011:PRR

[Bra11a] Maury Bramson. A p ositiv e recurren t reflecting Bro wnian mo-

tion with div ergen t fluid path. A nnals of Applie d Pr ob ability,

21(3):951–986, June 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1307020388 .

Bramson:2011:SJS

[Bra11b] Maury Bramson. Stabilit y of join the shortest queue net w orks.

A nnals of Applie d Pr ob ability, 21(4):1568–1625, August 2011.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1312818845 .

Bou-Rab ee:2020:CCH

[BREZ20] Na w af Bou-Rab ee, Andreas Eb erle, and Raphael Zimmer. Cou-

pling and con v ergence for Hamiltonian Mon te Carlo. A nnals of

Applie d Pr ob ability, 30(3):1209–1250, June 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-30/issue-3/Coupling-and-convergence-for-Hamiltonian-

Monte-Carlo/10.1214/19-AAP1528.full .

Bro oks:1999:PML

[Bro99] Elizab eth A. Bro oks. Probabilistic metho ds for a linear reaction-

h yp erb olic system with constan t co efficien ts. A nnals of Ap-

plie d Pr ob ability, 9(3):719–731, August 1999. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1029962811 .

Besk os:2009:OSL

[BRS09] Alexandros Besk os, Gareth Rob erts, and Andrew Stuart. Opti-

mal scalings for lo cal Metrop olis–Hastings c hains on nonpro d-

uct targets in high dimensions. A nnals of Applie d Pr ob abil-

ity, 19(3):863–898, June 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1245071013 .

Bou-Rab ee:2017:RHM

[BRSS17] Na w af Bou-Rab ee and Jes ´ us Mar ´ ıa Sanz-Serna. Randomized

Hamiltonian Mon te Carlo. A nnals of Applie d Pr ob ability, 27

(4):2159–2194, August 2017. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1504080029.

Bello:2023:CCA

[BS23] Jason Bello and Da vid J. Siv ak off. Cyclic cellular automata

and Green b erg–Hastings mo dels on regular trees. A nnals of Ap-

plie d Pr ob ability, 33(4):3080–3097, August 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-4/Cyclic-cellular-automata-and-GreenbergHastings-

models-on-regular-trees/10.1214/22-AAP1885.full .

Bak er:2024:STP

[BS24] Graeme Bak er and Mykha ylo Shk olnik o v. A singular t w o-phase

Stefan problem and particles in teracting through their hitting

times. A nnals of Applie d Pr ob ability, 34(5):4493–4512, Octo-

b er 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-5/A-singular-

two-phase-Stefan-problem-and-particles-interacting-through/

10.1214/24-AAP2072.full .

Benaim:2004:GUM

[BST04] Mic hel Bena ¨ ım, Sebastian J. Sc hreib er, and Pierre T arr ` es. Gen-

eralized URN mo dels of ev olutionary pro cesses. A nnals of Ap-

plie d Pr ob ability, 14(3):1455–1478, August 2004. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1089736292 .

Ball:2014:ERI

[BST14] F rank G. Ball, Da vid J. Sirl, and Pieter T rapman. Epidemics

on random in tersection graphs. A nnals of Applie d Pr ob ability,

24(3):1081–1128, June 2014. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1398258096 .

Ball:2024:SEP

[BST24] F rank Ball, Da vid Sirl, and Pieter T rapman. SIR epidemics

in p opulations with large sub-comm unities. A nnals of Ap-

plie d Pr ob ability, 34(5):4408–4454, Octob er 2024. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-34/issue-5/SIR-epidemics-in-populations-with-

large-sub-communities/10.1214/24-AAP2070.full.

Ben th:2024:F CL

[BSV24] F red Esp en Ben th, Dennis Sc hro ers, and Alm ut E. D. V eraart. A

feasible cen tral limit theorem for realised co v ariation of SPDEs

in the con text of functional data. A nnals of Applie d Pr ob abil-

ity, 34(2):2208–2242, April 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-2/A-feasible-central-limit-theorem-for-realised-

covariation-of-SPDEs/10.1214/23-AAP2019.full .

Bhamidi:2015:TEN

[BSZ15] Shank ar Bhamidi, J. Mic hael Steele, and T auhid Zaman. Twit-

ter ev en t net w orks and the sup erstar mo del. A nnals of Ap-

plie d Pr ob ability, 25(5):2462–2502, Octob er 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1438261046 .

Betz:2020:RPM

[BSZ20] V olk er Betz, Helge Sc h¨ afer, and Dirk Zeindler. Random p erm u-

tations without macroscopic cycles. A nnals of Applie d Pr ob abil-

ity, 30(3):1484–1505, June 2020. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-30/

issue-3/Random-permutations-without-macroscopic-cycles/

10.1214/19-AAP1538.full .

Bossy:1996:CRA

[BT96] Mireille Bossy and Denis T ala y . Con v ergence rate for the ap-

pro ximation of the limit la w of w eakly in teracting particles: ap-

plication to the Burgers equation. A nnals of Applie d Pr ob abil-

ity, 6(3):818–861, August 1996. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034968229 .

Bouc hard:2000:ESM

[BT00] Bruno Bouc hard and Nizar T ouzi. Explicit solution to the m ul-

tiv ariate sup er-replication problem under transaction costs. A n-

nals of Applie d Pr ob ability, 10(3):685–708, August 2000. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1019487506.

Baudoin:2005:HID

[BT05] F abrice Baudoin and Josef T eic hmann. Hyp o ellipticit y in infinite

dimensions and an application in in terest rate theory . A nnals

of Applie d Pr ob ability, 15(3):1765–1777, August 2005. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1121433768 .

Bercu:2008:EIS

[BT08] Bernard Bercu and Ab derrahmen T ouati. Exp onen tial inequal-

ities for self-normalized martingales with applications. A nnals

of Applie d Pr ob ability, 18(5):1848–1869, Octob er 2008. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1225372953 .

Bordena v e:2010:LOP

[BT10] Charles Bordena v e and Gio v anni Luca T orrisi. Load optimiza-

tion in a planar net w ork. A nnals of Applie d Pr ob ability, 20(6):

2040–2085, Decem b er 2010. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1287494554 .

Burnashev:2012:TR W

[BT12] Marat V. Burnashev and Aslan Tc hamk erten. T rac king a ran-

dom w alk first-passage time through noisy observ ations. A nnals

of Applie d Pr ob ability, 22(5):1860–1879, Octob er 2012. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1350067988 .

Bouc hard:2013:NAS

[BT13] Bruno Bouc hard and Erik T aflin. No-arbitrage of second kind in

coun table mark ets with prop ortional transaction costs. A nnals

of Applie d Pr ob ability, 23(2):427–454, April 2013. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1360682019 .

Burdzy:2017:COM

[BT17] Krzysztof Burdzy and Tvrtk o T adi ´ c. Can one mak e a laser out

of cardb oard? A nnals of Applie d Pr ob ability, 27(4):1951–1991,

August 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1504080023.

Berger:2019:ECL

[BT19] Quen tin Berger and Niccol` o T orri. En trop y-con trolled last-

passage p ercolation. A nnals of Applie d Pr ob ability, 29(3):1878–

1903, June 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1550566845 .

Bandy opadh y a y:2022:NAP

[BT22a] An tar Bandy opadh y a y and Debleena Thac k er. A new ap-

proac h to P´ oly a urn sc hemes and its infinite color general-

ization. A nnals of Applie d Pr ob ability, 32(1):46–79, F ebru-

ary 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-1/A-new-

approach-to-P%c3%b3lya-urn-schemes-and-its-infinite/

10.1214/21-AAP1671.full .

Bouc hard:2022:UDF

[BT22b] Bruno Bouc hard and Xiaolu T an. Understanding the dual

form ulation for the hedging of path-dep enden t options with

price impact. A nnals of Applie d Pr ob ability, 32(3):1705–1733,

June 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-3/Understanding-

the-dual-formulation-for-the-hedging-of-path-dependent/

10.1214/21-AAP1719.full .

Bouc hard:2004:DFU

[BTZ04] B. Bouc hard, N. T ouzi, and A. Zeghal. Dual form ulation of the

utilit y maximization problem: The case of nonsmo oth utilit y .

A nnals of Applie d Pr ob ability, 14(2):678–717, Ma y 2004. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1082737107 .

Bjorn b erg:2018:CPR

[BU18] Jak ob E. Bj¨ orn b erg and Daniel Ueltsc hi. Critical parameter of

random lo op mo del on trees. A nnals of Applie d Pr ob ability, 28

(4):2063–2082, August 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1533780267.

Budhira ja:2002:IMD

[Bud02] A. Budhira ja. On in v arian t measures of discrete time filters in

the correlated signal-noise case. A nnals of Applie d Pr ob ability,

12(3):1096–1113, August 2002. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1031863182 .

Buraczewski:2007:IMS

[Bur07] Dariusz Buraczewski. On in v arian t measures of sto c hastic re-

cursions in a critical case. A nnals of Applie d Pr ob ability, 17

(4):1245–1272, August 2007. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1186755239 .

Butk o vsky:2014:SR C

[But14] Oleg Butk o vsky

. Subgeometric rates of con v ergence of Mark o v

pro cesses in the W asserstein metric. A nnals of Applie d Pr ob a-

bility, 24(2):526–552, April 2014. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1394465364 .

Betz:2011:RPC

[BUV11] V olk er Betz, Daniel Ueltsc hi, and Yv an V elenik. Random p er-

m utations with cycle w eigh ts. A nnals of Applie d Pr ob ability, 21

(1):312–331, F ebruary 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1292598036 .

Bhamidi:2012:WD A

[BvdH12] Shank ar Bhamidi and Remco v an der Hofstad. W eak disorder

asymptotics in the sto c hastic mean-field mo del of distance. A n-

nals of Applie d Pr ob ability, 22(1):29–69, F ebruary 2012. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1328623695 .

Bhamidi:2010:FPP

[BvdHH10] Shank ar Bhamidi, Remco v an der Hofstad, and Gerard

Ho oghiemstra. First passage p ercolation on random graphs

with finite mean degrees. A nnals of Applie d Pr ob ability, 20

(5):1907–1965, Octob er 2010. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1282747405. See erratum [BvdHH17].

Bhamidi:2017:EFP

[BvdHH17] Shank ar Bhamidi, Remco v an der Hofstad, and Gerard

Ho oghiemstra. Erratum: “First passage p ercolation on ran-

dom graphs with finite mean degrees” [A nn. Appl. Pr ob ab. 20

(5) (2010) 1907–1965]. A nnals of Applie d Pr ob ability, 27(5):

3246–3253, Octob er 2017. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1509696046. See [BvdHH10 ].

Bac khoff-V eraguas:2020:NSS

[BVL

T20] Julio Bac khoff-V eraguas, Daniel Lac k er, and Ludo vic T angpi.

Nonexp onen tial Sano v and Sc hilder theorems on Wiener space:

BSDEs, Sc hr¨ odinger problems and con trol. A nnals of Ap-

plie d Pr ob ability, 30(3):1321–1367, June 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-30/issue-3/Nonexponential-Sanov-and-Schilder-

theorems-on-Wiener-space--BSDEs/10.1214/19-AAP1531.full .

Bac khoff-V eraguas:2022:SMO

[BVP22] J. Bac khoff-V eraguas and G. P ammer. Stabilit y of martingale

optimal transp ort and w eak optimal transp ort. A nnals of Ap-

plie d Pr ob ability, 32(1):721–752, F ebruary 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-1/Stability-of-martingale-optimal-transport-

and-weak-optimal-transport/10.1214/21-AAP1694.full .

Bell:2001:DSS

[BW01] S. L. Bell and R. J. Williams. Dynamic sc heduling of a system

with t w o parallel serv ers in hea vy traffic with resource p o ol-

ing: asymptotic optimalit y of a threshold p olicy . A nnals of

Applie d Pr ob ability, 11(3):608–649, August 2001. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1015345343 .

Bai:2022:CR T

[BW22a] Tian yi Bai and Yijun W an. Capacit y of the range of tree-indexed

random w alk. A nnals of Applie d Pr ob ability, 32(3):1557–1589,

June 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-3/Capacity-

of-the-range-of-tree-indexed-random-walk/10.1214/21-

AAP1689.full .

Baxendale:2022:R CF

[BW22b] P eter Baxendale and Ting-Kam Leonard W ong. Random con-

ca v e functions. A nnals of Applie d Pr ob ability, 32(2):812–852,

April 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-2/Random-

concave-functions/10.1214/21-AAP1697.full .

Baryshnik o v:2005:GLR

[BY05] Y u. Baryshnik o v and J. E. Y ukic h. Gaussian limits for random

measures in geometric probabilit y . A nnals of Applie d Pr ob ability,

15(1A):213–253, F ebruary 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1106922327 .

Ba yraktar:2017:RDG

[BY17] Erhan Ba yraktar and Song Y ao. On the robust Dynkin game.

A nnals of Applie d Pr ob ability, 27(3):1702–1755, June 2017. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/euclid.aoap/1500451239 .

Ba yraktar:2024:OSE

[BY24] Erhan Ba yraktar and Song Y ao. Optimal stopping with ex-

p ectation constrain ts. A nnals of Applie d Pr ob ability, 34(1B):??,

F ebruary 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1B/Optimal-

stopping-with-expectation-constraints/10.1214/23-AAP1980.

full .

Bado wski:2000:APS

[BYZ00] G. Bado wski, G. Yin, and Q. Zhang. Asymptotic prop erties of

a singularly p erturb ed Mark o v c hain with inclusion of transien t

states. A nnals of Applie d Pr ob ability, 10(2):549–572, Ma y 2000.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1019487355 .

Bro wne:1991:IMC

[BZ91] Sidney Bro wne and P aul Zipkin. In v en tory mo dels with con-

tin uous, sto c hastic demands. A nnals of Applie d Pr ob ability, 1

Capinski:1999:SEE

[CC99] Marek Capi ´ nski and Nigel J. Cutland. Sto c hastic Euler equa-

tions on the torus. A nnals of Applie d Pr ob ability, 9(3):688–705,

August 1999. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1029962809 .

Chassagneux:2014:RKS

[CC14] Jean-F ran¸ cois Chassagneux and Dan Crisan. Runge–Kutta

sc hemes for bac kw ard sto c hastic differen tial equations. A nnals

of Applie d Pr ob ability, 24(2):679–720, April 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1394465369 .

Choukroun:2016:BSR

[CC16] S ´ ebastien Choukroun and Andrea Cosso. Bac kw ard SDE rep-

resen tation for sto c hastic con trol problems with nondominated

con trolled in tensit y . A nnals of Applie d Pr ob ability, 26(2):1208–

1259, April 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1458651831 .

Chen:2011:EUS

[CCCS11] Xinfu Chen, Lan Cheng, John Chadam, and Da vid Saunders.

Existence and uniqueness of solutions to the in v erse b oundary

crossing problem for diffusions. A nnals of Applie d Pr ob ability,

21(5):1663–1693, Octob er 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1319576606 .

Chassagneux:2019:NMF

[CCD19] Jean-F ran¸ cois Chassagneux, Dan Crisan, and F ran¸ cois Delarue.

Numerical metho d for FBSDEs of McKean–Vlaso v t yp e. A nnals

of Applie d Pr ob ability, 29(3):1640–1684, June 2019. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1550566839 .

Ca v azos-Cadena:2005:COR

[CCHH05] Rolando Ca v azos-Cadena and Daniel Hern´ andez-Hern´ andez. A

c haracterization of the optimal risk-sensitiv e a v erage cost in fi-

nite con trolled Mark o v c hains. A nnals of Applie d Pr ob ability, 15

(1A):175–212, F ebruary 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1106922326 .

Chernozh uk o v:2023:NOC

[CCK23] Victor Chernozh uk o v, Denis Chetv erik o v, and Y uta Koik e.

Nearly optimal cen tral limit theorem and b o otstrap appro xima-

tions in high dimensions. A nnals of Applie d Pr ob ability, 33(3):

2374–2425, June 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

3/Nearly-optimal-central-limit-theorem-and-bootstrap-

approximations-in-high/10.1214/22-AAP1870.full .

Collev ecc hio:2013:P A G

[CCL13] Andrea Collev ecc hio, Co dina Cotar, and Marco LiCalzi. On a

preferen tial attac hmen t and generalized P´ oly a’s urn mo del. A n-

nals of Applie d Pr ob ability, 23(3):1219–1253, June 2013. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1362684859 .

Clausel:2016:SEI

[CCL16] Marianne Clausel, Jean-F ran¸ cois Co eurjolly

, and J ´ er^ ome Lelong.

Stein estimation of the in tensit y of a spatial homogeneous P ois-

son p oin t pro cess. A nnals of Applie d Pr ob ability, 26(3):1495–

1534, June 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1465905010 .

Cancrini:2006:R TR

[CCM06] N. Cancrini, P

. Caputo, and F. Martinelli. Relaxation time of

L-rev ersal c hains and other c hromosome sh uffles. A nnals of Ap-

plie d Pr ob ability, 16(3):1506–1527, August 2006. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1159804989 .

Caballero:2024:RFB

[CCP24] Maria Emilia Caballero, Adri´ an Gonz´ alez Casano v a, and Jos ´ e-

Luis P ´ erez. The relativ e frequency b et w een t w o con tin uous-

state branc hing pro cesses with immigration and their ge-

nealogy . A nnals of Applie d Pr ob ability, 34(1B):??, F ebruary

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1B/The-

relative-frequency-between-two-continuous-state-branching-

processes-with/10.1214/23-AAP1991.full .

Cai:2023:RDC

[CCPQ23] Xing Shi Cai, Pietro Caputo, Guillem P erarnau, and Matteo

Quattropani. Rankings in directed configuration mo dels with

hea vy tailed in-degrees. A nnals of Applie d Pr ob ability, 33(6B):

??, Decem b er 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

6B/Rankings-in-directed-configuration-models-with-heavy-

tailed-in-degrees/10.1214/23-AAP1955.full .

Chena vier:2023:BDD

[CCR23] Nicolas Chena vier, Da vid Coupier, and Arnaud Rousselle. The

bi-dimensional Directed IDLA forest. A nnals of Applie d Pr ob-

ability, 33(3):2247–2290, June 2023. CODEN ???? ISSN

1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-3/The-bi-dimensional-Directed-IDLA-forest/

10.1214/22-AAP1865.full .

Coutin:1999:ANF

[CD99] L. Coutin and L. Decreusefond. Abstract nonlinear filtering the-

ory in the presence of fractional Bro wnian motion. A nnals of Ap-

plie d Pr ob ability, 9(4):1058–1090, No v em b er 1999. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1029962865 .

Co x:2002:SSM

[CD02] J. Theo dore Co x and Ric hard Durrett. The stepping stone

mo del: New form ulas exp ose old m yths. A nnals of Applie d

Pr ob ability, 12(4):1348–1377, No v em b er 2002. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1037125866. See correction

[CD03 ].

Co x:2003:CSS

[CD03] Theo dore Co x and Ric hard Durrett. Correction: “The stepping

stone mo del: new form ulas exp ose old m yths”. A nnals of Applie d

Pr ob ability, 13(2):816, Ma y 2003. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1050689605. See [CD02].

Chan:2006:NCR

[CD06] Benjamin Chan and Ric hard Durrett. A new co existence result

for comp eting con tact pro cesses. A nnals of Applie d Pr ob ability,

16(3):1155–1165, August 2006. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1159804978 .

Chatterjee:2011:ABA

[CD11] Shirshendu Chatterjee and Ric k Durrett. Asymptotic b eha vior

of Aldous’ gossip pro cess. A nnals of Applie d Pr ob ability, 21(6):

2447–2482, Decem b er 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1322057327 .

Cetin:2016:MNE

[ ¸ CD16] Um ut ¸

Cetin and Albina Danilo v a. Mark o vian Nash equilibrium

in financial mark ets with asymmetric information and related

forw ard–bac kw ard systems. A nnals of Applie d Pr ob ability, 26

(4):1996–2029, August 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1472745450 .

Chatterjee:2018:SSR

[CD18] Soura v Chatterjee and P ersi Diaconis. The sample size re-

quired in imp ortance sampling. A nnals of Applie d Pr ob ability,

28(2):1099–1135, April 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1523433632 .

Co ok:2024:TSS

[CD24] Nic holas A. Co ok and Amir Dem b o. T ypical structure of sparse

exp onen tial random graph mo dels. A nnals of Applie d Pr ob abil-

ity, 34(3):2885–2939, June 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-3/Typical-structure-of-sparse-exponential-random-

graph-models/10.1214/23-AAP2025.full .

Cotsakis:2024:SA V

[CDD24] Ry an Cotsakis, Elena Di Bernardino, and C ´ eline Duv al. Surface

area and v olume of excursion sets observ ed on p oin t cloud based

p olytopic tessellations. A nnals of Applie d Pr ob ability, 34(3):

3093–3124, June 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

3/Surface-area-and-volume-of-excursion-sets-observed-

on-point/10.1214/23-AAP2033.full .

Costan tini:2017:WF C

[CDE

+

17] Cristina Costan tini, Pierpaolo De Blasi, Stew art N. Ethier, Mat-

teo Ruggiero, and Dario Span` o. W righ t–Fisher construction of

the t w o-parameter P oisson–Diric hlet diffusion. A nnals of Ap-

plie d Pr ob ability, 27(3):1923–1950, June 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https:

//projecteuclid.org/euclid.aoap/1500451247 .

Carmona:2013:SFB

[CDET13] Ren ´ e Carmona, F ran¸ cois Delarue, Gilles-Edouard Espinosa, and

Nizar T ouzi. Singular forw ard–bac kw ard sto c hastic differen tial

equations and emissions deriv ativ es. A nnals of Applie d Pr ob abil-

ity, 23(3):1086–1128, June 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1362684855 .

Coghi:2020:PMV

[CDFM20] Mic hele Coghi, Jean-Dominique Deusc hel, P eter K. F riz, and

Mario Maurelli. P ath wise McKean–Vlaso v theory with additiv e

noise. A nnals of Applie d Pr ob ability, 30(5):2355–2392, Octo-

b er 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-5/Pathwise-

McKeanVlasov-theory-with-additive-noise/10.1214/20-AAP1560.

full .

Crisan:2013:RF C

[CDF

O13] D. Crisan, J. Diehl, P

. K. F riz, and H. Ob erhauser. Robust filter-

ing: Correlated noise and m ultidimensional observ ation. A nnals

of Applie d Pr ob ability, 23(5):2139–2160, Octob er 2013. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1377696308 .

Chen:2023:WPW

[CDG23] Y ong Chen, Jinqiao Duan, and Hong jun Gao. W ell-p osedness

and w a v e-breaking for the sto c hastic rotation-t w o-comp onen t

Camassa–Holm system. A nnals of Applie d Pr ob ability, 33(4):

2734–2785, August 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

4/Well-posedness-and-wave-breaking-for-the-stochastic-

rotation-two/10.1214/22-AAP1877.full .

Campi:2022:MF G

[CDGL22] Luciano Campi, Tiziano De Angelis, Maddalena Ghio, and Giu-

lia Livieri. Mean-field games of finite-fuel capacit y expansion

with singular con trols. A nnals of Applie d Pr ob ability, 32(5):

3674–3717, Octob er 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

5/Mean-field-games-of-finite-fuel-capacity-expansion-

with-singular/10.1214/21-AAP1771.full .

Chauvin:2001:PBS

[CDJH01] Brigitte Chauvin, Mic hael Drmota, and Jean Jabb our-Hattab.

The profile of binary searc h trees. A nnals of Applie d Pr ob ability,

11(4):1042–1062, No v em b er 2001. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1015345394 .

Chan:2009:CMC

[CDL09] B. Chan, R. Durrett, and N. Lanc hier. Co existence for a m ulti-

t yp e con tact pro cess with seasons. A nnals of Applie d Pr ob ability,

19(5):1921–1943, Octob er 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1255699548 .

Chetrite:2017:NPW

[CDL17] Raphael Chetrite, Roland Diel, and Matthieu Lerasle. The n um-

b er of p oten tial winners in Bradley–T erry mo del in random

en vironmen t. A nnals of Applie d Pr ob ability, 27(3):1372–1394,

June 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1500451225 .

Crudu:2012:CSG

[CDMR12] A. Crudu, A. Debussc he, A. Muller, and O. Radulescu. Con v er-

gence of sto c hastic gene net w orks to h ybrid piecewise determin-

istic pro cesses. A nnals of Applie d Pr ob ability, 22(5):1822–1859,

Octob er 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1350067987 .

Camia:2002:CR T

[CDN02] F ederico Camia, Emilio De San tis, and Charles M. Newman.

Clusters and recurrence in the t w o-dimensional zero-temp erature

sto c hastic Ising mo del. A nnals of Applie d Pr ob ability, 12(2):565–

580, Ma y 2002. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1026915616 .

Cattiaux:2018:SCS

[CDP18] P atric k Cattiaux, F ann y Deleb ecque, and Laure P ´ ed ` ec hes.

Sto c hastic Cuc k er–Smale mo dels: Old and new. A nnals of Ap-

plie d Pr ob ability, 28(5):3239–3286, Octob er 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1535443248 .

Clarkson:2009:RBT

[CDS09] Eric Clarkson, J. L. Denn y , and Larry Shepp. R

OC and the

b ounds on tail probabilities via theorems of Dubins and F. Riesz.

A nnals of Applie d Pr ob ability, 19(1):467–476, F ebruary 2009.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1235140346 .

Chatterjee:2011:R GG

[CDS11] Soura v Chatterjee, P ersi Diaconis, and Allan Sly

. Ran-

dom graphs with a giv en degree sequence. A nnals of Ap-

plie d Pr ob ability, 21(4):1400–1435, August 2011. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1312818840 .

Cern y:2023:BTF

[CDS23] Jir ´ ı Cern ´ y, Alexander Drewitz, and Lars Sc hmitz. (Un-)b ounded

transition fron ts for the parab olic Anderson mo del and the ran-

domized f-KPP equation. A nnals of Applie d Pr ob ability, 33(3):

2342–2373, June 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

3/Un-bounded-transition-fronts-for-the-parabolic-Anderson-

model-and/10.1214/22-AAP1869.full.

Applie d Pr ob ability, 10(1):240–257, F ebruary 2000. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1019737671 .

Confortola:2016:BSD

[CFJ16] F ulvia Confortola, Marco F uhrman, and Jean Jaco d. Bac kw ard

sto c hastic differen tial equation driv en b y a mark ed p oin t pro cess:

An elemen tary approac h with an application to optimal con trol.

A nnals of Applie d Pr ob ability, 26(3):1743–1773, June 2016. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1465905018 .

Cro ydon:2023:ASR

[CFJ23] Da vid A. Cro ydon, Ry oki F ukushima, and Stefan Junk. Anoma-

lous scaling regime for one-dimensional Mott v ariable-range hop-

ping. A nnals of Applie d Pr ob ability, 33(5):4044–4090, Octo-

b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-5/Anomalous-

scaling-regime-for-one-dimensional-Mott-variable-range-

hopping/10.1214/22-AAP1915.full .

Cuc hiero:2011:APP

[CFMT11] Christa Cuc hiero, Damir Filip o vi ´ c, Eb erhard Ma y erhofer, and

Josef T eic hmann. Affine pro cesses on p ositiv e semidefinite ma-

trices. A nnals of Applie d Pr ob ability, 21(2):397–463, April 2011.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1300800978 .

Chhita:2018:LDK

[CFS18] S. Chhita, P

. L. F errari, and H. Sp ohn. Limit distributions for

KPZ gro wth mo dels with spatially homogeneous random ini-

tial conditions. A nnals of Applie d Pr ob ability, 28(3):1573–1603,

June 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1527840027 .

Cheridito:2005:EA C

[CFY05] P atric k Cheridito, Damir Filip o vi ´ c, and Marc Y or. Equiv alen t

and absolutely con tin uous measure c hanges for jump-diffusion

pro cesses. A nnals of Applie d Pr ob ability, 15(3):1713–1732, Au-

gust 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1121433766.

Comets:1992:PEG

[CG92] F rancis Comets and Basilis Gidas. P arameter estimation for

Gibbs distributions from partially observ ed data. A nnals of Ap-

plie d Pr ob ability, 2(1):142–170, F ebruary 1992. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005775 .

Cerou:2016:F AA

[CG16] F r ´ ed ´ eric C ´ erou and Arnaud Guy ader. Fluctuation analysis of

adaptiv e m ultilev el splitting. A nnals of Applie d Pr ob ability, 26

(6):3319–3380, Decem b er 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1481792587 .

Clemen t:2017:AK C

[CG17] Emman uelle Cl ´ emen t and Arnaud Gloter. An application of

the KMT construction to the path wise w eak error in the Euler

appro ximation of one-dimensional diffusion pro cess with linear

diffusion co efficien t. A nnals of Applie d Pr ob ability, 27(4):2419–

2454, August 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL https://projecteuclid.org/euclid.

aoap/1504080037 .

Co x:1993:GLA

[CGGK93] J. Theo dore Co x, Alb erto Gandolfi, Philip S. Griffin, and Harry

Kesten. Greedy lattice animals i: Upp er b ounds. A nnals of

Applie d Pr ob ability, 3(4):1151–1169, No v em b er 1993. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1177005277 .

Cosso:2023:OCP

[CGK

+

23] Andrea Cosso, F austo Gozzi, Idris Kharroubi, Huy ^ en Pham,

and Mauro Rosestolato. Optimal con trol of path-dep enden t

McKean–Vlaso v SDEs in infinite-dimension. A nnals of Ap-

plie d Pr ob ability, 33(4):2863–2918, August 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-4/Optimal-control-of-path-dependent-

McKeanVlasov-SDEs-in-infinite-dimension/10.1214/22-AAP1880.

full.

Craiu:2015:SAM

[CGL

+

15] Radu V. Craiu, La wrence Gra y , Krzysztof Latuszy ´ nski, Neal

Madras, Gareth O. Rob erts, and Jeffrey S. Rosen thal. Stabil-

it y of adv ersarial Mark o v c hains, with an application to adap-

tiv e MCMC algorithms. A nnals of Applie d Pr ob ability, 25(6):

3592–3623, Decem b er 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1443703783 .

Cranston:2009:LDR

[CGM09] M. Cranston, D. Gauthier, and T. S. Moun tford. On large devia-

tion regimes for random media mo dels. A nnals of Applie d Pr ob a-

bility, 19(2):826–862, April 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1241702251 .

Collet:2009:MSO

[CGR09] P

. Collet, C. Giardina, and F. Redig. Matc hing with shift for

one-dimensional Gibbs measures. A nnals of Applie d Pr ob ability,

19(4):1581–1602, August 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1248700628 .

Carinci:2020:EFT

[CGR20] Gioia Carinci, Cristian Giardin` a, and F rank Redig. Exact for-

m ulas for t w o in teracting particles and applications in particle

systems with dualit y . A nnals of Applie d Pr ob ability, 30(4):1934–

1970, August 2020. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-30/issue-

4/Exact-formulas-for-two-interacting-particles-and-applications-

in-particle/10.1214/19-AAP1548.full .

Coffman:1993:SRP

[CGS93] E. G. Coffman, E. N. Gilb ert, and P

. W. Shor. A selection-

replacemen t pro cess on the circle. A nnals of Applie d Pr ob abil-

ity, 3(3):802–818, August 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005365 .

Chazottes:2023:GCB

[CGT23] Jean-Ren ´ e Chazottes, Sandro Gallo, and Daniel Y. T ak ahashi.

Gaussian concen tration b ounds for sto c hastic c hains of un-

b ounded memory . A nnals of Applie d Pr ob ability, 33(5):3321–

3350, Octob er 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

5/Gaussian-concentration-bounds-for-stochastic-chains-

of-unbounded-memory/10.1214/22-AAP1893.full .

Cara v enna:2007:R T A

[CGZ07] F rancesco Cara v enna, Giam battista Giacomin, and Lorenzo

Zam b otti. A renew al theory approac h to p erio dic cop olymers

with adsorption. A nnals of Applie d Pr ob ability, 17(4):1362–1398,

August 2007. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1186755243 .

Chafai:2014:F OG

[CGZ14] Djalil Chafa ¨ ı, Nathael Gozlan, and Pierre-Andr ´ e Zitt. First-

order global asymptotics for confined particles with singular pair

repulsion. A nnals of Applie d Pr ob ability, 24(6):2371–2413, De-

cem b er 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1409058035 .

Crametz:1991:LRR

[CH91] J.-P

. Crametz and P

. J. Hun t. A limit result resp ecting graph

structure for a fully connected loss net w ork with alternativ e rout-

ing. A nnals of Applie d Pr ob ability, 1(3):436–444, August 1991.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177005876 .

Champagnat:2019:P AD

[CH19] Nicolas Champagnat and Benoit Henry

. A probabilistic ap-

proac h to Dirac concen tration in nonlo cal mo dels of adapta-

tion with sev eral resources. A nnals of Applie d Pr ob ability, 29

(4):2175–2216, August 2019. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1563869040 .

Chang:1992:MFL

[Cha92] Joseph T. Chang. On momen ts of the first ladder heigh t of

random w alks with small drift. A nnals of Applie d Pr ob ability,

2(3):714–738, August 1992. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005656.

Chassaing:1993:OMF

[Cha93] Philipp e Chassaing. Optimalit y of mo v e-to-fron t for self-

organizing data structures with lo calit y of references. A nnals

of Applie d Pr ob ability, 3(4):1219–1240, No v em b er 1993. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1177005280 .

Chang:1994:IO

[Cha94] Joseph T. Chang. Inequalities for the o v ersho ot. A nnals of

Applie d Pr ob ability, 4(4):1223–1233, No v em b er 1994. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1177004913 .

Chassaing:1997:DMB

[Cha97] Philipp e Chassaing. Determining the ma jorit y: the biased case.

A nnals of Applie d Pr ob ability, 7(2):523–544, Ma y 1997. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1034625343 .

Chan:1999:PCC

[Cha99] T erence Chan. Pricing con tingen t claims on sto c ks driv en b y

L ´ evy pro cesses. A nnals of Applie d Pr ob ability, 9(2):504–528,

Ma y 1999. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1029962753 .

Chan:2005:STG

[Cha05] Ho c k P eng Chan. Summation test for gap p enalties and strong

la w of the lo cal alignmen t score. A nnals of Applie d Pr ob ability,

15(2):1492–1505, Ma y 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1115137983 .

Chen:1995:F AS

[Che95] Hong Chen. Fluid appro ximations and stabilit y of m ulticlass

queueing net w orks: W ork-conserving disciplines. A nnals of Ap-

plie d Pr ob ability, 5(3):637–665, August 1995. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1177004699 .

Chen:1996:SCP

[Che96] Hong Chen. A sufficien t condition for the p ositiv e recurrence

of a semimartingale reflecting Bro wnian motion in an orthan t.

A nnals of Applie d Pr ob ability, 6(3):758–765, August 1996. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1034968226 .

Chen:2001:ECR

[Che01] Xia Chen. Exact con v ergence rates for the distribution of parti-

cles in branc hing random w alks. A nnals of Applie d Pr ob ability,

11(4):1242–1262, No v em b er 2001. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1015345402 .

Chern y:2008:BMA

[Che08] Alexander Chern y . Bro wnian mo ving a v erages ha v e conditional

full supp ort. A nnals of Applie d Pr ob ability, 18(5):1825–1830,

Octob er 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1225372951 .

Chen:2013:SBC

[Che13] Y u-Ting Chen. Sharp b enefit-to-cost rules for the ev olution of

co op eration on regular graphs. A nnals of Applie d Pr ob ability,

23(2):637–664, April 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1360682025 .

Chen:2018:WFD

[Che18] Y u-Ting Chen. W righ t–Fisher diffusions in sto c hastic spatial

ev olutionary games with death–birth up dating. A nnals of Ap-

plie d Pr ob ability, 28(6):3418–3490, Decem b er 2018. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1538985626 .

Chen:2022:HJE

[Che22a] Hong-Bin Chen. Hamilton–Jacobi equations for nonsymmetric

matrix inference. A nnals of Applie d Pr ob ability, 32(4):2540–

2567, August 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

4/HamiltonJacobi-equations-for-nonsymmetric-matrix-inference/

10.1214/21-AAP1739.full .

Chen:2022:CR W

[Che22b] Y u-Ting Chen. Con v ergences of the rescaled Whittak er sto c has-

tic differen tial equations and indep enden t sums. A nnals of Ap-

plie d Pr ob ability, 32(4):2914–2966, August 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-4/Convergences-of-the-rescaled-Whittaker-

stochastic-differential-equations-and-independent/10.

1214/21-AAP1753.full .

Chi:2004:LLE

[Chi04] Zhiyi Chi. Limit la ws of estimators for critical m ulti-t yp e

Galton–W atson pro cesses. A nnals of Applie d Pr ob ability, 14(4):

1992–2015, No v em b er 2004. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1099674086 .

Chi:2005:LDT

[Chi05] Zhiyi Chi. Large deviations for template matc hing b et w een p oin t

pro cesses. A nnals of Applie d Pr ob ability, 15(1A):153–174, F ebru-

ary 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1106922325 .

Chi:2007:UCE

[Chi07] Zhiyi Chi. Uniform con v ergence of exact large deviations for

renew al rew ard pro cesses. A nnals of Applie d Pr ob ability, 17

(3):1019–1048, June 2007. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1179839181 .

Chi:2015:SR T

[Chi15] Zhiyi Chi. Strong renew al theorems with infinite mean b ey ond

lo cal large deviations. A nnals of Applie d Pr ob ability, 25(3):1513–

1539, June 2015. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1427124135 .

Chi:2016:RRM

[Chi16] Zhiyi Chi. Random rev ersible Mark o v matrices with tunable

extremal eigen v alues. A nnals of Applie d Pr ob ability, 26(4):2257–

2272, August 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1472745458.

Cvitanic:1992:CDC

[CK92] Jaksa Cvitanic and Ioannis Karatzas. Con v ex dualit y in con-

strained p ortfolio optimization. A nnals of Applie d Pr ob ability,

2(4):767–818, No v em b er 1992. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005576 .

Cvitanic:1993:HCC

[CK93] Jaksa Cvitanic and Ioannis Karatzas. Hedging con tingen t claims

with constrained p ortfolios. A nnals of Applie d Pr ob ability, 3

(3):652–681, August 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005357 .

Chen:2000:SSM

[CK00] Chingfer Chen and Sam uel Karlin. r -scan statistics of a mark er

arra y in m ultiple sequences deriv ed from a common progenitor.

A nnals of Applie d Pr ob ability, 10(3):709–725, August 2000. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1019487507 .

Co x:2003:RID

[CK03] J. Theo dore Co x and Ac him Klenk e. Rescaled in teracting dif-

fusions con v erge to sup er Bro wnian motion. A nnals of Ap-

plie d Pr ob ability, 13(2):501–514, Ma y 2003. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1050689591 .

Connor:2007:PSCa

[CK07a] Stephen B. Connor and Wilfrid S. Kendall. P erfect sim ula-

tion for a class of p ositiv e recurren t Mark o v c hains. A nnals

of Applie d Pr ob ability, 17(3):781–808, June 2007. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1179839174 .

Connor:2007:PSCb

[CK07b] Stephen B. Connor and Wilfrid S. Kendall. P erfect sim ulation

for a class of p ositiv e recurren t Mark o v c hains. A nnals of Applie d

Pr ob ability, 17(5/6):1808–1810, Octob er 2007. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1191419184.

Cotar:2012:ER G

[CK12] Co dina Cotar and Christof K ¨ ulsk e. Existence of random gradi-

en t states. A nnals of Applie d Pr ob ability, 22(4):1650–1692, Au-

gust 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1344614207 .

Co x:2019:RHO

[CK19] Alexander M. G. Co x and Sam M. Kinsley

. Robust hedging of

options on a lev eraged exc hange traded fund. A nnals of Ap-

plie d Pr ob ability, 29(1):531–576, F ebruary 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1544000436 .

Clemen t:2006:D A W

[CKHL06] Emman uelle Cl ´ emen t, Arturo Kohatsu-Higa, and Damien Lam-

b erton. A dualit y approac h for the w eak appro ximation of

sto c hastic differen tial equations. A nnals of Applie d Pr ob ability,

16(3):1124–1154, August 2006. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1159804977 .

Christensen:2022:A OE

[CKL22] S¨ oren Christensen, Jan Kallsen, and Matthias Lenga. Are Amer-

ican options Europ ean after all? A nnals of Applie d Pr ob abil-

ity, 32(2):853–892, April 2022. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-32/

issue-2/Are-American-options-European-after-all/10.1214/

21-AAP1698.full .

Co x:2024:CMV

[CKLSF24] Alexander M. G. Co x, Sigrid K¨ allblad, Martin Larsson, and

Sara Sv aluto-F erro. Con trolled measure-v alued martingales: a

viscosit y solution approac h. A nnals of Applie d Pr ob ability, 34(2):

1987–2035, April 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

2/Controlled-measure-valued-martingales-A-viscosity-

solution-approach/10.1214/23-AAP2012.full.

Chen:2021:R CM

[CKW21] Xin Chen, T ak ashi Kumagai, and Jian W ang. Random con-

ductance mo dels with stable-lik e jumps: Quenc hed in v ariance

principle. A nnals of Applie d Pr ob ability, 31(3):1180–1231, June

2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-3/Random-

conductance-models-with-stable-like-jumps--Quenched-

invariance/10.1214/20-AAP1616.full .

Chan:2003:SAN

[CL03] Ho c k P eng Chan and Tze Leung Lai. Saddlep oin t appro xima-

tions and nonlinear b oundary crossing probabilities of Mark o v

random w alks. A nnals of Applie d Pr ob ability, 13(2):395–429,

Ma y 2003. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1050689586 .

Chigansky:2004:SNF

[CL04] P a v el Chigansky and Rob ert Liptser. Stabilit y of nonlinear fil-

ters in nonmixing case. A nnals of Applie d Pr ob ability, 14(4):

2038–2056, No v em b er 2004. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1099674088 .

Champagnat:2007:EDP

[CL07a] Nicolas Champagnat and Amaury Lam b ert. Ev olution of dis-

crete p opulations and the canonical diffusion of adaptiv e dynam-

ics. A nnals of Applie d Pr ob ability, 17(1):102–155, F ebruary 2007.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1171377179 .

Chan:2007:EIS

[CL07b] Ho c k P eng Chan and Tze Leung Lai. Efficien t imp ortance sam-

pling for Mon te Carlo ev aluation of exceedance probabilities.

A nnals of Applie d Pr ob ability, 17(2):440–473, April 2007. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1174323253 .

Cotar:2009:A TS

[CL09a] Co dina Cotar and Vlada Limic. A ttraction time for strongly re-

inforced w alks. A nnals of Applie d Pr ob ability, 19(5):1972–2007,

Octob er 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1255699550 .

Craddo c k:2009:CEC

[CL09b] Mark Craddo c k and Kelly A. Lenno x. The calculation of ex-

p ectations for classes of diffusion pro cesses b y Lie symmetry

metho ds. A nnals of Applie d Pr ob ability, 19(1):127–157, F ebru-

ary 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1235140335 .

Chan:2011:SMC

[CL11] Ho c k P eng Chan and Tze Leung Lai. A sequen tial Mon te Carlo

approac h to computing tail probabilities in sto c hastic mo dels.

A nnals of Applie d Pr ob ability, 21(6):2315–2342, Decem b er 2011.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1322057323 .

Collet:2014:LMH

[CL14] Pierre Collet and Florencia Leonardi. Loss of memory of hid-

den Mark o v mo dels and Ly apuno v exp onen ts. A nnals of Ap-

plie d Pr ob ability, 24(1):422–446, F ebruary 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1389278730 .

Carmona:2015:PWF

[CL15] Ren ´ e Carmona and Daniel Lac k er. A probabilistic w eak for-

m ulation of mean field games and applications. A nnals of Ap-

plie d Pr ob ability, 25(3):1189–1231, June 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1427124127 .

Clemen t:2017:HOE

[CL17] Dom bry Cl ´ emen t and Rab ehasaina Landy

. High order expan-

sions for renew al functions and applications to ruin theory . A n-

nals of Applie d Pr ob ability, 27(4):2342–2382, August 2017. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/euclid.aoap/1504080035 .

Carmona:2022:CAM

[CL22] Ren ´ e Carmona and Mathieu Lauri ` ere. Con v ergence analy-

sis of mac hine learning algorithms for the n umerical solu-

tion of mean field con trol and games: I I-the finite horizon

case. A nnals of Applie d Pr ob ability, 32(6):4065–4105, Decem-

b er 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-6/Convergence-

analysis-of-machine-learning-algorithms-for-the-numerical-

solution/10.1214/21-AAP1715.full .

Clancy:1996:SAM

[Cla96] Damian Clancy

. Strong appro ximations for mobile p opulation

epidemic mo dels. A nnals of Applie d Pr ob ability, 6(3):883–895,

August 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034968231 .

Claisse:2018:OCB

[Cla18] Julien Claisse. Optimal con trol of branc hing diffusion pro cesses:

A finite horizon problem. A nnals of Applie d Pr ob ability, 28(1):1–

34, F ebruary 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1520046082 .

Clark:2022:CMD

[Cla22] Jerem y Thane Clark. Con tin uum mo dels of directed p oly-

mers on disordered diamond fractals in the critical case.

A nnals of Applie d Pr ob ability, 32(6):4186–4250, Decem b er

2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-6/Continuum-

models-of-directed-polymers-on-disordered-diamond-fractals-

in/10.1214/22-AAP1783.full .

Clemen t:2023:HTV

[Cl ´ e23] Emman uelle Cl ´ emen t. Hellinger and total v ariation distance in

appro ximating L ´ evy driv en SDEs. A nnals of Applie d Pr ob abil-

ity, 33(3):2176–2209, June 2023. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-33/

issue-3/Hellinger-and-total-variation-distance-in-approximating-

L%c3%a9vy-driven-SDEs/10.1214/22-AAP1863.full .

Cattiaux:2016:ESD

[CLP16] P atric k Cattiaux, Jos ´ e R. Le´ on, and Cl ´ emen tine Prieur. Estima-

tion for sto c hastic damping Hamiltonian systems under partial

observ ation. I I I. Diffusion term. A nnals of Applie d Pr ob ability,

26(3):1581–1619, June 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1465905012 .

Cvitanic:2006:F A T

[CLR06] Jak ˇ sa Cvitani ´ c, Rob ert Liptser, and Boris Rozo vskii. A filter-

ing approac h to trac king v olatilit y from prices observ ed at ran-

dom times. A nnals of Applie d Pr ob ability, 16(3):1633–1652, Au-

gust 2006. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1159804994 .

Cuc hiero:2018:PJD

[CLSF18] Christa Cuc hiero, Martin Larsson, and Sara Sv aluto-F erro. P oly-

nomial jump-diffusions on the unit simplex. A nnals of Ap-

plie d Pr ob ability, 28(4):2451–2500, August 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1533780278 .

Carmona:2023:MFM

[CL T23] Ren ´ e Carmona, Mathieu Lauri ` ere, and Zong jun T an. Mo del-free

mean-field reinforcemen t learning: Mean-field MDP and mean-

field Q-learning. A nnals of Applie d Pr ob ability, 33(6B):??, De-

cem b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-6B/Model-

free-mean-field-reinforcement-learning--Mean-field-MDP/

10.1214/23-AAP1949.full .

Choudh ury:1994:MTI

[CL W94] Gagan L. Choudh ury , Da vid M. Lucan toni, and W ard Whitt.

Multidimensional transform in v ersion with applications to the

transien t M/G/1 queue. A nnals of Applie d Pr ob ability, 4(3):719–

740, August 1994. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177004968 .

Corwin:2016:FTL

[CL W16] Iv an Corwin, Zhip eng Liu, and Dong W ang. Fluctuations of

T ASEP and LPP with general initial data. A nnals of Ap-

plie d Pr ob ability, 26(4):2030–2082, August 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1472745451.

Cass:2024:WSK

[CLX24] Thomas Cass, T erry Ly ons, and Xingc heng Xu. W eigh ted sig-

nature k ernels. A nnals of Applie d Pr ob ability, 34(1A):??, F ebru-

ary 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1A/Weighted-

signature-kernels/10.1214/23-AAP1973.full .

Cvitanic:1996:HOL

[CM96] Jak ˇ sa Cvitani ´ c and Jin Ma. Hedging options for a large in-

v estor and forw ard-bac kw ard SDE’s. A nnals of Applie d Pr ob a-

bility, 6(2):370–398, Ma y 1996. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034968136 .

Caputo:2003:R T A

[CM03] Pietro Caputo and F abio Martinelli. Relaxation time of

anisotropic simple exclusion pro cesses and quan tum Heisen b erg

mo dels. A nnals of Applie d Pr ob ability, 13(2):691–721, Ma y 2003.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1050689600 .

Christophi:2005:ODD

[CM05] Costas A. Christophi and Hosam M. Mahmoud. The oscilla-

tory distribution of distances in random tries. A nnals of Ap-

plie d Pr ob ability, 15(2):1536–1564, Ma y 2005. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1115137985 .

Crep ey:2008:RDR

[CM08] St ´ ephane Cr ´ ep ey and Anis Matoussi. Reflected and doubly re-

flected BSDEs with jumps: A priori estimates and comparison.

A nnals of Applie d Pr ob ability, 18(5):2041–2069, Octob er 2008.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1225372960 .

Crisan:2014:SOD

[CM14] Dan Crisan and Konstan tinos Manolarakis. Second order dis-

cretization of bac kw ard SDEs and sim ulation with the cuba-

ture metho d. A nnals of Applie d Pr ob ability, 24(2):652–678,

April 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1394465368.

Co ja-Oghlan:2022:BPR

[COMR22] Amin Co ja-Oghlan, No ela M ¨ uller, and Jean B. Ra v elomanana.

Belief propagation on the random k -SA

T mo del. A nnals of Ap-

plie d Pr ob ability, 32(5):3718–3796, Octob er 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-5/Belief-propagation-on-the-random-k-

SAT-model/10.1214/21-AAP1772.full .

Conforti:2022:P A C

[Con22] Gio v anni Conforti. A probabilistic approac h to con v ex. A nnals

of Applie d Pr ob ability, 32(2):932–973, April 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-2/A-probabilistic-approach-to-convex-

%cf%95-entropy-decay-for-Markov/10.1214/21-AAP1700.full .

Conforti:2023:CR C

[Con23] Gio v anni Conforti. Coupling b y reflection for con trolled diffu-

sion pro cesses: T urnpik e prop ert y and large time b eha vior of

Hamilton–Jacobi–Bellman equations. A nnals of Applie d Pr ob a-

bility, 33(6A):??, Decem b er 2023. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-33/

issue-6A/Coupling-by-reflection-for-controlled-diffusion-

processes--Turnpike-property/10.1214/22-AAP1927.full .

Coppini:2022:L TD

[Cop22] F abio Coppini. Long time dynamics for in teracting oscillators

on graphs. A nnals of Applie d Pr ob ability, 32(1):360–391, F ebru-

ary 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-1/Long-

time-dynamics-for-interacting-oscillators-on-graphs/

10.1214/21-AAP1680.full .

Costa:2016:PDM

[Cos16] Manon Costa. A piecewise deterministic mo del for a prey-

predator comm unit y . A nnals of Applie d Pr ob ability, 26(6):

3491–3530, Decem b er 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1481792591.

Coupier:2008:TSC

[Cou08] Da vid Coupier. Tw o sufficien t conditions for P oisson appro x-

imations in the ferromagnetic Ising mo del. A nnals of Ap-

plie d Pr ob ability, 18(4):1326–1350, August 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1216677124 .

Coupier:2010:GLC

[Cou10] Da vid Coupier. Geograph y of lo cal configurations. A nnals of

Applie d Pr ob ability, 20(3):806–840, June 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1276867298 .

Co x:2010:IRM

[Co x10] J. Theo dore Co x. In termediate range migration in the t w o-

dimensional stepping stone mo del. A nnals of Applie d Pr ob a-

bility, 20(3):785–805, June 2010. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1276867297 .

Co x:2008:R TD

[CP08] J. Theo dore Co x and Edwin A. P erkins. Renormalization

of the t w o-dimensional Lotk a–V olterra mo del. A nnals of Ap-

plie d Pr ob ability, 18(2):747–812, April 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1206018203 .

Cara v enna:2009:PMI

[CP09] F rancesco Cara v enna and Nicolas P ´ etr ´ elis. A p olymer in a

m ulti-in terface medium. A nnals of Applie d Pr ob ability, 19(5):

1803–1839, Octob er 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1255699544 .

Co x:2014:CCT

[CP14] J. Theo dore Co x and Edwin A. P erkins. A complete con v er-

gence theorem for v oter mo del p erturbations. A nnals of Ap-

plie d Pr ob ability, 24(1):150–197, F ebruary 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1389278723.

Chen:2018:DCS

[CP18] W ei-Kuo Chen and Dmitry P anc henk o. Disorder c haos in some

diluted spin glass mo dels. A nnals of Applie d Pr ob ability, 28

(3):1356–1378, June 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1527840021 .

Carmona:2019:STS

[CP19a] Philipp e Carmona and Nicolas P ´ etr ´ elis. A shap e theorem for

the scaling limit of the IPDSA

W at criticalit y . A nnals of

Applie d Pr ob ability, 29(2):875–930, April 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1548298933 .

Cerrai:2019:LDF

[CP19b] Sandra Cerrai and Nic holas P ask al. Large deviations for fast

transp ort sto c hastic RDEs with applications to the exit problem.

A nnals of Applie d Pr ob ability, 29(4):1993–2032, August 2019.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1563869035 .

Coffman:1995:PSZ

[CPR95] E. G. Coffman, A. A. Puhalskii, and M. I. Reiman. P olling sys-

tems with zero switc ho v er times: A hea vy-traffic a v eraging prin-

ciple. A nnals of Applie d Pr ob ability, 5(3):681–719, August 1995.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177004701 .

Chauvin:2011:LDL

[CPS11] Brigitte Chauvin, Nicolas P ouy anne, and Reda Sahnoun. Limit

distributions for large P´ oly a urns. A nnals of Applie d Pr ob abil-

ity, 21(1):1–32, F ebruary 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1292598027 .

Co x:2016:CNV

[CPS16] J. Theo dore Co x, Y uv al P eres, and Jeffrey E. Steif. Cutoff for the

noisy v oter mo del. A nnals of Applie d Pr ob ability, 26(2):917–932,

April 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1458651824.

Casano v a:2022:SCW

[CPSJ22] Adri´ an Gonz´ alez Casano v a, V er´ onica Mir´ o Pina, and Arno Siri-

J ´ egousse. The symmetric coalescen t and W righ t–Fisher mo dels

with b ottlenec ks. A nnals of Applie d Pr ob ability, 32(1):235–268,

F ebruary 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-1/The-

symmetric-coalescent-and-WrightFisher-models-with-bottlenecks/

10.1214/21-AAP1676.full .

Cisse:2012:OSP

[CPT12] Mamadou Ciss ´ e, Pierre P atie, and Etienne T anr ´ e. Optimal

stopping problems for some Mark o v pro cesses. A nnals of Ap-

plie d Pr ob ability, 22(3):1243–1265, June 2012. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1337347544 .

Caragea:2023:NNA

[CPV23] Andrei Caragea, Philipp P etersen, and F elix V oigtlaender. Neu-

ral net w ork appro ximation and estimation of classifiers with

classification b oundary in a Barron class. A nnals of Ap-

plie d Pr ob ability, 33(4):3039–3079, August 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-4/Neural-network-approximation-and-estimation-

of-classifiers-with-classification-boundary/10.1214/

22-AAP1884.full .

Chiu:1997:CL T

[CQ97] S. N. Chiu and M. P

. Quine. Cen tral limit theory for the n um b er

of seeds in a gro wth mo del in R d

with inhomogeneous P oisson ar-

riv als. A nnals of Applie d Pr ob ability, 7(3):802–814, August 1997.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1034801254 .

Chassagneux:2016:NSQ

[CR16] Jean-F ran¸ cois Chassagneux and Adrien Ric hou. Numerical sim-

ulation of quadratic BSDEs. A nnals of Applie d Pr ob ability, 26

(1):262–304, F ebruary 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1452003239.

Chena vier:2018:CSD

[CR18] Nicolas Chena vier and Christian Y. Rob ert. Cluster size distri-

butions of extreme v alues for the P oisson–V oronoi tessellation.

A nnals of Applie d Pr ob ability, 28(6):3291–3323, Decem b er 2018.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1538985623 .

Cra wford:2022:ECC

[CR22] Nic holas Cra wford and Ron Rosen thal. Eigen v ector correlations

in the complex Ginibre ensem ble. A nnals of Applie d Pr ob ability,

32(4):2706–2754, August 2022. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-32/

issue-4/Eigenvector-correlations-in-the-complex-Ginibre-

ensemble/10.1214/21-AAP1746.full .

Crane:2016:DRN

[Cra16] Harry Crane. Dynamic random net w orks and their graph limits.

A nnals of Applie d Pr ob ability, 26(2):691–721, April 2016. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1458651817 .

Crane:2018:CLP

[Cra18] Harry Crane. Com binatorial L ´ evy pro cesses. A nnals of Ap-

plie d Pr ob ability, 28(1):285–339, F ebruary 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1520046089 .

Cuc hiero:2023:PMS

[CRSF23] Christa Cuc hiero, Stefan Rigger, and Sara Sv aluto-F erro.

Propagation of minimalit y in the sup erco oled Stefan prob-

lem. A nnals of Applie d Pr ob ability, 33(2):1388–1418, April

2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-2/Propagation-

of-minimality-in-the-supercooled-Stefan-problem/10.1214/

22-AAP1850.full .

Cai:2017:ALB

[CR T17] Jiatu Cai, Mathieu Rosen baum, and P eter T ank o v. Asymp-

totic lo w er b ounds for optimal trac king: a linear programming

approac h. A nnals of Applie d Pr ob ability, 27(4):2455–2514, Au-

gust 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1504080038 .

Claisse:2023:MF G

[CR T23] Julien Claisse, Zhenjie Ren, and Xiaolu T an. Mean field games

with branc hing. A nnals of Applie d Pr ob ability, 33(2):834–875,

April 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-2/Mean-

field-games-with-branching/10.1214/22-AAP1835.full .

Chazottes:2006:APM

[CR V06] Jean-Rene Chazottes, F rank Redig, and Evgen y V erbitskiy

. On

appro ximate pattern matc hing for a class of Gibbs random fields.

A nnals of Applie d Pr ob ability, 16(2):670–684, Ma y 2006. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1151592247 .

Chen:2021:PTRb

[CRX21] Louis H. Y. Chen, Adrian R¨ ollin, and Aih ua Xia. P alm the-

ory , random measures and Stein couplings. A nnals of Applie d

Pr ob ability, 31(6):2881–2923, Decem b er 2021. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-31/issue-6/Palm-theory-random-measures-and-Stein-

couplings/10.1214/21-AAP1666.full .

Csorgo:1995:PCD

[CS95] Sandor Csorgo and Gordon Simons. Precision calculation of

distributions for trimmed sums. A nnals of Applie d Pr ob abil-

ity, 5(3):854–873, August 1995. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177004708 .

Co x:1999:SSP

[CS99a] J. Theo dore Co x and Rinaldo B. Sc hinazi. A sto c hastic spatial

pro cess to mo del the p ersistence of sic kle-cell disease. A nnals

of Applie d Pr ob ability, 9(2):319–330, Ma y 1999. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1029962744.

Cvitanic:1999:MPP

[CS99b] Jak ˇ sa Cvitani ´ c and Gennady Spiv ak. Maximizing the proba-

bilit y of a p erfect hedge. A nnals of Applie d Pr ob ability, 9(4):

1303–1328, No v em b er 1999. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1029962873 .

Cha y es:2000:MPB

[CS00a] Lincoln Cha y es and Rob erto H. Sc honmann. Mixed p ercola-

tion as a bridge b et w een site and b ond p ercolation. A nnals

of Applie d Pr ob ability, 10(4):1182–1196, No v em b er 2000. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1019487612 .

Chen:2000:SAM

[CS00b] Hong Chen and Xin y ang Shen. Strong appro ximations for m ulti-

class feedforw ard queueing net w orks. A nnals of Applie d Pr ob abil-

ity, 10(3):828–876, August 2000. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1019487511 .

Cranston:2002:DR U

[CS02] Mik e Cranston and Mic hael Sc heutzo w. Disp ersion rates under

finite mo de Kolmogoro v flo ws analysis. A nnals of Applie d Pr ob-

ability, 12(2):511–532, Ma y 2002. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1026915613 .

Cohen:2006:RRF

[CS06] Serge Cohen and Gennady Samoro dnitsky

. Random rew ards,

fractional Bro wnian lo cal times and stable self-similar pro cesses.

A nnals of Applie d Pr ob ability, 16(3):1432–1461, August 2006.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1159804987 .

Chatterjee:2011:NAS

[CS11a] Soura v Chatterjee and Qi-Man Shao. Nonnormal appro ximation

b y Stein’s metho d of exc hangeable pairs with application to the

Curie–W eiss mo del. A nnals of Applie d Pr ob ability, 21(2):464–

483, April 2011. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1300800979.

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

3/Weak-quantitative-propagation-of-chaos-via-differential-

calculus-on-the/10.1214/21-AAP1725.full .

Chen:2023:P AF

[CSX23] P eng Chen, Qi-Man Shao, and Lih u Xu. A probabilit y ap-

pro ximation framew ork: Mark o v pro cess approac h. A nnals of

Applie d Pr ob ability, 33(2):1419–1459, April 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-2/A-probability-approximation-framework-

Markov-process-approach/10.1214/22-AAP1853.full .

Cara v enna:2017:UMR

[CSZ17] F rancesco Cara v enna, Rongfeng Sun, and Nik os Zygouras. Uni-

v ersalit y in marginally relev an t disordered systems. A nnals of

Applie d Pr ob ability, 27(5):3050–3112, Octob er 2017. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/euclid.aoap/1509696041 .

Chen:1991:ETP

[CT91] Rong Chen and Ruey S. Tsa y . On the ergo dicit y of tar(1)

pro cesses. A nnals of Applie d Pr ob ability, 1(4):613–634, No v em-

b er 1991. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005841 .

Corcoran:2001:PSE

[CT01] J. N. Corcoran and R. L. Tw eedie. P erfect sampling of ergo dic

Harris c hains. A nnals of Applie d Pr ob ability, 11(2):438–451,

Ma y 2001. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1015345299 .

Carmona:2004:CHP

[CT04] Rene Carmona and Mic hael T ehranc hi. A c haracterization of

hedging p ortfolios for in terest rate con tingen t claims. A nnals

of Applie d Pr ob ability, 14(3):1267–1294, August 2004. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1089736285.

Cerf:2011:ULD

[CT11] Rapha ¨ el Cerf and Marie Th ´ eret. Upp er large deviations for the

maximal flo w through a domain of R d

in first passage p erco-

lation. A nnals of Applie d Pr ob ability, 21(6):2075–2108, Decem-

b er 2011. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1322057316 .

Cern y:2016:R WT

[

ˇ

CT16] Ji ˇ r ´ ı

ˇ

Cern ´ y and Augusto T eixeira. Random w alks on torus and

random in terlacemen ts: Macroscopic coupling and phase tran-

sition. A nnals of Applie d Pr ob ability, 26(5):2883–2914, Octo-

b er 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1476884307 .

Chen:2023:OBN

[CT23] Louis H. Y. Chen and L ^ e V˘ an Th` anh. Optimal b ounds in

normal appro ximation for man y in teracting w orlds. A nnals of

Applie d Pr ob ability, 33(2):625–642, April 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-2/Optimal-bounds-in-normal-approximation-

for-many-interacting-worlds/10.1214/21-AAP1747.full .

Choulli:2004:IBD

[CTZ04] T ahir Choulli, Mic hael T aksar, and Xun Y u Zhou. In terpla y

b et w een dividend rate and business constrain ts for a financial

corp oration. A nnals of Applie d Pr ob ability, 14(4):1810–1837,

No v em b er 2004. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1099674079 .

Caillerie:2021:D AK

[CV21] Nils Caillerie and Julien V o v elle. Diffusion-appro ximation for

a kinetic equation with p erturb ed v elo cit y redistribution pro-

cess. A nnals of Applie d Pr ob ability, 31(3):1299–1335, June

2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-3/Diffusion-

approximation-for-a-kinetic-equation-with-perturbed-

velocity-redistribution/10.1214/20-AAP1619.full.

Chigansky:2007:MRF

[CvH07] P a v el Chigansky and Ramon v an Handel. Mo del robustness of

finite state nonlinear filtering o v er the infinite time horizon. A n-

nals of Applie d Pr ob ability, 17(2):688–715, April 2007. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1174323261 .

Chigansky:2010:CSB

[CvH10] P a v el Chigansky and Ramon v an Handel. A complete solution to

Blac kw ell’s unique ergo dicit y problem for hidden Mark o v c hains.

A nnals of Applie d Pr ob ability, 20(6):2318–2345, Decem b er 2010.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1287494562 .

Clifford:1993:ECP

[CW93] P eter Clifford and Gang W ei. The equiv alence of the Co x pro cess

with squared radial Ornstein–Uhlen b ec k in tensit y and the death

pro cess in a simple p opulation mo del. A nnals of Applie d Pr ob a-

bility, 3(3):863–873, August 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005368 .

Cao:1999:GCF

[CW99] Jin Cao and Keith W orsley

. The geometry of correlation fields

with an application to functional connectivit y of the brain. A n-

nals of Applie d Pr ob ability, 9(4):1021–1057, No v em b er 1999. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1029962864 .

Chen:2003:A CM

[CW03a] Mu-F a Chen and Ying-Zhe W ang. Algebraic con v ergence of

Mark o v c hains. A nnals of Applie d Pr ob ability, 13(2):604–627,

Ma y 2003. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1050689596 .

Cohn:2003:MBL

[CW03b] Harry Cohn and Qiao W ang. Multit yp e branc hing limit b eha v-

ior. A nnals of Applie d Pr ob ability, 13(2):490–500, Ma y 2003.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1050689590.

Co x:2013:RBC

[CW13] Alexander M. G. Co x and Jia jie W ang. Ro ot’s barrier: Construc-

tion, optimalit y and applications to v ariance options. A nnals of

Applie d Pr ob ability, 23(3):859–894, June 2013. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1362684848 .

Capp elletti:2016:EIS

[CW16] Daniele Capp elletti and Carsten Wiuf. Elimination of in terme-

diate sp ecies in m ultiscale sto c hastic reaction net w orks. A nnals

of Applie d Pr ob ability, 26(5):2915–2958, Octob er 2016. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1476884308 .

Cruise:2019:CGS

[CW19] James R. Cruise and Andrew R. W ade. The critical greedy

serv er on the in tegers is recurren t. A nnals of Applie d Pr ob abil-

ity, 29(2):1233–1261, April 2019. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1548298940 .

Carmona:1997:HTD

[CX97] Ren ´ e A. Carmona and Lin Xu. Homogenization for time-

dep enden t t w o-dimensional incompressible Gaussian flo ws. A n-

nals of Applie d Pr ob ability, 7(1):265–279, F ebruary 1997. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1034625262 .

Choi:2002:ANS

[CX02] K. P

. Choi and Aih ua Xia. Appro ximating the n um b er of suc-

cesses in indep enden t trials: Binomial v ersus P oisson. A nnals

of Applie d Pr ob ability, 12(4):1139–1148, No v em b er 2002. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1037125856 .

Cheng:2016:MEC

[CX16] Dan Cheng and Yimin Xiao. The mean Euler c haracteristic and

excursion probabilit y of Gaussian random fields with station-

ary incremen ts. A nnals of Applie d Pr ob ability, 26(2):722–759,

April 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1458651818.

Calk a:2021:CHP

[CY21] Pierre Calk a and J. E. Y ukic h. Con v ex h ulls of p erturb ed random

p oin t sets. A nnals of Applie d Pr ob ability, 31(4):1598–1632, Au-

gust 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-4/Convex-

hulls-of-perturbed-random-point-sets/10.1214/20-AAP1627.

full .

Cho w:2003:LDF

[CZ03] Y unsh y ong Cho w and Y u Zhang. Large deviations in first-

passage p ercolation. A nnals of Applie d Pr ob ability, 13(4):

1601–1614, No v em b er 2003. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1069786513 .

Carmona:2016:P AM

[CZ16] Ren ´ e Carmona and Xiuneng Zh u. A probabilistic approac h to

mean field games with ma jor and minor pla y ers. A nnals of Ap-

plie d Pr ob ability, 26(3):1535–1580, June 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1465905011 .

Chatterjee:2018:TD A

[CZ18] Shirshendu Chatterjee and Ofer Zeitouni. Thresholds for detect-

ing an anomalous path from noisy en vironmen ts. A nnals of Ap-

plie d Pr ob ability, 28(5):2635–2663, Octob er 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1535443230 .

Dai:1995:PHR

[Dai95] J. G. Dai. On p ositiv e Harris recurrence of m ulticlass queueing

net w orks: a unified approac h via fluid limit mo dels. A nnals of

Applie d Pr ob ability, 5(1):49–77, F ebruary 1995. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177004828 .

Dai:1996:FLM

[Dai96] J. G. Dai. A fluid limit mo del criterion for instabilit y of m ulti-

class queueing net w orks. A nnals of Applie d Pr ob ability, 6(3):751–

757, August 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1034968225.

Doku-Amp onsah:2010:LDP

[D AM10] Kw ab ena Doku-Amp onsah and P eter M¨ orters. Large deviation

principles for empirical measures of colored random graphs. A n-

nals of Applie d Pr ob ability, 20(6):1989–2021, Decem b er 2010.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1287494552 .

Dario:2021:OCE

[Dar21] P aul Dario. Optimal corrector estimates on p ercolation clus-

ter. A nnals of Applie d Pr ob ability, 31(1):377–431, F ebruary

2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-1/Optimal-

corrector-estimates-on-percolation-cluster/10.1214/20-

AAP1593.full .

Dario:2023:CTL

[Dar23] P aul Dario. Con v ergence to the thermo dynamic limit for

random-field random surfaces. A nnals of Applie d Pr ob ability,

33(2):1173–1195, April 2023. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-33/

issue-2/Convergence-to-the-thermodynamic-limit-for-random-

field-random-surfaces/10.1214/22-AAP1844.full .

Dassios:1995:DQB

[Das95] Angelos Dassios. The distribution of the quan tile of a Bro wn-

ian motion with drift and the pricing of related path-dep enden t

options. A nnals of Applie d Pr ob ability, 5(2):389–398, Ma y 1995.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177004770 .

Dassios:1996:SQS

[Das96] Angelos Dassios. Sample quan tiles of sto c hastic pro cesses

with stationary and indep enden t incremen ts. A nnals of Ap-

plie d Pr ob ability, 6(3):1041–1043, August 1996. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1034968241 .

Da vydo v:2024:PCP

[Da v24] Mic hel Da vydo v. Propagation of c haos and P oisson h yp othe-

sis for replica mean-field mo dels of in tensit y-based neural net-

w orks. A nnals of Applie d Pr ob ability, 34(2):2107–2135, April

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-2/Propagation-

of-chaos-and-Poisson-hypothesis-for-replica-mean-field/

10.1214/23-AAP2015.full .

deBouard:2012:D A T

[dBG12] A. de Bouard and M. Gazeau. A diffusion appro ximation theo-

rem for a nonlinear PDE with application to random birefringen t

optical fib ers. A nnals of Applie d Pr ob ability, 22(6):2460–2504,

Decem b er 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1353695959 .

daCosta:2023:SBM

[dCMW23] Conrado da Costa, Mikhail V. Menshik o v, and Andrew R. W ade.

Sto c hastic billiards with Mark o vian reflections in generalized

parab olic domains. A nnals of Applie d Pr ob ability, 33(6B):??, De-

cem b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-6B/Stochastic-

billiards-with-Markovian-reflections-in-generalized-

parabolic-domains/10.1214/23-AAP1952.full .

Delcoigne:2004:LDP

[Dd04] F ranc k Delcoigne and Arnaud de La F ortelle. Large deviations

problems for star net w orks: The min p olicy . A nnals of Ap-

plie d Pr ob ability, 14(2):1006–1028, Ma y 2004. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1082737120 .

D Angeli:2009:CPM

[DD09] Daniele D’Angeli and Alfredo Donno. Crested pro ducts of

Mark o v c hains. A nnals of Applie d Pr ob ability, 19(1):414–453,

F ebruary 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1235140344 .

DelMoral:2010:IMC

[DD10] Pierre Del Moral and Arnaud Doucet. In teracting Mark o v c hain

Mon te Carlo metho ds for solving nonlinear measure-v alued equa-

tions. A nnals of Applie d Pr ob ability, 20(2):593–639, April 2010.

Decem b er 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1481792590 .

Dolera:2020:BET

[DF20] Eman uele Dolera and Stefano F a v aro. A Berry–Esseen theo-

rem for Pitman’s α-div ersit y . A nnals of Applie d Pr ob ability,

30(2):847–869, April 2020. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1591603224 .

Drees:2004:MLE

[DFdH04] Holger Drees, Ana F erreira, and Laurens de Haan. On maxim um

lik eliho o d estimation of the extreme v alue index. A nnals of Ap-

plie d Pr ob ability, 14(3):1179–1201, August 2004. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1089736282 .

Dianetti:2021:SMF

[DFFN21] Jo di Dianetti, Giorgio F errari, Markus Fisc her, and Max Nendel.

Submo dular mean field games: Existence and appro ximation of

solutions. A nnals of Applie d Pr ob ability, 31(6):2538–2566, De-

cem b er 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-6/Submodular-

mean-field-games-Existence-and-approximation-of-solutions/

10.1214/20-AAP1655.full .

Duerinc kx:2022:SLH

[DF G22] Mitia Duerinc kx, Julian Fisc her, and An toine Gloria. Scaling

limit of the homogenization comm utator for Gaussian co effi-

cien t fields. A nnals of Applie d Pr ob ability, 32(2):1179–1209,

April 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-2/Scaling-

limit-of-the-homogenization-commutator-for-Gaussian-

coefficient-fields/10.1214/21-AAP1705.full .

Diaconis:2013:A CS

[DFH13] P ersi Diaconis, Jason F ulman, and Susan Holmes. Analysis of

casino shelf sh uffling mac hines. A nnals of Applie d Pr ob ability,

23(4):1692–1720, August 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1371834042 .

Delattre:2016:HPL

[DFH16] Sylv ain Delattre, Nicolas F ournier, and Marc Hoffmann. Ha wk es

pro cesses on large net w orks. A nnals of Applie d Pr ob ability, 26

(1):216–261, F ebruary 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1452003238 .

Denardo:1997:SMS

[DFK97] Eric V. Denardo, Eugene A. F ein b erg, and Offer Kella. Sto c has-

tic monotonicit y for stationary recurrence times of first passage

heigh ts. A nnals of Applie d Pr ob ability, 7(2):326–339, Ma y 1997.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1034625334 .

Deniso v:2012:L TR

[DFK12] D. Deniso v, S. F oss, and T. Konstan top oulos. Limit theorems

for a random directed slab graph. A nnals of Applie d Pr ob abil-

ity, 22(2):702–733, April 2012. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1333372011 .

Diehl:2016:PSL

[DFM16] Josc ha Diehl, P eter F riz, and Hilmar Mai. P ath wise stabilit y

of lik eliho o d estimators for diffusions via rough paths. A nnals

of Applie d Pr ob ability, 26(4):2169–2192, August 2016. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1472745455 .

DeAngelis:2018:NET

[DFM18] Tiziano De Angelis, Giorgio F errari, and John Moriart y . Nash

equilibria of threshold t yp e for t w o-pla y er nonzero-sum games of

stopping. A nnals of Applie d Pr ob ability, 28(1):112–147, F ebru-

ary 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1520046085 .

Douc:2004:PDC

[DFMS04] Randal Douc, Gersende F ort, Eric Moulines, and Philipp e

Soulier. Practical drift conditions for subgeometric rates of con-

v ergence. A nnals of Applie d Pr ob ability, 14(3):1353–1377, Au-

gust 2004. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1089736288 .

Dy er:1993:APG

[DFP93] Martin Dy er, Alan F rieze, and Boris Pittel. The a v erage

p erformance of the greedy matc hing algorithm. A nnals of

Applie d Pr ob ability, 3(2):526–552, Ma y 1993. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1177005436 .

Disan to:2022:DUT

[DFPR22] Filipp o Disan to, Mic hael F uc hs, Ariel R. P aningbatan, and

Noah A. Rosen b erg. The distributions under t w o sp ecies-tree

mo dels of the n um b er of ro ot ancestral configurations for matc h-

ing gene trees and sp ecies trees. A nnals of Applie d Pr ob ability,

32(6):4426–4458, Decem b er 2022. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-32/

issue-6/The-distributions-under-two-species-tree-models-

of-the-number/10.1214/22-AAP1791.full .

Duffie:2003:AP A

[DFS03] D. Duffie, D. Filip o vi ´ c, and W. Sc hac herma y er. Affine pro cesses

and applications in finance. A nnals of Applie d Pr ob ability, 13

(3):984–1053, August 2003. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1060202833 .

Detemple:2003:V A C

[DFT03] Jerome Detemple, Sh ui F eng, and W eidong Tian. The v alua-

tion of American call options on the minim um of t w o dividend-

pa ying assets. A nnals of Applie d Pr ob ability, 13(3):953–983, Au-

gust 2003. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1060202832 .

Duffie:1995:EMC

[DG95] Darrell Duffie and P eter Glynn. Efficien t Mon te Carlo sim ulation

of securit y prices. A nnals of Applie d Pr ob ability, 5(4):897–905,

No v em b er 1995. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177004598.

DelMoral:1999:CL T

[DG99] P

. Del Moral and A. Guionnet. Cen tral limit theorem for

nonlinear filtering and in teracting particle systems. A nnals of

Applie d Pr ob ability, 9(2):275–297, Ma y 1999. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1029962742 .

DelMoral:2005:GP A

[DG05] Pierre Del Moral and Josselin Garnier. Genealogical particle

analysis of rare ev en ts. A nnals of Applie d Pr ob ability, 15(4):

2496–2534, No v em b er 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1133965770 .

Dennert:2007:REI

[DG07] Florian Dennert and Rudolf Gr ¨ ub el. Renew als for exp onen tially

increasing lifetimes, with an application to digital searc h trees.

A nnals of Applie d Pr ob ability, 17(2):676–687, April 2007. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1174323260 .

Debussc he:2008:SNA

[DG08] Arnaud Debussc he and Eric Gautier. Small noise asymptotic

of the timing jitter in soliton transmission. A nnals of Ap-

plie d Pr ob ability, 18(1):178–208, F ebruary 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1199890020 .

Diek er:2013:PRP

[DG13] A. B. Diek er and Xuefeng Gao. P ositiv e recurrence of piecewise

Ornstein–Uhlen b ec k pro cesses and common quadratic Ly apuno v

functions. A nnals of Applie d Pr ob ability, 23(4):1291–1317, Au-

gust 2013. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1371834029 .

Diek er:2014:SAD

[DG14] A. B. Diek er and X. Gao. Sensitivit y analysis for diffusion pro-

cesses constrained to an orthan t. A nnals of Applie d Pr ob ability,

24(5):1918–1945, Octob er 2014. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1403812366.

Doney:2018:CER

[DG18] R. A. Doney and Philip S. Griffin. Cram ´ er’s estimate for the

reflected pro cess revisited. A nnals of Applie d Pr ob ability, 28(6):

3629–3651, Decem b er 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1538985631 .

Du:2021:VEA

[DG21] Qiming Du and Arnaud Guy ader. V ariance estimation in adap-

tiv e sequen tial Mon te Carlo. A nnals of Applie d Pr ob ability,

31(3):1021–1060, June 2021. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-31/

issue-3/Variance-estimation-in-adaptive-sequential-Monte-

Carlo/10.1214/20-AAP1611.full .

Dean:2020:FLD

[DGC20] Justin Dean, Ay alv adi Ganesh, and Edw ard Crane. F unc-

tional large deviations for Co x pro cesses and. A nnals of Ap-

plie d Pr ob ability, 30(5):2465–2490, Octob er 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-30/issue-5/Functional-large-deviations-for-Cox-

processes-and-mathitCox-G-infty/10.1214/20-AAP1563.full .

Dy er:2006:SSS

[DGJ06] Martin Dy er, Leslie Ann Goldb erg, and Mark Jerrum. System-

atic scan for sampling colorings. A nnals of Applie d Pr ob ability,

16(1):185–230, F ebruary 2006. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1141654285 .

Dy er:2009:MNR

[DGJ09] Martin Dy er, Leslie Ann Goldb erg, and Mark Jerrum. Ma-

trix norms and rapid mixing for spin systems. A nnals of Ap-

plie d Pr ob ability, 19(1):71–107, F ebruary 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1235140333 .

Damron:2019:PTU

[DGJ

+

19] Mic hael Damron, Jank o Gra vner, Matthew Junge, Han baek

Lyu, and Da vid Siv ak off. P arking on transitiv e unimo dular

graphs. A nnals of Applie d Pr ob ability, 29(4):2089–2113, Au-

gust 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1563869038 .

Dareiotis:2023:QCT

[DGL23] Konstan tinos Dareiotis, M´ at ´ e Gerencs ´ er, and Khoa L ^ e. Quan ti-

fying a con v ergence theorem of Gy¨ ongy and Krylo v. A nnals of

Applie d Pr ob ability, 33(3):2291–2323, June 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-3/Quantifying-a-convergence-theorem-

of-Gy%c3%b6ngy-and-Krylov/10.1214/22-AAP1867.full .

Douc:2010:FID

[DGLM10] Randal Douc, Elisab eth Gassiat, Benoit Landelle, and Eric

Moulines. F orgetting of the initial distribution for nonergo dic

hidden Mark o v c hains. A nnals of Applie d Pr ob ability, 20(5):

1638–1662, Octob er 2010. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1282747396 .

Dong:2006:CFD

[DGM06] Rui Dong, Christina Goldsc hmidt, and James B. Martin.

Coagulation–fragmen tation dualit y , P oisson–Diric hlet distribu-

tions and random recursiv e trees. A nnals of Applie d Pr ob ability,

16(4):1733–1750, No v em b er 2006. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1169065205 .

Draief:2008:TVS

[DGM08] Mo ez Draief, Ay alv adi Ganesh, and Lauren t Massouli ´ e. Thresh-

olds for virus spread on net w orks. A nnals of Applie d Pr ob abil-

ity, 18(2):359–378, April 2008. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1206018191 .

Durm us:2020:GEB

[DGM20] Alain Durm us, Arnaud Guillin, and Pierre Monmarc h ´ e. Geo-

metric ergo dicit y of the Bouncy P article Sampler. A nnals of Ap-

plie d Pr ob ability, 30(5):2069–2098, Octob er 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-30/issue-5/Geometric-ergodicity-of-the-Bouncy-

Particle-Sampler/10.1214/19-AAP1552.full .

Douc:2011:SMC

[DGMO11] Randal Douc, Aur ´ elien Garivier, Eric Moulines, and Jimm y Ols-

son. Sequen tial Mon te Carlo smo othing for general state space

hidden Mark o v mo dels. A nnals of Applie d Pr ob ability, 21(6):

2109–2145, Decem b er 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1322057317 .

Douc:2005:MDP

[DGN05] R. Douc, A. Guillin, and J. Na jim. Mo derate deviations for

particle filtering. A nnals of Applie d Pr ob ability, 15(1B):587–614,

F ebruary 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1107271661 .

Dong:2007:EPD

[DGP07] Rui Dong, Alexander Gnedin, and Jim Pitman. Exc hangeable

partitions deriv ed from Mark o vian coalescen ts. A nnals of Ap-

plie d Pr ob ability, 17(4):1172–1201, August 2007. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1186755236 .

Depp ersc hmidt:2012:TVF

[DGP12] Andrej Depp ersc hmidt, Andreas Grev en, and P eter Pfaffelh u-

b er. T ree-v alued Fleming–Viot dynamics with m utation and

selection. A nnals of Applie d Pr ob ability, 22(6):2560–2615, De-

cem b er 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1353695962 .

Drewitz:2024:GGW

[DGP24] Alexander Drewitz, Gio ele Gallo, and Alexis Pr ´ ev ost. Gener-

ating Galton–W atson trees using random w alks and p ercolation

for the Gaussian free field. A nnals of Applie d Pr ob ability, 34(3):

2844–2884, June 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

3/Generating-GaltonWatson-trees-using-random-walks-and-

percolation-for-the/10.1214/23-AAP2022.full.

DelMoral:2023:SPS

[DHJ23] Pierre Del Moral, Emma Horton, and Aja y Jasra. On the sta-

bilit y of p ositiv e semigroups. A nnals of Applie d Pr ob ability, 33

(6A):??, Decem b er 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

6A/On-the-stability-of-positive-semigroups/10.1214/22-

AAP1923.full .

Damron:2018:SBF

[DHL18] Mic hael Damron, Jac k Hanson, and W ai-Kit Lam. The size

of the b oundary in first-passage p ercolation. A nnals of Ap-

plie d Pr ob ability, 28(5):3184–3214, Octob er 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1535443246 .

Damron:2023:UTC

[DHL23] Mic hael Damron, Jac k Hanson, and W ai-Kit Lam. Univ er-

salit y of the time constan t for 2D critical first-passage p erco-

lation. A nnals of Applie d Pr ob ability, 33(3):1701–1731, June

2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-3/Universality-

of-the-time-constant-for-2D-critical-first-passage/10.

1214/22-AAP1808.full .

Diaconis:2000:ANM

[DHN00] P ersi Diaconis, Susan Holmes, and Radford M. Neal. Analy-

sis of a nonrev ersible Mark o v c hain sampler. A nnals of Ap-

plie d Pr ob ability, 10(3):726–752, August 2000. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1019487508 .

Dom bry:2018:TMS

[DHS18] Cl ´ emen t Dom bry , Enk elejd Hashorv a, and Philipp e Soulier. T ail

measure and sp ectral tail pro cess of regularly v arying time series.

A nnals of Applie d Pr ob ability, 28(6):3884–3921, Decem b er 2018.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1538985638 .

Dai:2010:MSD

[DHT10] J. G. Dai, Sh uangc hi He, and T olga T ezcan. Man y-serv er dif-

fusion limits for G / Ph / n + GI queues. A nnals of Ap-

plie d Pr ob ability, 20(5):1854–1890, Octob er 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1282747403 .

Dai:2004:SIT

[DHV04] J. G. Dai, John J. Hasen b ein, and John H. V ande V ate. Stabilit y

and instabilit y of a t w o-station queueing net w ork. A nnals of

Applie d Pr ob ability, 14(1):326–377, F ebruary 2004. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1075828055 .

Delong:2010:BSD

[DI10] Luk asz Delong and P eter Imk eller. Bac kw ard sto c hastic differen-

tial equations with time dela y ed generators—results and coun-

terexamples. A nnals of Applie d Pr ob ability, 20(4):1512–1536,

August 2010. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1279638793 .

Dinh:2017:SOD

[DI17] V u Dinh and F rederic k A. Matsen IV. The shap e of the one-

dimensional ph ylogenetic lik eliho o d function. A nnals of Ap-

plie d Pr ob ability, 27(3):1646–1677, June 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https:

//projecteuclid.org/euclid.aoap/1500451237 .

Dieulev eut:2015:V CT

[Die15] Daphn ´ e Dieulev eut. The v ertex-cut-tree of Galton–W atson trees

con v erging to a stable tree. A nnals of Applie d Pr ob ability, 25

(4):2215–2262, August 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1432212441 .

Din w o o die:1995:PIO

[Din95] I. H. Din w o o die. A probabilit y inequalit y for the o ccupation

measure of a rev ersible Mark o v c hain. A nnals of Applie d Pr ob a-

bility, 5(1):37–43, F ebruary 1995. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177004826 .

Delarue:2015:GSN

[DIR

T15] F ran¸ cois Delarue, James Inglis, Sylv ain Rub en thaler, and Eti-

enne T anr ´ e. Global solv abilit y of a net w ork ed in tegrate-and-fire

mo del of McKean–Vlaso v t yp e. A nnals of Applie d Pr ob ability,

25(4):2096–2133, August 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1432212438 .

Ding:2010:SD A

[DJ10] Xue Ding and Tiefeng Jiang. Sp ectral distributions of adja-

cency and Laplacian matrices of random graphs. A nnals of

Applie d Pr ob ability, 20(6):2086–2117, Decem b er 2010. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1287494555 .

Decrouez:2012:CMP

[DJ12] Geoffrey Decrouez and Ow en Dafydd Jones. A class of m ultifrac-

tal pro cesses constructed using an em b edded branc hing pro cess.

A nnals of Applie d Pr ob ability, 22(6):2357–2387, Decem b er 2012.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1353695956 .

Ding:2023:LLM

[DJ23] Xiucai Ding and Hong Chang Ji. Lo cal la ws for m ultiplication

of random matrices. A nnals of Applie d Pr ob ability, 33(4):2981–

3009, August 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

4/Local-laws-for-multiplication-of-random-matrices/10.

1214/22-AAP1882.full .

Djete:2023:MF G

[Dje23] Mao F abrice Djete. Mean field games of con trols: On the con v er-

gence of Nash equilibria. A nnals of Applie d Pr ob ability, 33(4):

2824–2862, August 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

4/Mean-field-games-of-controls--On-the-convergence-of/

10.1214/22-AAP1879.full .

Drmota:2008:FL T

[DJN08] Mic hael Drmota, Sv an te Janson, and Ralph Neininger. A func-

tional limit theorem for the profile of searc h trees. A nnals of Ap-

plie d Pr ob ability, 18(1):288–333, F ebruary 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1199890024.

Dem b o:1992:P AS

[DK92] Amir Dem b o and Sam uel Karlin. P oisson appro ximations for

r -scan pro cesses. A nnals of Applie d Pr ob ability, 2(2):329–357,

Ma y 1992. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005707 .

Dem b o:1999:A WT

[DK99a] Amir Dem b o and Ioannis Kon to yiannis. The asymptotics of

w aiting times b et w een stationary pro cesses, allo wing distortion.

A nnals of Applie d Pr ob ability, 9(2):413–429, Ma y 1999. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1029962749 .

Donnelly:1999:GPF

[DK99b] P eter Donnelly and Thomas G. Kurtz. Genealogical pro cesses for

Fleming–Viot mo dels with selection and recom bination. A nnals

of Applie d Pr ob ability, 9(4):1091–1148, No v em b er 1999. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1029962866 .

Doney:2006:OUL

[DK06] R. A. Doney and A. E. Kyprianou. Ov ersho ots and undersho ots

of L ´ evy pro cesses. A nnals of Applie d Pr ob ability, 16(1):91–106,

F ebruary 2006. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1141654282 .

Delong:2008:OIC

[DK08a] Luk asz Delong and Claudia Kl ¨ upp elb erg. Optimal in v estmen t

and consumption in a Blac k–Sc holes mark et with L ´ evy-driv en

sto c hastic co efficien ts. A nnals of Applie d Pr ob ability, 18(3):879–

908, June 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1211819788 .

Dolinsky:2008:BAS

[DK08b] Y an Dolinsky and Y uri Kifer. Binomial appro ximations of short-

fall risk for game options. A nnals of Applie d Pr ob ability, 18

(5):1737–1770, Octob er 2008. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1225372948.

Dolinsky:2008:EEB

[DK08c] Y an Dolinsky and Y uri Kifer. Error estimates for binomial ap-

pro ximations of game options. A nnals of Applie d Pr ob ability,

18(3):1271–1277, June 2008. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1211819801 .

Dahmer:2015:IBL

[DK15] Iulia Dahmer and G¨ otz Kersting. The in ternal branc h lengths

of the Kingman coalescen t. A nnals of Applie d Pr ob ability, 25

(3):1325–1348, June 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1427124130 .

Diehl:2019:TLG

[DK19] Christina S. Diehl and G¨ otz Kersting. T ree lengths for gen-

eral Λ-coalescen ts and the asymptotic site frequency sp ectrum

around the Bolthausen–Sznitman coalescen t. A nnals of Ap-

plie d Pr ob ability, 29(5):2700–2743, Octob er 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/euclid.aoap/1571385620 .

Donoho:2024:IRD

[DK24] Da vid L. Donoho and Alon Kipnis. The imp ossibilit y re-

gion for detecting sparse mixtures using the higher criti-

cism. A nnals of Applie d Pr ob ability, 34(5):4921–4939, Octo-

b er 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-5/The-

impossibility-region-for-detecting-sparse-mixtures-using-

the-higher/10.1214/24-AAP2086.full .

Doring:2017:FSS

[DKM17] Leif D¨ oring, Ac him Klenk e, and Leonid Mytnik. Finite system

sc heme for m utually catalytic branc hing with infinite branc h-

ing rate. A nnals of Applie d Pr ob ability, 27(5):3113–3152, Oc-

tob er 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1509696042 .

Dobler:2022:F CS

[DKP22] Christian D¨ obler, Mik o la j J. Kasprzak, and Gio v anni P eccati.

F unctional con v ergence of sequen tial U -pro cesses with size-

dep enden t k ernels. A nnals of Applie d Pr ob ability, 32(1):551–601,

F ebruary 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-1/Functional-

convergence-of-sequential-U-processes-with-size-dependent-

kernels/10.1214/21-AAP1688.full .

Dupuis:2020:SAR

[DKPRB20] P aul Dupuis, Mark os A. Katsoulakis, Y annis P an tazis, and Luc

Rey-Bellet. Sensitivit y analysis for rare ev en ts based on R ´ en yi

div ergence. A nnals of Applie d Pr ob ability, 30(4):1507–1533, Au-

gust 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-4/Sensitivity-

analysis-for-rare-events-based-on-R%c3%a9nyi-divergence/

10.1214/19-AAP1468.full .

Donnelly:1991:F CL

[DKT91] P eter Donnelly

, Thomas G. Kurtz, and Simon T a v are. On the

functional cen tral limit theorem for the Ew ens sampling form ula.

A nnals of Applie d Pr ob ability, 1(4):539–545, No v em b er 1991.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177005837 .

Dem b o:1994:LEM

[DKZ94] Amir Dem b o, Sam uel Karlin, and Ofer Zeitouni. Large ex-

ceedances for m ultidimensional Levy pro cesses. A nnals of

Applie d Pr ob ability, 4(2):432–447, Ma y 1994. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1177005067 .

Dai:2008:A OM

[DL08] J. G. Dai and W uqin Lin. Asymptotic optimalit y of maxim um

pressure p olicies in sto c hastic pro cessing net w orks. A nnals of

Applie d Pr ob ability, 18(6):2239–2299, Decem b er 2008. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1227708918 .

Deacon u:2010:SDM

[DL10] Madalina Deacon u and An toine Leja y . Sim ulation of diffusions

b y means of imp ortance sampling paradigm. A nnals of Ap-

plie d Pr ob ability, 20(4):1389–1424, August 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1279638790 .

Dereic h:2016:MMC

[DL16] Steffen Dereic h and Sangmeng Li. Multilev el Mon te Carlo for

L ´ evy-driv en SDEs: Cen tral limit theorems for adaptiv e Euler

sc hemes. A nnals of Applie d Pr ob ability, 26(1):136–185, F ebru-

ary 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1452003236 .

Deligiannidis:2018:WEA

[DL18a] George Deligiannidis and An thon y Lee. Whic h ergo dic a v erages

ha v e finite asymptotic v ariance? A nnals of Applie d Pr ob ability,

28(4):2309–2334, August 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1533780274 .

Duc hamps:2018:MRB

[DL18b] Jean-Jil Duc hamps and Amaury Lam b ert. Mutations on a

random binary tree with measured b oundary . A nnals of Ap-

plie d Pr ob ability, 28(4):2141–2187, August 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1533780270 .

Dumaz:2022:SA O

[DL22] Laure Dumaz and Cyril Labb ´ e. The sto c hastic Airy op erator at

large temp erature. A nnals of Applie d Pr ob ability, 32(6):4481–

4534, Decem b er 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

6/The-stochastic-Airy-operator-at-large-temperature/

10.1214/22-AAP1793.full .

deLima:1997:MV C

[dLS97] A. C. P edroso de Lima and Pranab K. Sen. A matrix-v alued

coun ting pro cess with first-order in teractiv e in tensities. A nnals

of Applie d Pr ob ability, 7(2):494–507, Ma y 1997. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1034625341 .

Do ytc hino v:2001:R TQ

[DLS01] Bogdan Do ytc hino v, John Leho czky

, and Stev en Shrev e. Real-

time queues in hea vy traffic with earliest-deadline-first queue dis-

F ebruary 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1B/One-

point-asymptotics-for-half-flat-ASEP/10.1214/23-AAP1987.

full .

Dereic h:2017:NCR

[DMM17] Steffen Dereic h, C ´ ecile Mailler, and P eter M¨ orters. Nonextensiv e

condensation in reinforced branc hing pro cesses. A nnals of Ap-

plie d Pr ob ability, 27(4):2539–2568, August 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/euclid.aoap/1504080040 .

Deb:2024:DSS

[DMMY24] Nabarun Deb, Ra jarshi Mukherjee, Sumit Mukherjee, and

Ming Y uan. Detecting structured signals in Ising mo d-

els. A nnals of Applie d Pr ob ability, 34(1A):??, F ebruary

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1A/Detecting-

structured-signals-in-Ising-models/10.1214/23-AAP1929.

full .

Douc:2014:L TS

[DMO14] Randal Douc, Eric Moulines, and Jimm y Olsson. Long-term sta-

bilit y of sequen tial Mon te Carlo metho ds under v erifiable con-

ditions. A nnals of Applie d Pr ob ability, 24(5):1767–1802, Octo-

b er 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1403812361 .

Douglas:1996:NMF

[DMP96] Jim Douglas, Jin Ma, and Philip Protter. Numerical metho ds

for forw ard-bac kw ard sto c hastic differen tial equations. A nnals of

Applie d Pr ob ability, 6(3):940–968, August 1996. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1034968235 .

DeAngelis:2022:VNM

[DMP22] Tiziano De Angelis, Nikita Merkulo v, and Jan P alczewski. On

the v alue of non-Mark o vian Dynkin games with partial and

asymmetric information. A nnals of Applie d Pr ob ability, 32(3):

1774–1813, June 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

3/On-the-value-of-non-Markovian-Dynkin-games-with-partial/

10.1214/21-AAP1721.full .

Douc:2004:QBC

[DMR04] R. Douc, E. Moulines, and Jeffrey S. Rosen thal. Quan titativ e

b ounds on con v ergence of time-inhomogeneous Mark o v c hains.

A nnals of Applie d Pr ob ability, 14(4):1643–1665, No v em b er 2004.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1099674073 .

Duffie:1995:BCR

[DMY95] Darrell Duffie, Jin Ma, and Jiongmin Y ong. Blac k’s consol

rate conjecture. A nnals of Applie d Pr ob ability, 5(2):356–382,

Ma y 1995. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177004768 .

Durrett:1991:ER

[DN91] R. Durrett and C. Neuhauser. Epidemics with reco v ery in D = 2.

A nnals of Applie d Pr ob ability, 1(2):189–206, Ma y 1991. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1177005933 .

Dai:1994:CMQ

[DN94] J. G. Dai and Vien Nguy en. On the con v ergence of m ulticlass

queueing net w orks in hea vy traffic. A nnals of Applie d Pr ob abil-

ity, 4(1):26–42, F ebruary 1994. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005199 .

Durrett:1997:CRS

[DN97] Ric k Durrett and Claudia Neuhauser. Co existence results for

some comp etition mo dels. A nnals of Applie d Pr ob ability, 7

(1):10–45, F ebruary 1997. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034625251 .

Darling:2005:SLR

[DN05] R. W. R. Darling and J. R. Norris. Structure of large random

h yp ergraphs. A nnals of Applie d Pr ob ability, 15(1A):125–152,

F ebruary 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1106922324 .

Doukhan:2023:SEP

[DNT23] P aul Doukhan, Mic hael H. Neumann, and Lionel T ruquet. Sta-

tionarit y and ergo dic prop erties for some observ ation-driv en

mo dels in random en vironmen ts. A nnals of Applie d Pr ob abil-

ity, 33(6B):??, Decem b er 2023. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-33/

issue-6B/Stationarity-and-ergodic-properties-for-some-

observation-driven-models-in/10.1214/23-AAP1944.full .

Doney:1991:LSN

[DO91] R. A. Doney and George L. O’Brien. Loud shot noise. A nnals of

Applie d Pr ob ability, 1(1):88–103, F ebruary 1991. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005982 .

Dupuis:1994:OCF

[DO94] P aul Dupuis and John Oliensis. An optimal con trol form u-

lation and related n umerical metho ds for a problem in shap e

reconstruction. A nnals of Applie d Pr ob ability, 4(2):287–346,

Ma y 1994. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005063 .

Dolinsky:2010:A W C

[Dol10] Y an Dolinsky

. Applications of w eak con v ergence for hedging of

game options. A nnals of Applie d Pr ob ability, 20(5):1891–1906,

Octob er 2010. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1282747404 .

Dolinsky:2013:HGO

[Dol13] Y an Dolinsky

. Hedging of game options with the presence

of transaction costs. A nnals of Applie d Pr ob ability, 23(6):

2212–2237, Decem b er 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1382447686.

De:2019:OMB

[DOS19] Anindy a De, Ry an O’Donnell, and Ro cco A. Serv edio. Opti-

mal mean-based algorithms for trace reconstruction. A nnals of

Applie d Pr ob ability, 29(2):851–874, April 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1548298932 .

DeDonno:2005:TSI

[DP05] M. De Donno and M. Pratelli. A theory of sto c hastic in tegra-

tion for b ond mark ets. A nnals of Applie d Pr ob ability, 15(4):

2773–2791, No v em b er 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1133965779 .

Durrett:2009:DD A

[DP09] Ric k Durrett and Lea P op o vic. Degenerate diffusions arising

from gene duplication mo dels. A nnals of Applie d Pr ob ability,

19(1):15–48, F ebruary 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1235140331 .

Da vis:2015:ESI

[DP15] M. H. A. Da vis and M. R. Pistorius. Explicit solution of an in-

v erse first-passage time problem for L ´ evy pro cesses and coun ter-

part y credit risk. A nnals of Applie d Pr ob ability, 25(5):2383–2415,

Octob er 2015. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1438261044 .

Degond:2019:PCT

[DP19] P

. Degond and M. Pulviren ti. Propagation of c haos for top ologi-

cal in teractions. A nnals of Applie d Pr ob ability, 29(4):2594–2612,

August 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1563869051 .

DeAngelis:2020:GR V

[DP20] T. De Angelis and G. P eskir. Global C

1

regularit y of the

v alue function in optimal stopping problems. A nnals of Ap-

plie d Pr ob ability, 30(3):1007–1031, June 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-30/issue-3/Global-C1-regularity-of-the-value-

function-in-optimal-stopping/10.1214/19-AAP1517.full .

Deligiannidis:2021:RHM

[DPBCD21] George Deligiannidis, Daniel P aulin, Alexandre Bouc hard-C^ ot ´ e,

and Arnaud Doucet. Randomized Hamiltonian Mon te Carlo as

scaling limit of the b ouncy particle sampler and dimension-free

con v ergence rates. A nnals of Applie d Pr ob ability, 31(6):2612–

2662, Decem b er 2021. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-31/issue-

6/Randomized-Hamiltonian-Monte-Carlo-as-scaling-limit-

of-the-bouncy/10.1214/20-AAP1659.full .

DelMoral:2009:TBF

[DPR09] Pierre Del Moral, F r ´ ed ´ eric P atras, and Sylv ain Rub en thaler.

T ree based functional expansions for F eynman–Kac particle

mo dels. A nnals of Applie d Pr ob ability, 19(2):778–825, April

2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1241702250 .

Ding:2019:WMN

[DPRZ19] Jian Ding, Y uv al P eres, Gireeja Ranade, and Alex Zhai.

When m ultiplicativ e noise st ymies con trol. A nnals of Ap-

plie d Pr ob ability, 29(4):1963–1992, August 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1563869034 .

Da y anik:2008:MBS

[DPS08] Sa v as Da y anik, H. Vincen t P o or, and Semih O. Sezer. Mul-

tisource Ba y esian sequen tial c hange detection. A nnals of Ap-

plie d Pr ob ability, 18(2):552–590, April 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1206018197 .

Deelstra:2001:DFU

[DPT01] Griselda Deelstra, Huy ^ en Pham, and Nizar T ouzi. Dual form ula-

tion of the utilit y maximization problem under transaction costs.

A nnals of Applie d Pr ob ability, 11(4):1353–1383, No v em b er 2001.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1015345406.

Duffie:1991:MVH

[DR91] Darrell Duffie and Henry R. Ric hardson. Mean-v ariance hedging

in con tin uous time. A nnals of Applie d Pr ob ability, 1(1):1–15,

F ebruary 1991. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177005978 .

Daley:1992:FWT

[DR92] D. J. Daley and T. Rolski. Finiteness of w aiting-time mo-

men ts in general stationary single-serv er queues. A nnals of Ap-

plie d Pr ob ability, 2(4):987–1008, No v em b er 1992. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005585 .

Da vis:1993:PSM

[DR93] Ric hard A. Da vis and Sidney I. Resnic k. Prediction of stationary

max-stable pro cesses. A nnals of Applie d Pr ob ability, 3(2):497–

525, Ma y 1993. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005435 .

Da vis:1996:L TB

[DR96] Ric hard A. Da vis and Sidney I. Resnic k. Limit theory for bilinear

pro cesses with hea vy-tailed noise. A nnals of Applie d Pr ob ability,

6(4):1191–1210, No v em b er 1996. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1035463328 .

Dupuis:1998:LDP

[DR98] P aul Dupuis and Ka vita Ramanan. Large deviation prop erties of

data streams that share a buffer. A nnals of Applie d Pr ob ability,

8(4):1070–1129, No v em b er 1998. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1028903374 .

Dan tzer:2002:FLS

[DR02] Jean-F ran¸ cois Dan tzer and Philipp e Rob ert. Fluid limits of

string v alued Mark o v pro cesses. A nnals of Applie d Pr ob abil-

ity, 12(3):860–889, August 2002. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1031863172.

Durrett:2008:ODS

[DR08] Ric hard Durrett and Mateo Restrep o. One-dimensional stepping

stone mo dels, sardine genetics and Bro wnian lo cal time. A nnals

of Applie d Pr ob ability, 18(1):334–358, F ebruary 2008. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1199890025 .

Durrett:2009:CSE

[DR09] Ric k Durrett and Daniel Remenik. Chaos in a spatial epidemic

mo del. A nnals of Applie d Pr ob ability, 19(4):1656–1685, Au-

gust 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1248700631 .

Dolera:2010:R CL

[DR10] Eman uele Dolera and Eugenio Regazzini. The role of the cen-

tral limit theorem in disco v ering sharp rates of con v ergence to

equilibrium for the solution of the Kac equation. A nnals of

Applie d Pr ob ability, 20(2):430–461, April 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1268143429 .

DelMoral:2011:CIM

[DR11] Pierre Del Moral and Emman uel Rio. Concen tration inequalities

for mean field particle mo dels. A nnals of Applie d Pr ob ability,

21(3):1017–1052, June 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1307020390 .

Dask alakis:2013:AFP

[DR13] Constan tinos Dask alakis and Sebastien Ro c h. Alignmen t-free

ph ylogenetic reconstruction: Sample complexit y via a branc hing

pro cess analysis. A nnals of Applie d Pr ob ability, 23(2):693–721,

April 2013. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1360682027 .

Drees:2000:W A T

[Dre00] Holger Drees. W eigh ted appro ximations of tail pro cesses for β -

mixing random v ariables. A nnals of Applie d Pr ob ability, 10(4):

1274–1301, No v em b er 2000. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1019487617.

Diaconis:1993:CTR

[DSC93] P ersi Diaconis and Lauren t Saloff-Coste. Comparison theorems

for rev ersible Mark o v c hains. A nnals of Applie d Pr ob ability, 3

(3):696–730, August 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005359 .

Diaconis:1996:LSI

[DSC96] P

. Diaconis and L. Saloff-Coste. Logarithmic Sob olev inequalities

for finite Mark o v c hains. A nnals of Applie d Pr ob ability, 6(3):695–

750, August 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1034968224 .

Diaconis:2006:SCO

[DSC06] P ersi Diaconis and Lauren t Saloff-Coste. Separation cut-offs for

birth and death c hains. A nnals of Applie d Pr ob ability, 16(4):

2098–2122, No v em b er 2006. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1169065218 .

deSap orta:2010:NMO

[dSDG10] Beno ^ ıte de Sap orta, F ran¸ cois Dufour, and Karen Gonzalez. Nu-

merical metho d for optimal stopping of piecewise determinis-

tic Mark o v pro cesses. A nnals of Applie d Pr ob ability, 20(5):

1607–1637, Octob er 2010. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1282747395 .

Duffie:1996:R VD

[DSS96] Darrell Duffie, Mark Sc hro der, and Costis Skiadas. Recursiv e

v aluation of defaultable securities and the timing of resolution

of uncertain t y . A nnals of Applie d Pr ob ability, 6(4):1075–1090,

No v em b er 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1035463324 .

Durrett:2009:WTP

[DSS09] Ric k Durrett, Deena Sc hmidt, and Jason Sc h w einsb erg. A

w aiting time problem arising from the study of m ulti-stage

carcinogenesis. A nnals of Applie d Pr ob ability, 19(2):676–718,

April 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1241702247 .

Dupuis:2007:DIS

[DSW07] P aul Dupuis, Ali Devin Sezer, and Hui W ang. Dynamic

imp ortance sampling for queueing net w orks. A nnals of Ap-

plie d Pr ob ability, 17(4):1306–1346, August 2007. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1186755241 .

deSap orta:2005:TLD

[dSY05] Beno ^ ıte de Sap orta and Jian-F eng Y ao. T ail of a linear diffu-

sion with Mark o v switc hing. A nnals of Applie d Pr ob ability, 15

(1B):992–1018, F ebruary 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1107271676 .

Dupuis:2015:EAI

[DSZ15] P aul Dupuis, Konstan tinos Spiliop oulos, and Xiang Zhou. Es-

caping from an attractor: Imp ortance sampling and rest p oin ts

I. A nnals of Applie d Pr ob ability, 25(5):2909–2958, Octob er 2015.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1438261056 .

DelMoral:2005:BET

[DT05] Pierre Del Moral and Sam y Tindel. A Berry–Esseen theorem

for F eynman–Kac and in teracting particle mo dels. A nnals of

Applie d Pr ob ability, 15(1B):941–962, F ebruary 2005. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1107271673 .

DelMoral:2018:SUP

[DT18] P

. Del Moral and J. T ugaut. On the stabilit y and the uniform

propagation of c haos prop erties of Ensem ble Kalman–Bucy fil-

ters. A nnals of Applie d Pr ob ability, 28(2):790–850, April 2018.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1523433625 .

Doring:2023:SOM

[DT23] Leif D¨ oring and Luk as T rottner. Stabilit y of o v ersho ots of

Mark o v additiv e pro cesses. A nnals of Applie d Pr ob ability, 33

(6B):??, Decem b er 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

6B/Stability-of-overshoots-of-Markov-additive-processes/

10.1214/23-AAP1951.full .

duT oit:2009:SSU

[dTP09] Jacques du T oit and Goran P eskir. Selling a sto c k at the ulti-

mate maxim um. A nnals of Applie d Pr ob ability, 19(3):983–1014,

June 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1245071016 .

Dom bry:2022:HR V

[DTW22] Cl ´ emen t Dom bry , Charles Tillier, and Olivier Win ten b erger.

Hidden regular v ariation for p oin t pro cesses and the single/

m ultiple large p oin t heuristic. A nnals of Applie d Pr ob ability,

32(1):191–234, F ebruary 2022. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-32/

issue-1/Hidden-regular-variation-for-point-processes-

and-the-single-multiple/10.1214/21-AAP1675.full .

Duffy:2016:ULC

[Duf16] James A. Duffy

. A uniform la w for con v ergence to the lo cal times

of linear fractional stable motions. A nnals of Applie d Pr ob ability,

26(1):45–72, F ebruary 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1452003234 .

Durrett:1999:CRB

[Dur99a] Ric hard Durrett. Correction: “Rob ert B¨ attig 1968–1997”. A n-

nals of Applie d Pr ob ability, 9(4):??, No v em b er 1999. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1029962874. See

[Dur99b].

Durrett:1999:RB

[Dur99b] Ric k Durrett. Rob ert B¨ attig 1968–1997. A nnals of Applie d

Pr ob ability, 9(2):??, Ma y 1999. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1029962741. See correction [Dur99a].

Durrett:2009:CSS

[Dur09] Ric k Durrett. Co existence in sto c hastic spatial mo dels. A nnals

of Applie d Pr ob ability, 19(2):477–496, April 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1241702238 .

Durrett:2013:PGN

[Dur13] Ric k Durrett. P opulation genetics of neutral m utations in ex-

p onen tially gro wing cancer cell p opulations. A nnals of Ap-

plie d Pr ob ability, 23(1):230–250, F ebruary 2013. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1359124385 .

Deijfen:2016:WTI

[DvdH16] Maria Deijfen and Remco v an der Hofstad. The winner tak es

it all. A nnals of Applie d Pr ob ability, 26(4):2419–2453, Au-

gust 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1472745463 .

Duffield:1998:LDI

[D W98] N. G. Duffield and W. Whitt. Large deviations of in v erse pro-

cesses with nonlinear scalings. A nnals of Applie d Pr ob ability, 8

(4):995–1026, No v em b er 1998. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1028903372 .

Dupuis:2005:DIS

[D W05a] P aul Dupuis and Hui W ang. Dynamic imp ortance sampling for

uniformly recurren t Mark o v c hains. A nnals of Applie d Pr ob abil-

ity, 15(1A):1–38, F ebruary 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1106922319 .

Dupuis:2005:CDC

[D W05b] P aul Dupuis and Hui W ang. On the con v ergence from discrete

to con tin uous time in an optimal stopping problem. A nnals of

Applie d Pr ob ability, 15(2):1339–1366, Ma y 2005. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1115137977.

Deniso v:2024:HMM

[D W24] Denis Deniso v and Vitali W ac h tel. Harmonic measure in a m ul-

tidimensional gam bler’s problem. A nnals of Applie d Pr ob ability,

34(5):4387–4407, Octob er 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-5/Harmonic-measure-in-a-multidimensional-gamblers-

problem/10.1214/24-AAP2069.full .

Dong:2020:LDP

[D WZZ20] Zhao Dong, Jiang-Lun W u, Rangrang Zhang, and T usheng

Zhang. Large deviation principles for first-order scalar conserv a-

tion la ws with sto c hastic forcing. A nnals of Applie d Pr ob ability,

30(1):324–367, F ebruary 2020. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1582621226 .

Dempster:1995:ICP

[D Y95] M. A. H. Dempster and J. J. Y e. Impulse con trol of piecewise

deterministic Mark o v pro cesses. A nnals of Applie d Pr ob abil-

ity, 5(2):399–423, Ma y 1995. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177004771 .

Ding:2018:NSC

[D Y18] Xiucai Ding and F an Y ang. A necessary and sufficien t condi-

tion for edge univ ersalit y at the largest singular v alues of co v ari-

ance matrices. A nnals of Applie d Pr ob ability, 28(3):1679–1738,

June 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1527840030 .

Da vis:1994:PSS

[DZ94] M. H. A. Da vis and M. Zerv os. A problem of singular sto c hastic

con trol with discretionary stopping. A nnals of Applie d Pr ob abil-

ity, 4(1):226–240, F ebruary 1994. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005209 .

Duc kw orth:2001:MID

[DZ01] Kate Duc kw orth and Mihail Zerv os. A mo del for in v estmen t

decisions with switc hing costs. A nnals of Applie d Pr ob ability,

11(1):239–260, F ebruary 2001. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/998926992 .

Durrett:2015:CGS

[DZ15] Ric k Durrett and Y uan Zhang. Co existence of grass, saplings

and trees in the Sta v er–Levin forest mo del. A nnals of Applie d

Pr ob ability, 25(6):3434–3464, Decem b er 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1443703779 .

DiNunno:2016:ASP

[DZ16] Giulia Di Nunno and T usheng Zhang. Appro ximations of

sto c hastic partial differen tial equations. A nnals of Applie d Pr ob-

ability, 26(3):1443–1466, June 2016. CODEN ???? ISSN

1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1465905008 .

Eb erle:2014:EBM

[Eb e14] Andreas Eb erle. Error b ounds for Metrop olis–Hastings algo-

rithms applied to p erturbations of Gaussian measures in high

dimensions. A nnals of Applie d Pr ob ability, 24(1):337–377, F ebru-

ary 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1389278728 .

Ettinger:2014:KBM

[EEH14] Boris Ettinger, Stev en N. Ev ans, and Alexandru Hening. Killed

Bro wnian motion with a prescrib ed lifetime distribution and

mo dels of default. A nnals of Applie d Pr ob ability, 24(1):1–33,

F ebruary 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1389278717 .

Ernst:2021:ABO

[EF21] Philip A. Ernst and Sandro F rancesc hi. Asymptotic b eha vior of

the o ccupancy densit y for obliquely reflected Bro wnian motion in

a half-plane and Martin b oundary . A nnals of Applie d Pr ob ability,

31(6):2991–3016, Decem b er 2021. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-31/

issue-6/Asymptotic-behavior-of-the-occupancy-density-

for-obliquely-reflected-Brownian/10.1214/21-AAP1681.

full.

Erhard:2021:SBR

[EFdS21] Dirk Erhard, T ertuliano F ranco, and Diogo S. da Silv a. The

slo w b ond random w alk and the snapping out Bro wnian mo-

tion. A nnals of Applie d Pr ob ability, 31(1):99–127, F ebruary

2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-1/The-

slow-bond-random-walk-and-the-snapping-out-Brownian/

10.1214/20-AAP1584.full .

Etheridge:2017:BBM

[EFPS17] Alison Etheridge, Nic F reeman, Sarah P enington, and Daniel

Straulino. Branc hing Bro wnian motion and selection in the spa-

tial Λ-Fleming-Viot pro cess. A nnals of Applie d Pr ob ability, 27

(5):2605–2645, Octob er 2017. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1509696030 .

Elie:2007:KEG

[EFT07] Rom uald Elie, Jean-Da vid F ermanian, and Nizar T ouzi. Kernel

estimation of Greek w eigh ts b y parameter randomization. A n-

nals of Applie d Pr ob ability, 17(4):1399–1423, August 2007. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1186755244 .

Eldan:2018:ER G

[EG18] Ronen Eldan and Renan Gross. Exp onen tial random graphs b e-

ha v e lik e mixtures of sto c hastic blo c k mo dels. A nnals of Applie d

Pr ob ability, 28(6):3698–3735, Decem b er 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1538985633 .

Eic hinger:2022:MA T

[EGK22] Katharina Eic hinger, Man uel V. Gnann, and Christian Kuehn.

Multiscale analysis for tra v eling-pulse solutions to the sto c has-

tic FitzHugh–Nagumo equations. A nnals of Applie d Pr ob ability,

32(5):3229–3282, Octob er 2022. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-32/

issue-5/Multiscale-analysis-for-traveling-pulse-solutions-

to-the-stochastic-FitzHughNagumo/10.1214/21-AAP1759.

full.

Ern y:2023:SEB

[ELL23] Xa vier Ern y , Ev a L¨ oc herbac h, and Dasha Loukiano v a. Strong

error b ounds for the con v ergence to its mean field limit for sys-

tems of in teracting neurons in a diffusiv e scaling. A nnals of Ap-

plie d Pr ob ability, 33(5):3563–3586, Octob er 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-5/Strong-error-bounds-for-the-convergence-

to-its-mean-field/10.1214/22-AAP1900.full .

Einarsson:2016:CTB

[ELM

+

16] Hafsteinn Einarsson, Johannes Lengler, F rank Mousset, Kon-

stan tinos P anagiotou, and Angelik a Steger. Connectivit y thresh-

olds for b ounded size rules. A nnals of Applie d Pr ob ability, 26

(5):3206–3250, Octob er 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1476884316 .

Ehrlac her:2022:AFB

[ELM22] Virginie Ehrlac her, T on y Leli ` evre, and Pierre Monmarc h ´ e.

Adaptiv e force biasing algorithms: New con v ergence results and

tensor appro ximations of the bias. A nnals of Applie d Pr ob ability,

32(5):3850–3888, Octob er 2022. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-32/

issue-5/Adaptive-force-biasing-algorithms--New-convergence-

results-and-tensor/10.1214/21-AAP1775.full .

ElKaroui:2017:MOR

[ELS17] Nicole El Karoui, St ´ ephane Loisel, and Y ahia Salhi. Minimax

optimalit y in robust detection of a disorder time in doubly-

sto c hastic P oisson pro cesses. A nnals of Applie d Pr ob ability, 27

(4):2515–2538, August 2017. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1504080039 .

Erdos:2024:ESQ

[EM24] L´ aszl´ o Erd˝ os and Benjamin McKenna. Extremal statistics of

quadratic forms of GOE/GUE eigen v ectors. A nnals of Ap-

plie d Pr ob ability, 34(1B):??, F ebruary 2024. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-34/issue-1B/Extremal-statistics-of-quadratic-

forms-of-GOEGUE-eigenvectors/10.1214/23-AAP2000.full .

Ellis:2010:ABF

[EMO10] Ric hard S. Ellis, Jonathan Mac h ta, and P eter T ak-Hun Otto.

Asymptotic b eha vior of the finite-size magnetization as a func-

tion of the sp eed of approac h to criticalit y . A nnals of Applie d

Pr ob ability, 20(6):2118–2161, Decem b er 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1287494556 .

Edelsbrunner:2018:RIP

[EN18] Herb ert Edelsbrunner and An ton Nikitenk o. Random inscrib ed

p olytop es ha v e similar radius functions as P oisson–Delauna y

mosaics. A nnals of Applie d Pr ob ability, 28(5):3215–3238, Oc-

tob er 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1535443247 .

Ellis:2005:APT

[EOT05] Ric hard S. Ellis, P eter T. Otto, and Hugo T ouc hette. Analysis

of phase transitions in the mean-field Blume–Emery–Griffiths

mo del. A nnals of Applie d Pr ob ability, 15(3):2203–2254, Au-

gust 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1121433782 .

Elsk ens:2010:DLM

[EP10] Yv es Elsk ens and Etienne P ardoux. Diffusion limit for man y

particles in a p erio dic sto c hastic acceleration field. A nnals of

Applie d Pr ob ability, 20(6):2022–2039, Decem b er 2010. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1287494553 .

Ernst:2022:QR T

[EP22] Philip A. Ernst and Goran P eskir. Quic k est real-time detection

of a Bro wnian co ordinate drift. A nnals of Applie d Pr ob ability,

32(4):2652–2670, August 2022. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-32/

issue-4/Quickest-real-time-detection-of-a-Brownian-coordinate-

drift/10.1214/21-AAP1742.full.

Ec kstein:2024:CMA

[EP24] Stephan Ec kstein and Gudm und P ammer. Computational meth-

o ds for adapted optimal transp ort. A nnals of Applie d Pr ob abil-

ity, 34(1A):??, F ebruary 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-1A/Computational-methods-for-adapted-optimal-transport/

10.1214/23-AAP1975.full .

ElKaroui:2001:DMP

[EPQ01] N. El Karoui, S. P eng, and M. C. Quenez. A dynamic maxi-

m um principle for the optimization of recursiv e utilities under

constrain ts. A nnals of Applie d Pr ob ability, 11(3):664–693, Au-

gust 2001. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1015345345 .

Eb erlein:2009:ETD

[EPS09] Ernst Eb erlein, An tonis P apapan toleon, and Alb ert N. Shiry aev.

Essc her transform and the dualit y principle for m ultidimen-

sional semimartingales. A nnals of Applie d Pr ob ability, 19(5):

1944–1971, Octob er 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1255699549 .

Etheridge:2006:ASF

[EPW06] Alison Etheridge, P eter Pfaffelh ub er, and An ton W ak olbinger.

An appro ximate sampling form ula under genetic hitc hhiking.

A nnals of Applie d Pr ob ability, 16(2):685–729, Ma y 2006. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1151592248 .

Ernst:2020:OR T

[EPZ20] P

. A. Ernst, G. P eskir, and Q. Zhou. Optimal real-time detection

of a drifting Bro wnian co ordinate. A nnals of Applie d Pr ob abil-

ity, 30(3):1032–1065, June 2020. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-30/

issue-3/Optimal-real-time-detection-of-a-drifting-Brownian-

coordinate/10.1214/19-AAP1522.full.

Eic helsbac her:2008:SMD

[ER08] P eter Eic helsbac her and Gesine Reinert. Stein’s metho d for dis-

crete Gibbs measures. A nnals of Applie d Pr ob ability, 18(4):1588–

1618, August 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1216677133 .

Ev ans:2010:DTM

[ER10] Stev en N. Ev ans and P eter L. Ralph. Dynamics of the time to

the most recen t common ancestor in a large branc hing p opula-

tion. A nnals of Applie d Pr ob ability, 20(1):1–25, F ebruary 2010.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1262962316 .

ElEuc h:2018:PHR

[ER18] Omar El Euc h and Mathieu Rosen baum. P erfect hedging in

rough Heston mo dels. A nnals of Applie d Pr ob ability, 28(6):

3813–3856, Decem b er 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1538985636 .

Erhard:2024:SPC

[ER24] Dirk Erhard and Guilherme Reis. Sto c hastic pro cesses with

comp eting reinforcemen ts. A nnals of Applie d Pr ob ability, 34(5):

4513–4553, Octob er 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

5/Stochastic-processes-with-competing-reinforcements/

10.1214/24-AAP2073.full .

Erhardsson:2000:CP A

[Erh00] T ork el Erhardsson. Comp ound P oisson appro ximation for coun ts

of rare patterns in Mark o v c hains and extreme so journs in birth-

death c hains. A nnals of Applie d Pr ob ability, 10(2):573–591,

Ma y 2000. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1019487356 .

Em brec h ts:1995:PDR

[ER Y95] P

. Em brec h ts, L. C. G. Rogers, and M. Y or. A pro of of Dassios’

represen tation of the α-quan tile of Bro wnian motion with drift.

A nnals of Applie d Pr ob ability, 5(3):757–767, August 1995. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1177004704 .

Ev ans:2002:ESF

[ES02] Stev en N. Ev ans and Da vid Steinsaltz. Estimating some features

of N K fitness landscap es. A nnals of Applie d Pr ob ability, 12(4):

1299–1321, No v em b er 2002. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1037125864 .

Em brec h ts:2003:RPH

[ES03] P aul Em brec h ts and Gennady Samoro dnitsky

. Ruin problem

and ho w fast sto c hastic pro cesses. A nnals of Applie d Pr ob abil-

ity, 13(1):1–36, Jan uary 2003. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1042765661 .

Ertel:2024:AEK

[ES24] Sebastian W. Ertel and Wilhelm Stannat. Analysis of

the ensem ble Kalman–Bucy filter for correlated observ ation

noise. A nnals of Applie d Pr ob ability, 34(1B):??, F ebruary

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1B/Analysis-

of-the-ensemble-KalmanBucy-filter-for-correlated-observation-

noise/10.1214/23-AAP1985.full .

Eisen b erg:1993:APT

[ESS93] Bennett Eisen b erg, Gilb ert Stengle, and Gilb ert Strang. The

asymptotic probabilit y of a Tie for first place. A nnals of Ap-

plie d Pr ob ability, 3(3):731–745, August 1993. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1177005360 .

Enriquez:2013:QLF

[ESTZ13] Nathana ¨ el Enriquez, Christophe Sab ot, Lauren t T ournier, and

Olivier Zindy

. Quenc hed limits for the fluctuations of tran-

sien t random w alks in random en vironmen t on Z. A nnals of

Applie d Pr ob ability, 23(3):1148–1187, June 2013. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1362684857.

Ev ans:2010:CBD

[ESU10] Stev en N. Ev ans, Bernd Sturmfels, and Caroline Uhler. Com-

m uting birth-and-death pro cesses. A nnals of Applie d Pr ob ability,

20(1):238–266, F ebruary 2010. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1262962323 .

Escauriaza:2022:RES

[ESX22] Luis Escauriaza, Daniel C. Sc h w arz, and Hao Xing. Radner

equilibrium and systems of quadratic BSDEs with discon tin u-

ous generators. A nnals of Applie d Pr ob ability, 32(5):3492–3536,

Octob er 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-5/Radner-

equilibrium-and-systems-of-quadratic-BSDEs-with-discontinuous-

generators/10.1214/21-AAP1765.full .

Erignoux:2024:MHF

[ESZ24] Cl ´ emen t Erignoux, Marielle Simon, and Linjie Zhao. Map-

ping h ydro dynamics for the facilitated exclusion and zero-range

pro cesses. A nnals of Applie d Pr ob ability, 34(1B):??, F ebru-

ary 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1B/Mapping-

hydrodynamics-for-the-facilitated-exclusion-and-zero-

range-processes/10.1214/23-AAP1997.full .

Ek eland:2005:TBP

[ET05] Iv ar Ek eland and Erik T aflin. A theory of b ond p ortfolios. A n-

nals of Applie d Pr ob ability, 15(2):1260–1305, Ma y 2005. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1115137975 .

Ekstrom:2009:BCB

[ET09] Erik Ekstr¨ om and Johan T ysk. Bubbles, con v exit y and the

Blac k–Sc holes equation. A nnals of Applie d Pr ob ability, 19(4):

1369–1384, August 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1248700621 .

Ekstrom:2011:BCS

[ET11] Erik Ekstr¨ om and Johan T ysk. Boundary conditions for

the single-factor term structure equation. A nnals of Ap-

plie d Pr ob ability, 21(1):332–350, F ebruary 2011. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1292598037 .

Ethier:1996:GSM

[Eth96] S. N. Ethier. A gam bling system and a Mark o v c hain. A nnals

of Applie d Pr ob ability, 6(4):1248–1259, No v em b er 1996. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1035463331 .

Etheridge:2004:SEL

[Eth04] A. M. Etheridge. Surviv al and extinction in a lo cally regulated

p opulation. A nnals of Applie d Pr ob ability, 14(1):188–214, F ebru-

ary 2004. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1075828051 .

Ekstrom:2006:V OS

[EV06] Erik Ekstr¨ om and Stephane Villeneuv e. On the v alue of optimal

stopping games. A nnals of Applie d Pr ob ability, 16(3):1576–1596,

August 2006. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1159804992 .

Etheridge:2012:SFV

[EV12] A. M. Etheridge and A. V ´ eb er. The spatial Λ-Fleming–Viot

pro cess on a large torus: Genealogies in the presence of recom-

bination. A nnals of Applie d Pr ob ability, 22(6):2165–2209, De-

cem b er 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1353695951 .

Ev ans:2001:SBG

[Ev a01] Stev en N. Ev ans. Sto c hastic billiards on general tables. A nnals

of Applie d Pr ob ability, 11(2):419–437, Ma y 2001. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1015345298 .

Eib ec k:2001:SP A

[EW01] Andreas Eib ec k and W olfgang W agner. Sto c hastic particle ap-

pro ximations for Smoluc hoski’s coagualtion equation. A nnals

of Applie d Pr ob ability, 11(4):1137–1165, No v em b er 2001. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1015345398.

F riz:2021:P AR

[F GP21] P

. K. F riz, P

. Gassiat, and P

. Pigato. Precise asymptotics: Ro-

bust sto c hastic v olatilit y mo dels. A nnals of Applie d Pr ob abil-

ity, 31(2):896–940, April 2021. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-31/

issue-2/Precise-asymptotics-Robust-stochastic-volatility-

models/10.1214/20-AAP1608.full .

F o x:1995:PSO

[FH95] Bennett L. F o x and George W. Heine. Probabilistic searc h

with o v errides. A nnals of Applie d Pr ob ability, 5(4):1087–1094,

No v em b er 1995. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177004607 .

F eng:1998:LDP

[FH98] Sh ui F eng and F red M. Hopp e. Large deviation principles for

some random com binatorial structures in p opulation genetics

and Bro wnian motion. A nnals of Applie d Pr ob ability, 8(4):

975–994, No v em b er 1998. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1028903371 .

F eng:2016:GCR

[FH16] Han F eng and Da vid Hobson. Gam bling in con tests with random

initial la w. A nnals of Applie d Pr ob ability, 26(1):186–215, F ebru-

ary 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1452003237 .

F eng:2023:UAL

[FHH23] Xin w ei F eng, Ying Hu, and Jianh ui Huang. A unified ap-

proac h to linear-quadratic-Gaussian mean-field team: Homo-

geneit y , heterogeneit y and quasi-exc hangeabilit y . A nnals of Ap-

plie d Pr ob ability, 33(4):2786–2823, August 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-4/A-unified-approach-to-linear-quadratic-

Gaussian-mean-field-team/10.1214/22-AAP1878.full.

Flandoli:2022:GWP

[FHLN22] F ranco Flandoli, Martina Hofmano v´ a, Dejun Luo, and T orstein

Nilssen. Global w ell-p osedness of the 3D Na vier–Stok es equa-

tions p erturb ed b y a deterministic v ector field. A nnals of Ap-

plie d Pr ob ability, 32(4):2568–2586, August 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-4/Global-well-posedness-of-the-3D-NavierStokes-

equations-perturbed-by/10.1214/21-AAP1740.full .

F rigessi:1992:OSS

[FHY92] Arnoldo F rigessi, Chii-Ruey Hw ang, and Lauren t Y ounes. Op-

timal sp ectral structure of rev ersible sto c hastic matrices, Mon te

Carlo metho ds and the sim ulation of Mark o v random fields. A n-

nals of Applie d Pr ob ability, 2(3):610–628, August 1992. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1177005652 .

F romm:2020:UMD

[FI20] Alexander F romm and P eter Imk eller. Utilit y maximization via

decoupling fields. A nnals of Applie d Pr ob ability, 30(6):2665–

2694, Decem b er 2020. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-30/issue-

6/Utility-maximization-via-decoupling-fields/10.1214/

20-AAP1569.full .

F on tes:1998:SGR

[FIKP98] L. R. G. F on tes, M. Isopi, Y. Koha y ak a w a, and P

. Picco. The

sp ectral gap of the REM under Metrop olis dynamics. A nnals of

Applie d Pr ob ability, 8(3):917–943, August 1998. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1028903457 .

Fill:1991:EBC

[Fil91] James Allen Fill. Eigen v alue b ounds on con v ergence to station-

arit y for nonrev ersible Mark o v c hains, with an application to

the exclusion pro cess. A nnals of Applie d Pr ob ability, 1(1):62–87,

F ebruary 1991. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005981.

Fill:1998:IAP

[Fil98] James Allen Fill. An in terruptible algorithm for p erfect sampling

via Mark o v c hains. A nnals of Applie d Pr ob ability, 8(1):131–162,

F ebruary 1998. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1027961037 .

Fill:2013:DCN

[Fil13] James Allen Fill. Distributional con v ergence for the n um b er

of sym b ol comparisons used b y Quic kSort. A nnals of Ap-

plie d Pr ob ability, 23(3):1129–1147, June 2013. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1362684856 .

F oun toulakis:2022:DMR

[FIMS22] Nik olaos F oun toulakis, T ejas Iy er, C ´ ecile Mailler, and Hen-

ning Sulzbac h. Dynamical mo dels for random simplicial com-

plexes. A nnals of Applie d Pr ob ability, 32(4):2860–2913, Au-

gust 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-4/Dynamical-

models-for-random-simplicial-complexes/10.1214/21-AAP1752.

full .

Finnoff:1994:LLN

[Fin94] William Finnoff. La w of large n um b ers for a heterogeneous sys-

tem of sto c hastic differen tial equations with strong lo cal in ter-

action and economic applications. A nnals of Applie d Pr ob abil-

ity, 4(2):494–528, Ma y 1994. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005070 .

Fishman:1996:CSR

[Fis96] George S. Fishman. Co ordinate selection rules for Gibbs sam-

pling. A nnals of Applie d Pr ob ability, 6(2):444–465, Ma y 1996.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1034968139 .

Fisc her:2017:CBS

[Fis17] Markus Fisc her. On the connection b et w een symmetric N -pla y er

games and mean field games. A nnals of Applie d Pr ob ability,

27(2):757–810, April 2017. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1495764366 .

F ournier:2017:SP A

[FJ17] Nicolas F ournier and Benjamin Jourdain. Sto c hastic particle

appro ximation of the Keller–Segel equation and t w o-dimensional

generalization of Bessel pro cesses. A nnals of Applie d Pr ob ability,

27(5):2807–2861, Octob er 2017. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1509696035 .

F ukushima:2019:ZTL

[FJ19] Ry oki F ukushima and Stefan Junk. Zero temp erature limit

for the Bro wnian directed p olymer among P oissonian disas-

ters. A nnals of Applie d Pr ob ability, 29(6):3821–3860, Decem-

b er 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1578366327 .

F an:2022:TWE

[FJ22] Zhou F an and Iain M. Johnstone. T racy-Widom at eac h edge

of real co v ariance and MANO V A estimators. A nnals of Ap-

plie d Pr ob ability, 32(4):2967–3003, August 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-4/TracyWidom-at-each-edge-of-real-covariance-

and-MANOVA-estimators/10.1214/21-AAP1754.full .

F riesen:2024:VSR

[FJ24] Martin F riesen and P eng Jin. V olterra square-ro ot pro cess: Sta-

tionarit y and regularit y of the la w. A nnals of Applie d Pr ob abil-

ity, 34(1A):??, F ebruary 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-1A/Volterra-square-root-process--Stationarity-

and-regularity-of-the/10.1214/23-AAP1965.full .

F o ondun:2018:AR C

[FJL18] Mohamm ud F o ondun, Mathew Joseph, and Shiu-T ang Li. An

appro ximation result for a class of sto c hastic heat equations with

colored noise. A nnals of Applie d Pr ob ability, 28(5):2855–2895,

Octob er 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1535443236.

F riesen:2020:SEE

[FJR20] Martin F riesen, P eng Jin, and Barbara R ¨ udiger. Sto c hastic

equation and exp onen tial ergo dicit y in W asserstein distances for

affine pro cesses. A nnals of Applie d Pr ob ability, 30(5):2165–2195,

Octob er 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-5/Stochastic-

equation-and-exponential-ergodicity-in-Wasserstein-distances-

for-affine/10.1214/19-AAP1554.full .

F annjiang:1999:TDM

[FK99a] Alb ert F annjiang and T omasz Komoro wski. T urbulen t diffusion

in Mark o vian flo ws. A nnals of Applie d Pr ob ability, 9(3):591–610,

August 1999. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1029962805 .

Fleisc hmann:1999:SDF

[FK99b] Klaus Fleisc hmann and Ac him Klenk e. Smo oth densit y field of

catalytic sup er-Bro wnian motion. A nnals of Applie d Pr ob abil-

ity, 9(2):298–318, Ma y 1999. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1029962743 .

F rieze:1999:LSI

[FK99c] Alan F rieze and Ra vi Kannan. Log-Sob olev inequalities and sam-

pling from log-conca v e distributions. A nnals of Applie d Pr ob a-

bility, 9(1):14–26, F ebruary 1999. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1029962595 .

F annjiang:2000:FBM

[FK00a] Alb ert F annjiang and T omasz Komoro wski. F ractional Bro wn-

ian motions in a limit of turbulen t transp ort. A nnals of Applie d

Pr ob ability, 10(4):1100–1120, No v em b er 2000. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1019487608 .

Fleisc hmann:2000:BCS

[FK00b] Klaus Fleisc hmann and Ac him Klenk e. The bio div ersit y of cat-

alytic sup er-Bro wnian motion. A nnals of Applie d Pr ob ability, 10

(4):1121–1136, No v em b er 2000. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1019487609 .

F ernholz:2010:O A

[FK10] Daniel F ernholz and Ioannis Karatzas. On optimal arbitrage.

A nnals of Applie d Pr ob ability, 20(4):1179–1204, August 2010.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1279638783 .

F ernholz:2011:O A U

[FK11] Daniel F ernholz and Ioannis Karatzas. Optimal arbitrage un-

der mo del uncertain t y . A nnals of Applie d Pr ob ability, 21(6):

2191–2225, Decem b er 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1322057320 .

Fill:2013:CIF

[FK13] James Allen Fill and Jonas Kahn. Comparison inequalities and

fastest-mixing Mark o v c hains. A nnals of Applie d Pr ob ability, 23

(5):1778–1816, Octob er 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1377696298 .

F orde:2016:L TO

[FK16] Martin F orde and Rohini Kumar. Large-time option pricing us-

ing the donsk er-v aradhan LDP-correlated sto c hastic v olatilit y

with sto c hastic in terest rates and jumps. A nnals of Applie d

Pr ob ability, 26(6):3699–3726, Decem b er 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1481792597 .

F ang:2021:HDC

[FK21] Xiao F ang and Y uta Koik e. High-dimensional cen tral limit the-

orems b y Stein’s metho d. A nnals of Applie d Pr ob ability, 31(4):

1660–1686, August 2021. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-31/issue-

4/High-dimensional-central-limit-theorems-by-Steins-

method/10.1214/20-AAP1629.full .

F ang:2022:NEB

[FK22] Xiao F ang and Y uta Koik e. New error b ounds in m ulti-

v ariate normal appro ximations via exc hangeable pairs with

applications to Wishart matrices and fourth momen t theo-

rems. A nnals of Applie d Pr ob ability, 32(1):602–631, F ebru-

ary 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-1/New-

error-bounds-in-multivariate-normal-approximations-via-

exchangeable-pairs/10.1214/21-AAP1690.full .

F ang:2024:LDC

[FK24] Xiao F ang and Y uta Koik e. Large-dimensional cen tral limit

theorem with fourth-momen t error b ounds on con v ex sets and

balls. A nnals of Applie d Pr ob ability, 34(2):2065–2106, April

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-2/Large-

dimensional-central-limit-theorem-with-fourth-moment-

error-bounds/10.1214/23-AAP2014.full .

F agin:2001:R WB

[FKK

+

01] Ronald F agin, Anna R. Karlin, Jon Klein b erg, Prabhak ar

Ragha v an, Sridhar Ra jagopalan, Ronitt Rubinfeld, Madh u Su-

dan, and Andrew T omkins. Random w alks with “bac k buttons”.

A nnals of Applie d Pr ob ability, 11(3):810–862, August 2001. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1015345350 .

F oun toulakis:2018:PTR

[FKKM18] Nik olaos F oun toulakis, Mih yun Kang, Christoph Ko c h, and

T am´ as Mak ai. A phase transition regarding the ev olution of

b o otstrap pro cesses in inhomogeneous random graphs. A nnals

of Applie d Pr ob ability, 28(2):990–1051, April 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1523433630 .

F errari:1996:PQS

[FKM96] P

. A. F errari, H. Kesten, and S. Mart ´ ınez. R -p ositivit y , quasi-

stationary distributions and ratio limit theorems for a class of

probabilistic automata. A nnals of Applie d Pr ob ability, 6(2):577–

616, Ma y 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034968146.

plie d Pr ob ability, 32(5):4004–4037, Octob er 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-5/Coexistence-for-a-population-model-

with-forest-fire-epidemics/10.1214/22-AAP1780.full .

F ouque:1994:L TL

[FM94] Jean-Pierre F ouque and Ely Merzbac h. A limit theorem for

linear b oundary v alue problems in random media. A nnals of

Applie d Pr ob ability, 4(2):549–569, Ma y 1994. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1177005072 .

F oley:2001:JSQ

[FM01] R. D. F oley and D. R. McDonald. Join the shortest queue:

stabilit y and exact asymptotics. A nnals of Applie d Pr ob abil-

ity, 11(3):569–607, August 2001. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1015345342 .

F ournier:2004:MPD

[FM04] Nicolas F ournier and Sylvie M ´ el ´ eard. A microscopic probabilistic

description of a lo cally regulated p opulation and macroscopic

appro ximations. A nnals of Applie d Pr ob ability, 14(4):1880–1919,

No v em b er 2004. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1099674082 .

F oley:2005:BNE

[FM05a] Rob ert D. F oley and Da vid R. McDonald. Bridges and net w orks:

Exact asymptotics. A nnals of Applie d Pr ob ability, 15(1B):542–

586, F ebruary 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1107271660 .

F oley:2005:LDM

[FM05b] Rob ert D. F oley and Da vid R. McDonald. Large deviations of

a mo dified Jac kson net w ork: Stabilit y and rough asymptotics.

A nnals of Applie d Pr ob ability, 15(1B):519–541, F ebruary 2005.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1107271659.

F athi:2016:ER C

[FM16] Max F athi and Jan Maas. En tropic Ricci curv ature b ounds

for discrete in teracting systems. A nnals of Applie d Pr ob abil-

ity, 26(3):1774–1806, June 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1465905019 .

F oun toulakis:2018:LLN

[FM18] Nik olaos F oun toulakis and T obias M ¨ uller. La w of large n um-

b ers for the largest comp onen t in a h yp erb olic mo del of complex

net w orks. A nnals of Applie d Pr ob ability, 28(1):607–650, F ebru-

ary 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1520046096 .

F ort:2008:OMS

[FMMP08] Gersende F ort, Sean Meyn, Eric Moulines, and Pierre Priouret.

The ODE metho d for stabilit y of skip-free Mark o v c hains with

applications to MCMC. A nnals of Applie d Pr ob ability, 18

(2):664–707, April 2008. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1206018201 .

F ernandez:2016:CQS

[FMN

+

16] R. F ernandez, F. Manzo, F. R. Nardi, E. Scopp ola, and J. So-

hier. Conditioned, quasi-stationary

, restricted measures and

escap e from metastable states. A nnals of Applie d Pr ob ability,

26(2):760–793, April 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1458651819 .

F rancos:1995:WLD

[FMP95] Joseph M. F rancos, A. Zvi Meiri, and Boaz P orat. A W old-lik e

decomp osition of t w o-dimensional discrete homogeneous ran-

dom fields. A nnals of Applie d Pr ob ability, 5(1):248–260, F ebru-

ary 1995. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177004839 .

F on tes:2000:ADR

[FMP00] Luiz Renato F on tes, Pierre Mathieu, and Pierre Picco. On the

a v eraged dynamics of the random field Curie–W eiss mo del. A n-

nals of Applie d Pr ob ability, 10(4):1212–1245, No v em b er 2000.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1019487614 .

F errari:2009:PTC

[FMP09] P ablo A. F errari, James B. Martin, and Leandro P

. R. Pimen tel.

A phase transition for comp etition in terfaces. A nnals of Ap-

plie d Pr ob ability, 19(1):281–317, F ebruary 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1235140340 .

Fill:1996:DDR

[FMS96] James Allen Fill, Hosam M. Mahmoud, and W o jciec h Sz-

pank o wski. On the distribution for the duration of a random-

ized leader election algorithm. A nnals of Applie d Pr ob ability, 6

(4):1260–1283, No v em b er 1996. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1035463332 .

F oss:2014:LRL

[FMS14] Sergey F oss, James B. Martin, and Philipp Sc hmidt. Long-

range last-passage p ercolation on the line. A nnals of Ap-

plie d Pr ob ability, 24(1):198–234, F ebruary 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1389278724 .

F on tes:1993:FPP

[FN93] Luiz F on tes and Charles M. Newman. First passage p ercola-

tion for random colorings of Z d

. A nnals of Applie d Pr ob abil-

ity, 3(3):746–762, August 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005361. See correction [FN94 ].

F on tes:1994:CFP

[FN94] L. R. G. F on tes and Charles M. Newman. Correction: “First

P assage P ercolation for Random Colorings of Z d

”. A nnals of

Applie d Pr ob ability, 4(1):254, F ebruary 1994. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1177005211. See [FN93].

F ranco:2017:LDE

[FN17] T ertuliano F ranco and Adriana Neumann. Large deviations for

the exclusion pro cess with a slo w b ond. A nnals of Applie d

Pr ob ability, 27(6):3547–3587, Decem b er 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https:

//projecteuclid.org/euclid.aoap/1513328708 .

F errari:2024:TTC

[F O24] P atrik F errari and Alessandra Occelli. Time-time co v ariance for

last passage p ercolation in half-space. A nnals of Applie d Pr ob a-

bility, 34(1A):??, F ebruary 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-1A/Time-time-covariance-for-last-passage-percolation-

in-half-space/10.1214/23-AAP1974.full .

F on tb ona:2010:SVM

[F on10] J. F on tb ona. Sto c hastic v ortex metho d for forced three-

dimensional Na vier–Stok es equations and path wise con v ergence

rate. A nnals of Applie d Pr ob ability, 20(5):1761–1800, Octo-

b er 2010. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1282747400 .

F ournier:2000:ERS

[F ou00] Nicolas F ournier. Existence and regularit y study for t w o-

dimensional Kac equation without cutoff b y a probabilistic ap-

proac h. A nnals of Applie d Pr ob ability, 10(2):434–462, Ma y 2000.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1019487350 .

F ournier:2015:FEH

[F ou15] Nicolas F ournier. Finiteness of en trop y for the homogeneous

Boltzmann equation with measure initial condition. A nnals of

Applie d Pr ob ability, 25(2):860–897, April 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1424355132 .

F oucart:2022:PTC

[F ou22] Cl ´ emen t F oucart. A phase transition in the coming do wn from

infinit y of simple exc hangeable fragmen tation-coagulation pro-

cesses. A nnals of Applie d Pr ob ability, 32(1):632–664, F ebru-

ary 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-1/A-phase-

transition-in-the-coming-down-from-infinity-of/10.1214/

21-AAP1691.full.

F o xall:2016:CBP

[F o x16] Eric F o xall. Critical b eha viour of the partner mo del. A nnals

of Applie d Pr ob ability, 26(5):2824–2859, Octob er 2016. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1476884305 .

Fill:1993:PFP

[FP93] James Allen Fill and Robin P eman tle. P ercolation, first-passage

p ercolation and co v ering times for Ric hardson’s mo del on the

n-cub e. A nnals of Applie d Pr ob ability, 3(2):593–629, Ma y 1993.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177005440 .

F ort:1995:CKA

[FP95a] Jean-Claude F ort and Gilles P ages. On the A.S. con v ergence of

the Kohonen algorithm with a general neigh b orho o d function.

A nnals of Applie d Pr ob ability, 5(4):1177–1216, No v em b er 1995.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177004611 .

F rieze:1995:P AA

[FP95b] Alan F rieze and Boris G. Pittel. Probabilistic analysis of an

algorithm in the theory of mark ets in indivisible go o ds. A nnals

of Applie d Pr ob ability, 5(3):768–808, August 1995. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177004705 .

F uhrman:2015:RBS

[FP15] Marco F uhrman and Huy ^ en Pham. Randomized and bac kw ard

SDE represen tation for optimal con trol of non-Mark o vian SDEs.

A nnals of Applie d Pr ob ability, 25(4):2134–2167, August 2015.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1432212439 .

F rieze:2017:L VN

[FP17] Alan F rieze and W esley P egden. Lo oking for v ertex n um b er one.

A nnals of Applie d Pr ob ability, 27(1):582–630, F ebruary 2017.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1488790836 .

F rieze:2018:DLA

[FP18] Alan F rieze and W esley P egden. Diffusion limited aggregation

on the Bo olean lattice. A nnals of Applie d Pr ob ability, 28(6):

3528–3557, Decem b er 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1538985628 .

F orien:2022:HEM

[FP22] Rapha ¨ el F orien and

´

Etienne P ardoux. Household epidemic

mo dels and McKean–Vlaso v P oisson driv en sto c hastic differen-

tial equations. A nnals of Applie d Pr ob ability, 32(2):1210–1233,

April 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-2/Household-

epidemic-models-and-McKeanVlasov--Poisson-driven-stochastic-

differential-equations/10.1214/21-AAP1706.full .

F orman:2018:UCL

[FPR

W18] Noah F orman, Soumik P al, Douglas Rizzolo, and Matthias

Wink el. Uniform con trol of lo cal times of sp ectrally p ositiv e sta-

ble pro cesses. A nnals of Applie d Pr ob ability, 28(4):2592–2634,

August 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1533780281 .

F oss:2005:PEH

[FPZ05] Serguei F oss, Zbigniew P almo wski, and Stan Zac hary

. The prob-

abilit y of exceeding a high b oundary on a random time in terv al

for a hea vy-tailed random w alk. A nnals of Applie d Pr ob ability,

15(3):1936–1957, August 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1121433773 .

F errari:1992:SAE

[FR92] P

. A. F errari and K. Ra vishank ar. Sho c ks in asymmetric ex-

clusion automata. A nnals of Applie d Pr ob ability, 2(4):928–941,

No v em b er 1992. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177005581 .

F ort:2005:SES

[FR05] G. F ort and G. O. Rob erts. Subgeometric ergo dicit y of strong

Mark o v pro cesses. A nnals of Applie d Pr ob ability, 15(2):1565–

1589, Ma y 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1115137986.

F aller:2011:ASM

[FR11] Andreas F aller and Ludger R ¨ usc hendorf. On appro ximativ e solu-

tions of m ultistopping problems. A nnals of Applie d Pr ob ability,

21(5):1965–1993, Octob er 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1319576614 .

F rancois:2002:GOE

[F ra02] Olivier F ran¸ cois. Global optimization with exploration/selection

algorithms and sim ulated annealing. A nnals of Applie d Pr ob-

ability, 12(1):248–271, F ebruary 2002. CODEN ???? ISSN

1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1015961163 .

F rieze:1991:LLM

[F ri91] Alan F rieze. On the length of the longest monotone subsequence

in a random p erm utation. A nnals of Applie d Pr ob ability, 1(2):

301–305, Ma y 1991. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177005939 .

F rikha:2016:MLS

[F ri16] Noufel F rikha. Multi-lev el sto c hastic appro ximation algorithms.

A nnals of Applie d Pr ob ability, 26(2):933–985, April 2016. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1458651825 .

F outel-Ro dier:2021:ECU

[FRLS21] F ´ elix F outel-Ro dier, Amaury Lam b ert, and Emman uel Sc hertzer.

Exc hangeable coalescen ts, ultrametric spaces, nested in terv al-

partitions: A unifying approac h. A nnals of Applie d Pr ob ability,

31(5):2046–2090, Octob er 2021. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-31/

issue-5/Exchangeable-coalescents-ultrametric-spaces-

nested-interval-partitions--A-unifying/10.1214/20-AAP1641.

full .

F ric k er:1994:ASN

[FRST94] Christine F ric k er, Philipp e Rob ert, Ellen Saada, and Danielle

Tibi. Analysis of some net w orks with in teraction. A nnals of

Applie d Pr ob ability, 4(4):1112–1128, No v em b er 1994. CODEN

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1312818841 .

F usai:2000:CO A

[F us00] Gianluca F usai. Corridor options and arc-sine la w. A nnals of

Applie d Pr ob ability, 10(2):634–663, Ma y 2000. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1019487359 .

F errari:2021:F A C

[FV21] P atrik L. F errari and B´ alin t V et˝ o. Fluctuations of the Arc-

tic curv e in the tilings of the Aztec diamond on restricted do-

mains. A nnals of Applie d Pr ob ability, 31(1):284–320, F ebru-

ary 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-1/Fluctuations-

of-the-arctic-curve-in-the-tilings-of-the/10.1214/20-

AAP1590.full .

F reidlin:1999:RRP

[FW99a] Mark F reidlin and Matthias W eb er. A remark on random p er-

turbations of the nonlinear p endulum. A nnals of Applie d Pr ob a-

bility, 9(3):611–628, August 1999. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1029962806 .

F ulman:1999:CEB

[FW99b] Jason F ulman and Elizab eth L. Wilmer. Comparing eigen v alue

b ounds for Mark o v c hains: when do es P oincar ´ e b eat Cheeger?

A nnals of Applie d Pr ob ability, 9(1):1–13, F ebruary 1999. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1029962594 .

F u:2022:ABC

[FW22] Ying jia F u and Ruth J. Williams. Asymptotic b eha vior of a

critical fluid mo del for bandwidth sharing with general file size

distributions. A nnals of Applie d Pr ob ability, 32(3):1862–1901,

June 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-3/Asymptotic-

behavior-of-a-critical-fluid-model-for-bandwidth-sharing/

10.1214/21-AAP1723.full.

Filip o vic:2002:MTS

[FZ02] Damir Filip o vi ´ c and Jerzy Zab czyk. Mark o vian term structure

mo dels in discrete time. A nnals of Applie d Pr ob ability, 12(2):

710–729, Ma y 2002. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1026915622 .

F oss:2003:MR T

[FZ03] Serguei F oss and Stan Zac hary

. The maxim um on a random

time in terv al of a random w alk with long-tailed incremen ts and

negativ e drift. A nnals of Applie d Pr ob ability, 13(1):37–53, Jan-

uary 2003. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1042765662 .

Gap eev:2005:DPC

[Gap05] P a v el V. Gap eev. The disorder problem for comp ound P oisson

pro cesses with exp onen tial jumps. A nnals of Applie d Pr ob ability,

15(1A):487–499, F ebruary 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1106922334 .

Garet:2009:CFR

[Gar09] Olivier Garet. Capacitiv e flo ws on a 2d random net. A nnals

of Applie d Pr ob ability, 19(2):641–660, April 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1241702245 .

Gaudron:1998:SLC

[Gau98] Guillaume Gaudron. Scaling la ws and con v ergence for the

adv ection-diffusion equation. A nnals of Applie d Pr ob ability, 8

(3):649–663, August 1998. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1028903445 .

Grev en:1993:V CS

[GdH93] Andreas Grev en and F rank den Hollander. A v ariational c har-

acterization of the sp eed of a one-dimensional self- rep ellen t

random w alk. A nnals of Applie d Pr ob ability, 3(4):1067–1099,

No v em b er 1993. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177005273.

Gorham:2019:MSQ

[GD VM19] Jac kson Gorham, Andrew B. Duncan, Sebastian J. V ollmer, and

Lester Mac k ey . Measuring sample qualit y with diffusions. A n-

nals of Applie d Pr ob ability, 29(5):2884–2928, Octob er 2019. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/euclid.aoap/1571385625 .

Geno v ese:2023:MFR

[Gen23] Giusepp e Geno v ese. Minimax form ula for the replica symmetric

free energy of deep restricted Boltzmann mac hines. A nnals of

Applie d Pr ob ability, 33(3):2324–2341, June 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-3/Minimax-formula-for-the-replica-symmetric-

free-energy-of-deep/10.1214/22-AAP1868.full .

Gerhold:2011:LSA

[Ger11] Stefan Gerhold. The Longstaff–Sc h w artz algorithm for L ´ evy

mo dels: Results on fast and slo w con v ergence. A nnals of

Applie d Pr ob ability, 21(2):589–608, April 2011. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1300800982 .

Gra vner:1997:MTG

[GG97] Jank o Gra vner and Da vid Griffeath. Multit yp e threshold

gro wth: con v ergence to P oisson–V oronoi tessellations. A nnals of

Applie d Pr ob ability, 7(3):615–647, August 1997. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1034801246 .

Graham:2011:STR

[GG11] Benjamin Graham and Geoffrey Grimmett. Sharp thresh-

olds for the random-cluster and Ising mo dels. A nnals of Ap-

plie d Pr ob ability, 21(1):240–265, F ebruary 2011. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1292598033 .

Gamarnik:2013:R CS

[GG13a] Da vid Gamarnik and Da vid A. Goldb erg. On the rate of con v er-

gence to stationarit y of the M/M/N queue in the Halfin–Whitt

regime. A nnals of Applie d Pr ob ability, 23(5):1879–1912, Octo-

b er 2013. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1377696301 .

Gamarnik:2013:SSG

[GG13b] Da vid Gamarnik and Da vid A. Goldb erg. Steady-state GI/G/n

queue in the Halfin–Whitt regime. A nnals of Applie d Pr ob ability,

23(6):2382–2419, Decem b er 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1382447692 .

Galv es:2013:KTD

[GGLO13] A. Galv es, N. L. Garcia, E. L¨ oc herbac h, and E. Orlandi.

Kalik o w-t yp e decomp osition for m ulticolor infinite range par-

ticle systems. A nnals of Applie d Pr ob ability, 23(4):1629–1659,

August 2013. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1371834040 .

Gonon:2023:ABR

[GGO23] Luk as Gonon, Lyudmila Grigory ev a, and Juan-P ablo Ortega.

Appro ximation b ounds for random neural net w orks and reser-

v oir systems. A nnals of Applie d Pr ob ability, 33(1):28–69, F ebru-

ary 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-1/Approximation-

bounds-for-random-neural-networks-and-reservoir-systems/

10.1214/22-AAP1806.full .

Gelman:1997:W CO

[GGR97] A. Gelman, W. R. Gilks, and G. O. Rob erts. W eak con v ergence

and optimal scaling of random w alk Metrop olis algorithms. A n-

nals of Applie d Pr ob ability, 7(1):110–120, F ebruary 1997. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1034625254 .

Gaier:2003:ARP

[GGS03] J. Gaier, P

. Grandits, and W. Sc hac herma y er. Asymptotic

ruin probabilities and optimal in v estmen t. A nnals of Ap-

plie d Pr ob ability, 13(3):1054–1076, August 2003. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1060202834.

Gamarnik:2005:ISF

[GH05] Da vid Gamarnik and John J. Hasen b ein. Instabilit y in sto c hastic

and fluid queueing net w orks. A nnals of Applie d Pr ob ability, 15

(3):1652–1690, August 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1121433764 .

Gra vner:2008:SCB

[GH08] Jank o Gra vner and Alexander E. Holro yd. Slo w con v ergence in

b o otstrap p ercolation. A nnals of Applie d Pr ob ability, 18(3):909–

928, June 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1211819789 .

Gnewuc h:2021:DBC

[GH21] Mic hael Gnewuc h and Nils Hebbinghaus. Discrepancy b ounds

for a class of negativ ely dep enden t random p oin ts including Latin

h yp ercub e samples. A nnals of Applie d Pr ob ability, 31(4):1944–

1965, August 2021. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-31/issue-

4/Discrepancy-bounds-for-a-class-of-negatively-dependent-

random-points/10.1214/20-AAP1638.full .

Galeati:2022:RMS

[GH22] Lucio Galeati and F abian A. Harang. Regularization of m ul-

tiplicativ e SDEs through additiv e noise. A nnals of Applie d

Pr ob ability, 32(5):3930–3963, Octob er 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-5/Regularization-of-multiplicative-SDEs-

through-additive-noise/10.1214/21-AAP1778.full .

Giles:2024:MPB

[GHA24] Mic hael B. Giles and Ab dul-Lateef Ha ji-Ali. Multilev el path

branc hing for digital options. A nnals of Applie d Pr ob ability, 34

(5):4836–4862, Octob er 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-5/Multilevel-path-branching-for-digital-options/

10.1214/24-AAP2083.full.

Git:2007:EGR

[GHH07] Y. Git, J. W. Harris, and S. C. Harris. Exp onen tial gro wth

rates in a t yp ed branc hing diffusion. A nnals of Applie d Pr ob a-

bility, 17(2):609–653, April 2007. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1174323258 .

Glazebro ok:2011:GNI

[GHK11] Kevin D. Glazebro ok, Da vid J. Ho dge, and Chris Kirkbride.

General notions of indexabilit y for queueing con trol and as-

set managemen t. A nnals of Applie d Pr ob ability, 21(3):876–907,

June 2011. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1307020386 .

Glatt-Holtz:2023:ARM

[GHKM23] Nathan Glatt-Holtz, Justin Krometis, and Cecilia Mondaini.

On the accept-reject mec hanism for Metrop olis–Hastings al-

gorithms. A nnals of Applie d Pr ob ability, 33(6B):??, Decem-

b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-6B/On-

the-acceptreject-mechanism-for-MetropolisHastings-algorithms/

10.1214/23-AAP1948.full .

Guo:2003:CTC

[GHL03] Xianping Guo and On ´ esimo Hern´ andez-Lerma. Con tin uous-

time con trolled Mark o v c hains. A nnals of Applie d Pr ob ability,

13(1):363–388, Jan uary 2003. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1042765671 .

Galic hon:2014:SCA

[GHL

T14] A. Galic hon, P

. Henry-Lab ord ` ere, and N. T ouzi. A sto c has-

tic con trol approac h to no-arbitrage b ounds giv en marginals,

with an application to lo okbac k options. A nnals of Ap-

plie d Pr ob ability, 24(1):312–336, F ebruary 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1389278727 .

Glo v er:2013:TDB

[GHP13] Kristoffer Glo v er, Hardy Hulley

, and Goran P eskir. Three-

dimensional Bro wnian motion and the golden ratio rule. A nnals

of Applie d Pr ob ability, 23(3):895–922, June 2013. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1362684849 .

Gra vner:2015:BPH

[GHPS15] Jank o Gra vner, Christopher Hoffman, James Pfeiffer, and Da vid

Siv ak off. Bo otstrap p ercolation on the Hamming torus. A nnals

of Applie d Pr ob ability, 25(1):287–323, F ebruary 2015. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1418740187 .

Ga jrat:2003:LD A

[GHR03] Alexander Ga jrat, Arie Hordijk, and Ad Ridder. Large-

deviations analysis of the fluid appro ximation for a con trollable

tandem queue. A nnals of Applie d Pr ob ability, 13(4):1423–1448,

No v em b er 2003. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1069786504 .

Gra vner:2021:PBP

[GHS21] Jank o Gra vner, Alexander E. Holro yd, and Da vid Siv ak off. P ol-

luted b o otstrap p ercolation in three dimensions. A nnals of Ap-

plie d Pr ob ability, 31(1):218–246, F ebruary 2021. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-31/issue-1/Polluted-bootstrap-percolation-in-

three-dimensions/10.1214/20-AAP1588.full .

Gnedin:2018:CSC

[GIMM18] Alexander Gnedin, Alexander Iksano v, Alexander Maryn yc h,

and Martin M¨ ohle. The collision sp ectrum of Λ-coalescen ts.

A nnals of Applie d Pr ob ability, 28(6):3857–3883, Decem b er 2018.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1538985637 .

Gnedin:2009:BSR

[GINR09] Alexander V. Gnedin, Alexander M. Iksano v, P a vlo Negada jlo v,

and Uw e R¨ osler. The Bernoulli siev e revisited. A nnals of Ap-

plie d Pr ob ability, 19(4):1634–1655, August 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1248700630.

F ebruary 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-1/Transitive-

closure-in-a-polluted-environment/10.1214/22-AAP1810.

full .

Goldfeld:2024:LDT

[GKNR24] Ziv Goldfeld, Kengo Kato, Sloan Nietert, and Gabriel Ri-

oux. Limit distribution theory for smo oth p-W asserstein dis-

tances. A nnals of Applie d Pr ob ability, 34(2):2447–2487, April

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-2/Limit-

distribution-theory-for-smooth-p-Wasserstein-distances/

10.1214/23-AAP2028.full .

Grigorescu:2004:BDS

[GKS04] Ilie Grigorescu, Min Kang, and Timo Sepp¨ al¨ ainen. Beha vior

dominated b y slo w particles in a disordered asymmetric exclu-

sion pro cess. A nnals of Applie d Pr ob ability, 14(3):1577–1602,

August 2004. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1089736297 .

Gouet:2001:SMP

[GL01] Ra ´ ul Gouet and F. Ja vier L´ op ez. Saturation in a mak o vian

parking pro cess. A nnals of Applie d Pr ob ability, 11(4):1116–1136,

No v em b er 2001. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1015345397 .

Gob et:2014:ASO

[GL14] Emman uel Gob et and Nicolas Landon. Almost sure optimal

hedging strategy . A nnals of Applie d Pr ob ability, 24(4):1652–

1690, August 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1400073660 .

Giacomin:2018:D WT

[GL18] Giam battista Giacomin and Hub ert Lacoin. Disorder and w et-

ting transition: The pinned harmonic crystal in dimension three

or larger. A nnals of Applie d Pr ob ability, 28(1):577–606, F ebru-

ary 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1520046095 .

Guo:2021:PDO

[GL21] Iv an Guo and Gr ´ egoire Lo ep er. P ath dep enden t optimal trans-

p ort and mo del calibration on exotic deriv ativ es. A nnals of

Applie d Pr ob ability, 31(3):1232–1263, June 2021. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-31/issue-3/Path-dependent-optimal-transport-and-

model-calibration-on-exotic-derivatives/10.1214/20-AAP1617.

full .

Guo:2023:SLM

[GL23] Sh uc hen Guo and Dejun Luo. Scaling limit of mo derately in-

teracting particle systems with singular in teraction and en viron-

men tal noise. A nnals of Applie d Pr ob ability, 33(3):2066–2102,

June 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-3/Scaling-

limit-of-moderately-interacting-particle-systems-with-

singular-interaction/10.1214/22-AAP1860.full .

Glazebro ok:1993:IF C

[Gla93] K. D. Glazebro ok. Indices for families of comp eting Mark o v

decision pro cesses with influence. A nnals of Applie d Pr ob ability,

3(4):1013–1032, No v em b er 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005270 .

Goncalv es:2017:NF O

[GLM17] P atr ´ ıcia Gon¸ calv es, Claudio Landim, and Aniura Milan ´ es.

Nonequilibrium fluctuations of one-dimensional b oundary driv en

w eakly asymmetric exclusion pro cesses. A nnals of Applie d

Pr ob ability, 27(1):140–177, F ebruary 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1488790825 .

Gulik ers:2018:IRR

[GLM18] Lennart Gulik ers, Marc Lelarge, and Lauren t Massouli ´ e. An

imp ossibilit y result for reconstruction in the degree-corrected

sto c hastic blo c k mo del. A nnals of Applie d Pr ob ability, 28(5):

3002–3027, Octob er 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1535443240 .

Ganassali:2024:CDT

[GLM24] Luca Ganassali, Marc Lelarge, and Lauren t Massouli ´ e. Correla-

tion detection in trees for plan ted graph alignmen t. A nnals of

Applie d Pr ob ability, 34(3):2799–2843, June 2024. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-34/issue-3/Correlation-detection-in-trees-for-

planted-graph-alignment/10.1214/23-AAP2020.full .

Grama:2023:KST

[GLP23] Ion Grama, Quansheng Liu, and Erw an Pin. A Kesten-stigum

t yp e theorem for a sup ercritical m ultit yp e branc hing pro cess in

a random en vironmen t. A nnals of Applie d Pr ob ability, 33(2):

1013–1051, April 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

2/A-KestenStigum-type-theorem-for-a-supercritical-multitype-

branching-process/10.1214/22-AAP1840.full .

Gra vner:2018:LBC

[GLS18] Jank o Gra vner, Han baek Lyu, and Da vid Siv ak off. Limiting b e-

ha vior of 3-color excitable media on arbitrary graphs. A nnals

of Applie d Pr ob ability, 28(6):3324–3357, Decem b er 2018. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1538985624 .

Gob et:2005:RBM

[GL W05] Emman uel Gob et, Jean-Philipp e Lemor, and Xa vier W arin. A

regression-based Mon te Carlo metho d to solv e bac kw ard sto c has-

tic differen tial equations. A nnals of Applie d Pr ob ability, 15

(3):2172–2202, August 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1121433781 .

Guillin:2022:UPL

[GL WZ22] Arnaud Guillin, W ei Liu, Liming W u, and Chao en Zhang. Uni-

form P oincar ´ e and logarithmic Sob olev inequalities for mean

field particle systems. A nnals of Applie d Pr ob ability, 32(3):

1590–1614, June 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

3/Uniform-Poincar%c3%a9-and-logarithmic-Sobolev-inequalities-

for-mean-field-particle/10.1214/21-AAP1707.full .

Graham:1995:D AR

[GM95] Carl Graham and Sylvie Meleard. Dynamic asymptotic re-

sults for a generalized star-shap ed loss net w ork. A nnals of

Applie d Pr ob ability, 5(3):666–680, August 1995. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177004700 .

Garet:2005:CTT

[GM05] Olivier Garet and R ´ egine Marc hand. Co existence in t w o-t yp e

first-passage p ercolation mo dels. A nnals of Applie d Pr ob ability,

15(1A):298–330, F ebruary 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1106922330 .

Gouere:2008:CFP

[GM08] Jean-Baptiste Gou ´ er ´ e and R ´ egine Marc hand. Con tin uous first-

passage p ercolation and con tin uous greedy paths mo del: Linear

gro wth. A nnals of Applie d Pr ob ability, 18(6):2300–2319, Decem-

b er 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1227708919 .

Garet:2012:ASC

[GM12a] Olivier Garet and R ´ egine Marc hand. Asymptotic shap e for

the con tact pro cess in random en vironmen t. A nnals of Ap-

plie d Pr ob ability, 22(4):1362–1410, August 2012. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1344614198 .

Griffin:2012:PDR

[GM12b] Philip S. Griffin and Ross A. Maller. P ath decomp osition of

ruinous b eha vior for a general L ´ evy insurance risk pro cess. A n-

nals of Applie d Pr ob ability, 22(4):1411–1449, August 2012. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1344614199.

Gloria:2013:QVK

[GM13] An toine Gloria and Jean-Christophe Mourrat. Quan titativ e

v ersion of the Kipnis–V aradhan theorem and Mon te Carlo

appro ximation of homogenized co efficien ts. A nnals of Ap-

plie d Pr ob ability, 23(4):1544–1583, August 2013. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1371834038 .

Gangopadh y a y:2019:SAR

[GM19] Ujan Gangopadh y a y and Krishan u Maulik. Sto c hastic appro x-

imation with random step sizes and urn mo dels with ran-

dom replacemen t matrices ha ving finite mean. A nnals of Ap-

plie d Pr ob ability, 29(4):2033–2066, August 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1563869036 .

Gassiat:2015:IER

[GMO15] P aul Gassiat, Aleksandar Mijato vi ´ c, and Harald Ob erhauser. An

in tegral equation for Ro ot’s barrier and the generation of Bro wn-

ian incremen ts. A nnals of Applie d Pr ob ability, 25(4):2039–2065,

August 2015. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1432212436 .

Gong:2019:SRS

[GM

´

S19] Ruoting Gong, Chenc hen Mou, and Andrzej

´

Swiec h. Sto c hastic

represen tations for solutions to parab olic Diric hlet problems for

nonlo cal Bellman equations. A nnals of Applie d Pr ob ability, 29

(6):3271–3310, Decem b er 2019. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1578366315 .

Glaz:1991:TBA

[GN91] Joseph Glaz and Joseph I. Naus. Tigh t b ounds and appro xi-

mations for scan statistic probabilities for discrete data. A nnals

of Applie d Pr ob ability, 1(2):306–318, Ma y 1991. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005940 .

Goldstein:2017:GPT

[GNP17] Larry Goldstein, Iv an Nourdin, and Gio v anni P eccati. Gaus-

sian phase transitions and conic in trinsic v olumes: Steining

the Steiner form ula. A nnals of Applie d Pr ob ability, 27(1):1–47,

F ebruary 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1488790820 .

Gan tert:2023:MTS

[GNS23] Nina Gan tert, Evita Nestoridi, and Dominik Sc hmid. Mix-

ing times for the simple exclusion pro cess with op en b ound-

aries. A nnals of Applie d Pr ob ability, 33(2):972–1012, April

2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-2/Mixing-

times-for-the-simple-exclusion-process-with-open-boundaries/

10.1214/22-AAP1839.full .

Ganesh:1998:LGP

[GO98] A. J. Ganesh and Neil O’Connell. The linear geo desic prop-

ert y is not generally preserv ed b y a FIF

O queue. A nnals of

Applie d Pr ob ability, 8(1):98–111, F ebruary 1998. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1027961035 .

Graham:2000:LDE

[GO00] Carl Graham and Neil O’Connell. Large deviations at equi-

librium for a large star-shap ed loss net w ork. A nnals of Ap-

plie d Pr ob ability, 10(1):104–122, F ebruary 2000. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1019737666 .

Gloria:2012:OEE

[GO12] An toine Gloria and F elix Otto. An optimal error estimate in

sto c hastic homogenization of discrete elliptic equations. A nnals

of Applie d Pr ob ability, 22(1):1–28, F ebruary 2012. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1328623694 .

Guo:2019:CMM

[GO19] Gao yue Guo and Jan Ob l´ oj. Computational metho ds for martin-

gale optimal transp ort problems. A nnals of Applie d Pr ob ability,

29(6):3311–3347, Decem b er 2019. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1578366316.

Go el:2006:A TB

[Go e06a] Sharad Go el. Analysis of top to b ottom- k sh uffles. A nnals of

Applie d Pr ob ability, 16(1):30–55, F ebruary 2006. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1141654280 .

Go ergen:2006:L VZ

[Go e06b] Lauren t Go ergen. Limit v elo cit y and zero–one la ws for diffu-

sions in random en vironmen t. A nnals of Applie d Pr ob ability, 16

(3):1086–1123, August 2006. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1159804976 .

Goldie:1991:IR T

[Gol91] Charles M. Goldie. Implicit renew al theory and tails of solutions

of random equations. A nnals of Applie d Pr ob ability, 1(1):126–

166, F ebruary 1991. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177005985 .

Goldstein:2004:NAH

[Gol04] Larry Goldstein. Normal appro ximation for hierarc hical struc-

tures. A nnals of Applie d Pr ob ability, 14(4):1950–1969, No v em-

b er 2004. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1099674084 .

Goldman:2010:PMV

[Gol10] Andr ´ e Goldman. The P alm measure and the V oronoi tessellation

for the Ginibre pro cess. A nnals of Applie d Pr ob ability, 20(1):90–

128, F ebruary 2010. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1262962319 .

Goldstein:2013:BEB

[Gol13] Larry Goldstein. A Berry–Esseen b ound with applications to

v ertex degree coun ts in the Erd˝ os–R ´ en yi random graph. A nnals

of Applie d Pr ob ability, 23(2):617–636, April 2013. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1360682024.

(electronic). URL http://projecteuclid.org/euclid.aoap/

1241702239 .

Graham:2021:RPL

[Gra21] Carl Graham. Regenerativ e prop erties of the linear Ha wk es pro-

cess with un b ounded memory . A nnals of Applie d Pr ob ability, 31

(6):2844–2863, Decem b er 2021. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-31/

issue-6/Regenerative-properties-of-the-linear-Hawkes-

process-with-unbounded-memory/10.1214/21-AAP1664.full .

Grey:1994:R VT

[Gre94] D. R. Grey

. Regular v ariation in the tail b eha viour of solutions

of random difference equations. A nnals of Applie d Pr ob ability,

4(1):169–183, F ebruary 1994. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005205 .

Griffin:2013:CEL

[Gri13] Philip S. Griffin. Con v olution equiv alen t L ´ evy pro cesses and first

passage times. A nnals of Applie d Pr ob ability, 23(4):1506–1543,

August 2013. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1371834037 .

Griffin:2016:SPB

[Gri16] Philip S. Griffin. Sample path b eha vior of a L ´ evy insurance

risk pro cess approac hing ruin, under the Cram ´ er–Lundb erg and

con v olution equiv alen t conditions. A nnals of Applie d Pr ob ability,

26(1):360–401, F ebruary 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1452003242 .

Go el:2005:MPR

[GRK05] Ashish Go el, Sanatan Rai, and Bhask ar Krishnamac hari. Mono-

tone prop erties of random geometric graphs ha v e sharp thresh-

olds. A nnals of Applie d Pr ob ability, 15(4):2535–2552, No v em-

b er 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1133965771.

Gromoll:2004:D AP

[Gro04] H. Christian Gromoll. Diffusion appro ximation for a pro ces-

sor sharing queue in hea vy traffic. A nnals of Applie d Pr ob abil-

ity, 14(2):555–611, Ma y 2004. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1082737104 .

Giraitis:2000:MLM

[GRS00] Liudas Giraitis, P eter M. Robinson, and Donatas Surgailis. A

mo del for long memory conditional heteroscedasticit y . A nnals

of Applie d Pr ob ability, 10(3):1002–1024, August 2000. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1019487516 .

Gangopadh y a y:2004:R OT

[GRS04] Sreela Gangopadh y a y , Rah ul Ro y , and Anish Sark ar. Random

orien ted trees: a mo del of drainage net w orks. A nnals of Ap-

plie d Pr ob ability, 14(3):1242–1266, August 2004. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1089736284 .

Guasoni:2008:CPS

[GRS08] P aolo Guasoni, Mikl´ os R´ ason yi, and W alter Sc hac herma y er.

Consisten t price systems and face-lifting pricing under trans-

action costs. A nnals of Applie d Pr ob ability, 18(2):491–520,

April 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1206018195 .

Gim b ert:2016:VR G

[GRS

+

16] Hugo Gim b ert, J ´ er^ ome Renault, Sylv ain Sorin, Xa vier V enel,

and Wiesla w Zielonk a. On v alues of rep eated games with signals.

A nnals of Applie d Pr ob ability, 26(1):402–424, F ebruary 2016.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1452003243 .

Grub el:2009:SBS

[Gr ¨ u09] Rudolf Gr ¨ ub el. On the silhouette of binary searc h trees. A nnals

of Applie d Pr ob ability, 19(5):1781–1802, Octob er 2009. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1255699543.

Grub el:2014:STM

[Gr ¨ u14] Rudolf Gr ¨ ub el. Searc h trees: Metric asp ects and strong limit

theorems. A nnals of Applie d Pr ob ability, 24(3):1269–1297, June

2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1398258101 .

Guillemin:2004:AAE

[GRZ04] F abrice Guillemin, Philipp e Rob ert, and Bert Zw art. AIMD al-

gorithms and exp onen tial functionals. A nnals of Applie d Pr ob-

ability, 14(1):90–117, F ebruary 2004. CODEN ???? ISSN

1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1075828048 .

Grote:2002:AEF

[GS02] Mark N. Grote and T erence P

. Sp eed. Appro ximate Ew ens

form ulae for symmetric o v erdominance selection. A nnals of

Applie d Pr ob ability, 12(2):637–663, Ma y 2002. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1026915619 .

Grub el:2005:MP A

[GS05] Rudolf Gr ¨ ub el and Nik ol ˇ ce Stefanoski. Mixed P oisson appro x-

imation of no de depth distributions in random binary searc h

trees. A nnals of Applie d Pr ob ability, 15(1A):279–297, F ebru-

ary 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1106922329 .

Garnier:2009:CPW

[GS09] Josselin Garnier and Kn ut Sølna. Coupled paraxial w a v e equa-

tions in random media in the white-noise regime. A nnals of Ap-

plie d Pr ob ability, 19(1):318–346, F ebruary 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1235140341 .

Guo:2011:DCT

[GS11] Xianping Guo and Xin yuan Song. Discoun ted con tin uous-time

constrained Mark o v decision pro cesses in P olish spaces. A nnals

of Applie d Pr ob ability, 21(5):2016–2049, Octob er 2011. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1319576616.

Giles:2014:AMM

[GS14] Mic hael B. Giles and Luk asz Szpruc h. An tithetic m ultilev el

Mon te Carlo estimation for m ulti-dimensional SDEs without

L ´ evy area sim ulation. A nnals of Applie d Pr ob ability, 24(4):1585–

1620, August 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1400073658 .

Gra vner:2017:NSJ

[GS17] Jank o Gra vner and Da vid Siv ak off. Nucleation scaling in jig-

sa w p ercolation. A nnals of Applie d Pr ob ability, 27(1):395–438,

F ebruary 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1488790831 .

Goldsheid:2018:REN

[GS18] Ily a Goldsheid and Sasha So din. Real eigen v alues in the non-

Hermitian Anderson mo del. A nnals of Applie d Pr ob ability, 28

(5):3075–3093, Octob er 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1535443242 .

Gracar:2019:MSL

[GS19] P eter Gracar and Alexandre Stauffer. Multi-scale Lipsc hitz p er-

colation of increasing ev en ts for P oisson random w alks. A nnals

of Applie d Pr ob ability, 29(1):376–433, F ebruary 2019. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1544000432 .

Gra vner:2020:BPP

[GS20] Jank o Gra vner and Da vid Siv ak off. Bo otstrap p ercolation on

the pro duct of the t w o-dimensional lattice with a Hamming

square. A nnals of Applie d Pr ob ability, 30(1):145–174, F ebru-

ary 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1582621221 .

Gheissari:2023:L TI

[GS23a] Reza Gheissari and Alistair Sinclair. Lo w-temp erature Ising

dynamics with random initializations. A nnals of Applie d Pr ob-

ability, 33(5):3916–3957, Octob er 2023. CODEN ???? ISSN

1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-5/Low-temperature-Ising-dynamics-with-

random-initializations/10.1214/22-AAP1911.full .

Goldsc hmidt:2023:SLC

[GS23b] Christina Goldsc hmidt and Robin Stephenson. The scaling limit

of a critical random directed graph. A nnals of Applie d Pr ob abil-

ity, 33(3):2024–2065, June 2023. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-33/

issue-3/The-scaling-limit-of-a-critical-random-directed-

graph/10.1214/22-AAP1859.full .

Gassiat:2024:NPF

[GS24] P aul Gassiat and Benjamin Seeger. The Neumann problem for

fully nonlinear SPDE. A nnals of Applie d Pr ob ability, 34(2):

1730–1788, April 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

2/The-Neumann-problem-for-fully-nonlinear-SPDE/10.1214/

23-AAP2001.full .

Giesec k e:2013:DCL

[GSS13] Ka y Giesec k e, Konstan tinos Spiliop oulos, and Ric hard B. So w-

ers. Default clustering in large p ortfolios: T ypical ev en ts. A nnals

of Applie d Pr ob ability, 23(1):348–385, F ebruary 2013. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1359124389 .

Grimmett:1998:DR G

[GSvdB98] Geoffrey R. Grimmett, Rinaldo B. Sc hinazi, and J. v an den

Berg. Dep enden t random graphs and spatial epidemics. A nnals

of Applie d Pr ob ability, 8(2):317–336, Ma y 1998. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1028903529 .

Griffiths:1999:AMG

[GT99] R. C. Griffiths and Simon T a v ar ´ e. The ages of m utations in gene

trees. A nnals of Applie d Pr ob ability, 9(3):567–590, August 1999.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1029962804.

Gu:2019:AL W

[GT19] Y u Gu and Li-Cheng Tsai. Another lo ok in to the W ong–

Zak ai theorem for sto c hastic heat equation. A nnals of Ap-

plie d Pr ob ability, 29(5):3037–3061, Octob er 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/euclid.aoap/1571385629 .

Guo:2022:MDR

[GTW22] Chengkun Guo, Si T ang, and Ningxi W ei. On the minimal drift

for recurrence in the frog mo del on d-ary trees. A nnals of Ap-

plie d Pr ob ability, 32(4):3004–3026, August 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-4/On-the-minimal-drift-for-recurrence-

in-the-frog-model/10.1214/21-AAP1755.full .

Gamarnik:2020:LBQ

[GTZ20] Da vid Gamarnik, John N. Tsitsiklis, and Martin Zub eldia. A

lo w er b ound on the queueing dela y in resource constrained

load balancing. A nnals of Applie d Pr ob ability, 30(2):870–901,

April 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1591603225 .

Gu:2022:EAS

[Gu22] Chenlin Gu. An efficien t algorithm for solving elliptic problems

on p ercolation clusters. A nnals of Applie d Pr ob ability, 32(4):

2755–2810, August 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

4/An-efficient-algorithm-for-solving-elliptic-problems-

on-percolation-clusters/10.1214/21-AAP1748.full .

Guasoni:2002:OIT

[Gua02] P aolo Guasoni. Optimal in v estmen t with transaction costs and

without semimartingales. A nnals of Applie d Pr ob ability, 12(4):

1227–1246, No v em b er 2002. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1037125861 .

Guerin:2003:SLE

[Gu ´ e03] H ´ el ` ene Gu ´ erin. Solving Landau equation for some soft p oten-

tials through a probabilistic approac h. A nnals of Applie d Pr ob a-

bility, 13(2):515–539, Ma y 2003. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1050689592 .

Gupta:2012:SMC

[Gup12] Ankit Gupta. Sto c hastic mo del for cell p olarit y . A nnals of

Applie d Pr ob ability, 22(2):827–859, April 2012. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1333372014 .

Gurvic h:2014:DMS

[Gur14] Itai Gurvic h. Diffusion mo dels and steady-state appro ximations

for exp onen tially ergo dic Mark o vian queues. A nnals of Applie d

Pr ob ability, 24(6):2527–2559, Decem b er 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1409058039 .

Gurvic h:2023:EDM

[Gur23] Itai Gurvic h. Erratum: Diffusion mo dels and steady-

state appro ximations for exp onen tially ergo dic Mark o vian

queues. A nnals of Applie d Pr ob ability, 33(6B):??, Decem b er

2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-6B/Erratum-

-Diffusion-models-and-steady-state-approximations-for-

exponentially/10.1214/23-AAP2004.full .

Guy on:2007:L TB

[Guy07] Julien Guy on. Limit theorems for bifurcating Mark o v c hains.

application to the detection of cellular aging. A nnals of Applie d

Pr ob ability, 17(5/6):1538–1569, Octob er 2007. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1191419175 .

Gundlac h:2024:IPP

[GvdH24] Ro w el G ¨ undlac h and Remco v an der Hofstad. In v asion p er-

colation on p o w er-la w branc hing pro cesses. A nnals of Ap-

plie d Pr ob ability, 34(3):3018–3092, June 2024. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-34/issue-3/Invasion-percolation-on-power-law-

branching-processes/10.1214/23-AAP2032.full.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1029962867 .

Ha jek:1996:BLI

[Ha j96] Bruce Ha jek. Balanced loads in infinite net w orks. A nnals of

Applie d Pr ob ability, 6(1):48–75, F ebruary 1996. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1034968065 .

Hansen:2006:LAM

[Han06a] Niels Ric hard Hansen. Lo cal alignmen t of Mark o v c hains. A nnals

of Applie d Pr ob ability, 16(3):1262–1296, August 2006. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1159804981 .

Hansen:2006:MR W

[Han06b] Niels Ric hard Hansen. The maxim um of a random w alk reflected

at a general barrier. A nnals of Applie d Pr ob ability, 16(1):15–29,

F ebruary 2006. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1141654279 .

Hanin:2023:RNN

[Han23] Boris Hanin. Random neural net w orks in the infinite width limit

as Gaussian pro cesses. A nnals of Applie d Pr ob ability, 33(6A):

??, Decem b er 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

6A/Random-neural-networks-in-the-infinite-width-limit-

as-Gaussian/10.1214/23-AAP1933.full .

Harrison:1998:HT A

[Har98] J. Mic hael Harrison. Hea vy traffic analysis of a system with par-

allel serv ers: asymptotic optimalit y of discrete-review p olicies.

A nnals of Applie d Pr ob ability, 8(3):822–848, August 1998. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1028903452 .

Harrison:2000:BMO

[Har00] J. Mic hael Harrison. Bro wnian mo dels of op en pro cessing net-

w orks: canonical represen tation of w orkload. A nnals of Ap-

plie d Pr ob ability, 10(1):75–103, F ebruary 2000. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1019737665. See correc-

tions [Har03b, Har06 ].

Harrison:2003:BVB

[Har03a] J. Mic hael Harrison. A broader view of Bro wnian net w orks.

A nnals of Applie d Pr ob ability, 13(3):1119–1150, August 2003.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1060202837 .

Harrison:2003:CBM

[Har03b] Mic hael J. Harrison. Correction: “Bro wnian mo dels of op en pro-

cessing net w orks: canonical represen tation of w orkload”. A nnals

of Applie d Pr ob ability, 13(1):390–393, Jan uary 2003. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1042765673. See [Har00].

Harrison:2006:CBM

[Har06] J. Mic hael Harrison. Correction: “Bro wnian mo dels of op en pro-

cessing net w orks: canonical represen tation of w orkload”. A nnals

of Applie d Pr ob ability, 16(3):1703–1732, August 2006. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1159804997. See [Har00].

Harp er:2013:BSG

[Har13] Adam J. Harp er. Bounds on the suprema of Gaussian pro cesses,

and omega results for the sum of a random m ultiplicativ e func-

tion. A nnals of Applie d Pr ob ability, 23(2):584–616, April 2013.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1360682023 .

Huo:2019:ZVM

[HD19] Ran Huo and Ric k Durrett. The zealot v oter mo del. A nnals of

Applie d Pr ob ability, 29(5):3128–3154, Octob er 2019. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/euclid.aoap/1571385631 .

Hw ang:2016:SPT

[HDI16] Sung Jin Hw ang, Stev en B. Damelin, and Alfred O. Hero

I I I. Shortest path through random p oin ts. A nnals of Ap-

plie d Pr ob ability, 26(5):2791–2823, Octob er 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1476884304.

Hu:2022:A OB

[HDP22] Y ue Hu, Jing Dong, and Ohad P erry

. Asymptotic optimalit y

of the binomial-exhaustiv e p olicy for p olling systems with large

switc ho v er times. A nnals of Applie d Pr ob ability, 32(6):4803–

4848, Decem b er 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

6/Asymptotic-optimality-of-the-binomial-exhaustive-policy-

for-polling-systems/10.1214/22-AAP1803.full .

He:2020:BEF

[He20] Y ukun He. Bulk eigen v alue fluctuations of sparse random ma-

trices. A nnals of Applie d Pr ob ability, 30(6):2846–2879, Decem-

b er 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-6/Bulk-

eigenvalue-fluctuations-of-sparse-random-matrices/10.

1214/20-AAP1575.full .

Heinric h:2005:LDE

[Hei05] Lothar Heinric h. Large deviations of the empirical v olume

fraction for stationary P oisson grain mo dels. A nnals of Ap-

plie d Pr ob ability, 15(1A):392–420, F ebruary 2005. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1106922332 .

Henard:2015:FLC

[H ´ en15] Olivier H ´ enard. The fixation line in the Λ-coalescen t. A nnals

of Applie d Pr ob ability, 25(5):3007–3032, Octob er 2015. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1438261058 .

Heydec k er:2019:PCH

[Hey19] Daniel Heydec k er. P ath wise con v ergence of the hard spheres

Kac pro cess. A nnals of Applie d Pr ob ability, 29(5):3062–3127,

Octob er 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1571385630 .

Heydec k er:2023:LDK

[Hey23] Daniel Heydec k er. Large deviations of Kac’s conserv ativ e par-

ticle system and energy nonconserving solutions to the Boltz-

mann equation: a coun terexample to the predicted rate func-

tion. A nnals of Applie d Pr ob ability, 33(3):1758–1826, June

2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-3/Large-

deviations-of-Kacs-conservative-particle-system-and-

energy-nonconserving/10.1214/22-AAP1852.full .

Henderson:2008:ESO

[HH08] Vic ky Henderson and Da vid Hobson. An explicit solution for

an optimal stopping/optimal con trol problem whic h mo dels an

asset sale. A nnals of Applie d Pr ob ability, 18(5):1681–1705, Oc-

tob er 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1225372946 .

Hoze:2018:SCF

[HH18] Nathanael Hoze and Da vid Holcman. Sto c hastic coagulation-

fragmen tation pro cesses with a finite n um b er of particles and

applications. A nnals of Applie d Pr ob ability, 28(3):1449–1490,

June 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1527840024 .

Hammond:2019:CPI

[HH19] Alan Hammond and Milind Hegde. Critical p oin t for infi-

nite cycles in a random lo op mo del on trees. A nnals of Ap-

plie d Pr ob ability, 29(4):2067–2088, August 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1563869037 .

Holden:2009:AIM

[HHH09] Lars Holden, Ragnar Hauge, and Marit Holden. Adaptiv e in-

dep enden t Metrop olis–Hastings. A nnals of Applie d Pr ob ability,

19(1):395–413, F ebruary 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1235140343 .

Heydenreic h:2017:SSS

[HHJ17] Markus Heydenreic h, Tim Hulshof, and Jo ost Jorritsma. Struc-

tures in sup ercritical scale-free p ercolation. A nnals of Ap-

plie d Pr ob ability, 27(4):2569–2604, August 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/euclid.aoap/1504080041.

Harris:2020:SMN

[HHK20] Simon C. Harris, Emma Horton, and Andreas E. Kyprianou.

Sto c hastic metho ds for the neutron transp ort equation I I: Al-

most sure gro wth. A nnals of Applie d Pr ob ability, 30(6):2815–

2845, Decem b er 2020. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-30/issue-

6/Stochastic-methods-for-the-neutron-transport-equation-

II--Almost/10.1214/20-AAP1574.full .

Hirsc h:2021:A WP

[HHK21] Christian Hirsc h, Mark Holmes, and Victor Kleptsyn. Ab-

sence of W

ARM p ercolation in the v ery strong reinforcemen t

regime. A nnals of Applie d Pr ob ability, 31(1):199–217, F ebru-

ary 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-1/Absence-

of-WARM-percolation-in-the-very-strong-reinforcement-

regime/10.1214/20-AAP1587.full .

Hong:2024:MVS

[HHL24] W ei Hong, Shanshan Hu, and W ei Liu. McKean–Vlaso v SDE

and SPDE with lo cally monotone co efficien ts. A nnals of Ap-

plie d Pr ob ability, 34(2):2136–2189, April 2024. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-34/issue-2/McKeanVlasov-SDE-and-SPDE-with-locally-

monotone-coefficients/10.1214/23-AAP2016.full .

Hefter:2019:LEB

[HHMG19] Mario Hefter, Andr ´ e Herzwurm, and Thomas M ¨ uller-Gron bac h.

Lo w er error b ounds for strong appro ximation of scalar SDEs

with non-Lipsc hitzian co efficien ts. A nnals of Applie d Pr ob ability,

29(1):178–216, F ebruary 2019. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1544000428 .

Hw ang:1993:A GD

[HHMS93] Chii-Ruey Hw ang, Sh u-Yin Hw ang-Ma, and Sh uenn-Jyi Sheu.

Accelerating Gaussian diffusions. A nnals of Applie d Pr ob abil-

ity, 3(3):897–913, August 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005371.

Hw ang:2005:AD

[HHMS05] Chii-Ruey Hw ang, Sh u-Yin Hw ang-Ma, and Sh uenn-Jyi Sheu.

Accelerating diffusions. A nnals of Applie d Pr ob ability, 15(2):

1433–1444, Ma y 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1115137980 .

Hsing:1996:ET A

[HHR96] T ailen Hsing, J ¨ urg H ¨ usler, and Rolf-Dieter Reiss. The extremes

of a triangular arra y of normal random v ariables. A nnals of

Applie d Pr ob ability, 6(2):671–686, Ma y 1996. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1034968149 .

Hernandez-Hernandez:2015:ZSG

[HHSZ15] Daniel Hernandez-Hernandez, Rob ert S. Simon, and Mihail Zer-

v os. A zero-sum game b et w een a singular sto c hastic con troller

and a discretionary stopp er. A nnals of Applie d Pr ob ability,

25(1):46–80, F ebruary 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1418740178 .

Herrmann:2005:EPD

[HI05] Sam uel Herrmann and P eter Imk eller. The exit problem for dif-

fusions with time-p erio dic drift and sto c hastic resonance. A nnals

of Applie d Pr ob ability, 15(1A):39–68, F ebruary 2005. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1106922320 .

Hofbauer:2009:T AR

[HI09] Josef Hofbauer and Lorens A. Imhof. Time a v erages, recurrence

and transience in the sto c hastic replicator dynamics. A nnals

of Applie d Pr ob ability, 19(4):1347–1368, August 2009. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1248700620 .

Hu:2005:UMI

[HIM05] Ying Hu, P eter Imk eller, and Matthias M ¨ uller. Utilit y maxi-

mization in incomplete mark ets. A nnals of Applie d Pr ob ability,

15(3):1691–1712, August 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1121433765.

Herrmann:2006:TTS

[HIP06] Sam uel Herrmann, P eter Imk eller, and Dierk P eithmann. T ran-

sition times and sto c hastic resonance for m ultidimensional dif-

fusions with time p erio dic drift: A large deviations approac h.

A nnals of Applie d Pr ob ability, 16(4):1851–1892, No v em b er 2006.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1169065210 .

Herrmann:2008:LDK

[HIP08] Sam uel Herrmann, P eter Imk eller, and Dierk P eithmann. Large

deviations and a Kramers’ t yp e la w for self-stabilizing diffusions.

A nnals of Applie d Pr ob ability, 18(4):1379–1423, August 2008.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1216677126 .

Hosseini:2023:SGE

[HJ23] Bamdad Hosseini and James E. Johndro w. Sp ectral gaps and er-

ror estimates for infinite-dimensional Metrop olis–Hastings with

non-Gaussian priors. A nnals of Applie d Pr ob ability, 33(3):1827–

1873, June 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

3/Spectral-gaps-and-error-estimates-for-infinite-dimensional-

MetropolisHastings-with/10.1214/22-AAP1854.full .

Hoffman:2016:TRP

[HJJ16] Christopher Hoffman, T obias Johnson, and Matthew Junge.

F rom transience to recurrence with P oisson tree frogs. A nnals of

Applie d Pr ob ability, 26(3):1620–1635, June 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1465905013 .

Hutzen thaler:2012:SCE

[HJK12] Martin Hutzen thaler, Arn ulf Jen tzen, and P eter E. Klo eden.

Strong con v ergence of an explicit n umerical metho d for SDEs

with nonglobally Lipsc hitz con tin uous co efficien ts. A nnals of Ap-

plie d Pr ob ability, 22(4):1611–1641, August 2012. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1344614205 .

Hutzen thaler:2013:DMM

[HJK13] Martin Hutzen thaler, Arn ulf Jen tzen, and P eter E. Klo eden.

Div ergence of the m ultilev el Mon te Carlo Euler metho d for

plie d Pr ob ability, 33(5):3872–3915, Octob er 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-5/On-mean-field-super-Brownian-motions/

10.1214/22-AAP1909.full .

Hun t:1997:OTR

[HL97] P

. J. Hun t and C. N. La ws. Optimization via trunk reserv ation

in single resource loss systems under hea vy traffic. A nnals of

Applie d Pr ob ability, 7(4):1058–1079, No v em b er 1997. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1043862424 .

Huebner:2000:AAK

[HL00] M. Huebner and S. Lototsky

. Asymptotic analysis of a k ernel

estimator for parab olic SPDE’s with time-dep enden t co efficien ts.

A nnals of Applie d Pr ob ability, 10(4):1246–1258, No v em b er 2000.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1019487615 .

Heunis:2001:USS

[HL01] Andrew J. Heunis and Vladimir M. Lucic. On uniqueness of

solutions for the sto c hastic differen tial equations of nonlinear

filtering. A nnals of Applie d Pr ob ability, 11(1):182–209, F ebru-

ary 2001. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

998926990 .

Ham bly:2017:SMV

[HL17] Ben Ham bly and Sean Ledger. A sto c hastic McKean–Vlaso v

equation for absorbing diffusions on the half-line. A nnals of Ap-

plie d Pr ob ability, 27(5):2698–2752, Octob er 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/euclid.aoap/1509696033 .

Holden:2020:LBT

[HL20] Nina Holden and Russell Ly ons. Lo w er b ounds for trace re-

construction. A nnals of Applie d Pr ob ability, 30(2):503–525,

April 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1591603214. See erratum [HL22].

HellouindeMenibus:2021:ABO

[HL21] Benjamin Hellouin de Menibus and Yv an Le Borgne. Asymptotic

b eha viour of the one-dimensional “ro c k–pap er–scissors” cyclic

cellular automaton. A nnals of Applie d Pr ob ability, 31(5):2420–

2440, Octob er 2021. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-31/issue-

5/Asymptotic-behaviour-of-the-one-dimensional-rockpaperscissors-

cyclic-cellular-automaton/10.1214/20-AAP1651.full .

Holden:2022:ESL

[HL22] Nina Holden and Russell Ly ons. Erratum to Lo w er b ounds for

trace reconstruction. A nnals of Applie d Pr ob ability, 32(4):3201–

3203, August 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

4/Erratum-to-Lower-bounds-for-trace-reconstruction/10.

1214/22-AAP1827.full. See [HL20].

Hult:2005:FLD

[HLMS05] Henrik Hult, Filip Lindsk og, Thomas Mik osc h, and Gennady

Samoro dnitsky . F unctional large deviations for m ultiv ariate reg-

ularly v arying random w alks. A nnals of Applie d Pr ob ability, 15

(4):2651–2680, No v em b er 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1133965775 .

Hac hem:2007:DEC

[HLN07] W alid Hac hem, Philipp e Loubaton, and Jamal Na jim. Deter-

ministic equiv alen ts for certain functionals of large random ma-

trices. A nnals of Applie d Pr ob ability, 17(3):875–930, June 2007.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1179839177 .

Hac hem:2008:CIT

[HLN08] W alid Hac hem, Philipp e Loubaton, and Jamal Na jim. A CL

T for

information-theoretic statistics of Gram random matrices with

a giv en v ariance profile. A nnals of Applie d Pr ob ability, 18(6):

2071–2130, Decem b er 2008. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1227708913.

Hu:2016:R CA

[HLN16] Y aozhong Hu, Y angh ui Liu, and Da vid Nualart. Rate of con v er-

gence and asymptotic error distribution of Euler appro ximation

sc hemes for fractional diffusions. A nnals of Applie d Pr ob ability,

26(2):1147–1207, April 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1458651830 .

Hofmano v a:2021:RPN

[HLN21a] Martina Hofmano v´ a, James-Mic hael Leah y , and T orstein

Nilssen. On a rough p erturbation of the Na vier–Stok es system

and its v orticit y form ulation. A nnals of Applie d Pr ob ability, 31

(2):736–777, April 2021. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-31/issue-

2/On-a-rough-perturbation-of-the-NavierStokes-system-

and-its/10.1214/20-AAP1603.full .

Hu:2021:CNS

[HLN21b] Y aozhong Hu, Y angh ui Liu, and Da vid Nualart. Crank–Nicolson

sc heme for sto c hastic differen tial equations driv en b y fractional

Bro wnian motions. A nnals of Applie d Pr ob ability, 31(1):39–83,

F ebruary 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-1/CrankNicolson-

scheme-for-stochastic-differential-equations-driven-

by-fractional-Brownian/10.1214/20-AAP1582.full .

Henry-Lab ordere:2016:MMM

[HLOST16] Pierre Henry-Lab ord ` ere, Jan Ob l´ oj, P eter Sp oida, and Nizar

T ouzi. The maxim um maxim um of a martingale with giv en n

marginals. A nnals of Applie d Pr ob ability, 26(1):1–44, 02 2016.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

Hill:2022:STE

[HLR22] Max Hill, Brandon Legried, and Sebastien Ro c h. Sp ecies tree

estimation under join t mo deling of coalescence and duplica-

tion: Sample complexit y of quartet metho ds. A nnals of Applie d

Pr ob ability, 32(6):4681–4705, Decem b er 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-6/Species-tree-estimation-under-joint-

modeling-of-coalescence-and-duplication/10.1214/22-AAP1799.

full .

Hug:2016:SOP

[HLS16] Daniel Hug, G ¨ un ter Last, and Matthias Sc h ulte. Second-order

prop erties and cen tral limit theorems for geometric functionals

of Bo olean mo dels. A nnals of Applie d Pr ob ability, 26(1):73–135,

F ebruary 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1452003235 .

Ham bly:2019:MVE

[HLS19a] Ben Ham bly , Sean Ledger, and Andreas Søjmark. A McKean–

Vlaso v equation with p ositiv e feedbac k and blo w-ups. A nnals

of Applie d Pr ob ability, 29(4):2338–2373, August 2019. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1563869045 .

Hw ang:2019:LL T

[HLS19b] Jong Y un Hw ang, Ji Oon Lee, and Kevin Sc hnelli. Lo cal la w and

T racy–Widom limit for sparse sample co v ariance matrices. A n-

nals of Applie d Pr ob ability, 29(5):3006–3036, Octob er 2019. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/euclid.aoap/1571385628 .

Henry-Lab ordere:2021:BDR

[HL T21] Pierre Henry-Lab ord ` ere and Nizar T ouzi. Branc hing diffusion

represen tation for nonlinear Cauc h y problems and Mon te Carlo

appro ximation. A nnals of Applie d Pr ob ability, 31(5):2350–2375,

Octob er 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-5/Branching-

diffusion-representation-for-nonlinear-Cauchy-problems-

and-Monte-Carlo/10.1214/20-AAP1649.full .

Henry-Lab ordere:2017:USS

[HL TT17] Pierre Henry-Lab ord ` ere, Xiaolu T an, and Nizar T ouzi. Un bi-

ased sim ulation of sto c hastic differen tial equations. A nnals of

Applie d Pr ob ability, 27(6):3305–3341, Decem b er 2017. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/euclid.aoap/1513328702.

Han:2009:AIC

[HM09] Guangyue Han and Brian Marcus. Asymptotics of input-

constrained binary symmetric c hannel capacit y . A nnals of Ap-

plie d Pr ob ability, 19(3):1063–1091, June 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1245071019 .

Hegart y:2014:EAP

[HM14] P eter Hegart y and Anders Martinsson. On the existence of ac-

cessible paths in v arious mo dels of fitness landscap es. A nnals

of Applie d Pr ob ability, 24(4):1375–1395, August 2014. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1400073652 .

Hofmann:2000:SSC

[HMGR00] Norb ert Hofmann, Thomas M ¨ uller-Gron bac h, and Klaus Ritter.

Step size con trol for the uniform appro ximation of systems of

sto c hastic differen tial equations with additiv e noise. A nnals of

Applie d Pr ob ability, 10(2):616–633, Ma y 2000. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1019487358 .

Hermon:2020:SNM

[HMQS20] Jonathan Hermon, Ben Morris, Ch uan Qin, and Allan Sly .

The so cial net w ork mo del on infinite graphs. A nnals of Ap-

plie d Pr ob ability, 30(2):902–935, April 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https:

//projecteuclid.org/euclid.aoap/1591603226 .

Huisinga:2004:PTM

[HMS04] Wilhelm Huisinga, Sean Meyn, and Christof Sc h ¨ utte. Phase

transitions and metastabilit y in Mark o vian and molecular sys-

tems. A nnals of Applie d Pr ob ability, 14(1):419–458, F ebru-

ary 2004. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1075828057 .

Hartarsky:2022:CBS

[HMT22] Iv ailo Hartarsky , F abio Martinelli, and Cristina T oninelli.

Coalescing and branc hing simple symmetric exclusion pro-

cess. A nnals of Applie d Pr ob ability, 32(4):2841–2859, August

2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-4/Coalescing-

and-branching-simple-symmetric-exclusion-process/10.

1214/21-AAP1750.full .

Hein y:2021:PPC

[HMY21] Johannes Hein y , Thomas Mik osc h, and Jorge Yslas. P oin t pro-

cess con v ergence for the off-diagonal en tries of sample co v ari-

ance matrices. A nnals of Applie d Pr ob ability, 31(2):538–560,

April 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-2/Point-

process-convergence-for-the-off-diagonal-entries-of-

sample/10.1214/20-AAP1597.full .

Hening:2018:CES

[HN18] Alexandru Hening and Dang H. Nguy en. Co existence and ex-

tinction for sto c hastic Kolmogoro v systems. A nnals of Ap-

plie d Pr ob ability, 28(3):1893–1942, June 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1527840035 .

Hobson:2019:LCM

[HN19] Da vid G. Hobson and Domin yk as Norgilas. The left-curtain

martingale coupling in the presence of atoms. A nnals of Ap-

plie d Pr ob ability, 29(3):1904–1928, June 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1550566846 .

Hager:2022:MC

[HN22] P aul Hager and Ey al Neuman. The m ultiplicativ e c haos of H = 0

fractional Bro wnian fields. A nnals of Applie d Pr ob ability, 32(3):

2139–2179, June 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

3/The-multiplicative-chaos-of-H0-fractional-Brownian-

fields/10.1214/21-AAP1730.full .

Ho cquet:2024:QRE

[HN24] An toine Ho cquet and Alexandra Neam tu. Quasilinear rough ev o-

lution equations. A nnals of Applie d Pr ob ability, 34(5):4268–4309,

Octob er 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-5/Quasilinear-

rough-evolution-equations/10.1214/24-AAP2065.full .

Hughes:2013:RPM

[HNNZ13] Christopher Hughes, Joseph Na jn udel, Ashk an Nik egh bali, and

Dirk Zeindler. Random p erm utation matrices under the gener-

alized Ew ens measure. A nnals of Applie d Pr ob ability, 23(3):987–

1024, June 2013. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1362684852 .

Hata:2010:APM

[HNS10] Hiroaki Hata, Hideo Nagai, and Sh uenn-Jyi Sheu. Asymptotics

of the probabilit y minimizing a “do wn-side” risk. A nnals of

Applie d Pr ob ability, 20(1):52–89, F ebruary 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1262962318 .

Hu:2011:MCB

[HNS11] Y aozhong Hu, Da vid Nualart, and Xiaoming Song. Mallia vin

calculus for bac kw ard sto c hastic differen tial equations and ap-

plication to n umerical solutions. A nnals of Applie d Pr ob ability,

21(6):2379–2423, Decem b er 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1322057325 .

Hening:2022:CDT

[HNS22] Alexandru Hening, Dang H. Nguy en, and Sebastian J. Sc hreib er.

A classification of the dynamics of three-dimensional sto c hastic

ecological systems. A nnals of Applie d Pr ob ability, 32(2):893–931,

April 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-2/A-classification-

of-the-dynamics-of-three-dimensional-stochastic-ecological/

10.1214/21-AAP1699.full .

He:2023:CGB

[HO23a] Jimm y He and Andrea Ottolini. Card guessing and the birth-

da y problem for sampling without replacemen t. A nnals of Ap-

plie d Pr ob ability, 33(6B):??, Decem b er 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

Henderson:1995:IDT

[HPTvD95] W. Henderson, C. E. M. P earce, P

. G. T a ylor, and N. M. v an

Dijk. Insensitivit y in discrete-time generalized semi-Mark o v pro-

cesses allo wing m ultiple ev en ts and probabilistic service sc hedul-

ing. A nnals of Applie d Pr ob ability, 5(1):78–96, F ebruary 1995.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177004829 .

Holst:1996:GSM

[HQR96] L. Holst, M. P

. Quine, and J. Robinson. A general sto c hastic

mo del for n ucleation and linear gro wth. A nnals of Applie d Pr ob a-

bility, 6(3):903–921, August 1996. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034968233 .

Hall:1994:RBF

[HR94] P eter Hall and Rah ul Ro y . On the relationship b et w een fractal

dimension and fractal index for stationary sto c hastic pro cesses.

A nnals of Applie d Pr ob ability, 4(1):241–253, F ebruary 1994. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1177005210 .

Hall:1997:AL T

[HR97] P eter Hall and Marc Raimondo. Appro ximating a line thro wn at

random on to a grid. A nnals of Applie d Pr ob ability, 7(3):648–665,

August 1997. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034801247 .

Hob ert:2004:MRA

[HR04] James P

. Hob ert and Christian P

. Rob ert. A mixture represen ta-

tion of π with applications in Mark o v c hain Mon te Carlo and p er-

fect sampling. A nnals of Applie d Pr ob ability, 14(3):1295–1305,

August 2004. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1089736286 .

Heffernan:2007:LLR

[HR07] Janet E. Heffernan and Sidney I. Resnic k. Limit la ws for random

v ectors with an extreme comp onen t. A nnals of Applie d Pr ob a-

bility, 17(2):537–571, April 2007. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1174323256.

Hev eling:2009:PV A

[HR09] Matthias Hev eling and Matthias Reitzner. P oisson–V oronoi

appro ximation. A nnals of Applie d Pr ob ability, 19(2):719–736,

April 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1241702248 .

Heath:1997:PBO

[HRS97] Da vid Heath, Sidney Resnic k, and Gennady Samoro dnitsky .

P atterns of buffer o v erflo w in a class of queues with long mem-

ory in the input stream. A nnals of Applie d Pr ob ability, 7(4):

1021–1057, No v em b er 1997. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1043862423 .

Heath:1999:HSP

[HRS99] Da vid Heath, Sidney Resnic k, and Gennady Samoro dnitsky .

Ho w system p erformance is affected b y the in terpla y of a v erages

in a fluid queue with long range dep endence induced b y hea vy

tails. A nnals of Applie d Pr ob ability, 9(2):352–375, Ma y 1999.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1029962746 .

Hasenpflug:2024:W CR

[HRS24] Mareik e Hasenpflug, Daniel Rudolf, and Bj¨ orn Sprungk. W asser-

stein con v ergence rates of increasingly concen trating probabil-

it y measures. A nnals of Applie d Pr ob ability, 34(3):3320–3347,

June 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-3/Wasserstein-

convergence-rates-of-increasingly-concentrating-probability-

measures/10.1214/23-AAP2040.full .

Hart:2008:ESS

[HR W08] Sergiu Hart, Y osef Rinott, and Benjamin W eiss. Ev olutionarily

stable strategies of random games, and the v ertices of random

p olygons. A nnals of Applie d Pr ob ability, 18(1):259–287, F ebru-

ary 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1199890023.

Heinric her:1993:OCRb

[HS93a] Arth ur C. Heinric her and Ric hard H. Sto c kbridge. Optimal con-

trol and replacemen t with state-dep enden t failure rate: An in-

v arian t measure approac h. A nnals of Applie d Pr ob ability, 3(2):

380–402, Ma y 1993. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177005430 .

Heinric her:1993:OCRa

[HS93b] Arth ur C. Heinric her and Ric hard H. Sto c kbridge. Optimal

con trol and replacemen t with state-dep enden t failure rate: Dy-

namic programming. A nnals of Applie d Pr ob ability, 3(2):364–

379, Ma y 1993. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005429 .

Horv ath:1999:L TQ

[HS99] La jos Horv´ ath and Qi-Man Shao. Limit theorems for quadratic

forms with applications to Whittle’s estimate. A nnals of Ap-

plie d Pr ob ability, 9(1):146–187, F ebruary 1999. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1029962600 .

Ha y es:2007:GLB

[HS07] Thomas P

. Ha y es and Alistair Sinclair. A general lo w er b ound

for mixing of single-site dynamics on graphs. A nnals of Ap-

plie d Pr ob ability, 17(3):931–952, June 2007. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1179839178 .

Hermon:2019:V AS

[HS19a] Jonathan Hermon and Justin Salez. A v ersion of Aldous’

sp ectral-gap conjecture for the zero range pro cess. A nnals of Ap-

plie d Pr ob ability, 29(4):2217–2229, August 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1563869041 .

Herrmann:2019:RPH

[HS19b] Sebastian Herrmann and Florian Steb egg. Robust pricing and

hedging around the glob e. A nnals of Applie d Pr ob ability, 29

(6):3348–3386, Decem b er 2019. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1578366317.

Hermon:2021:EDE

[HS21a] Jonathan Hermon and Justin Salez. En trop y dissipation esti-

mates for inhomogeneous zero-range pro cesses. A nnals of Ap-

plie d Pr ob ability, 31(5):2275–2283, Octob er 2021. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-31/issue-5/Entropy-dissipation-estimates-for-

inhomogeneous-zero-range-processes/10.1214/20-AAP1646.

full .

Hermon:2021:IPH

[HS21b] Jonathan Hermon and Justin Salez. The in terc hange pro cess on

high-dimensional pro ducts. A nnals of Applie d Pr ob ability, 31(1):

84–98, F ebruary 2021. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-31/issue-

1/The-interchange-process-on-high-dimensional-products/

10.1214/20-AAP1583.full .

Hermon:2023:MLS

[HS23] Jonathan Hermon and Justin Salez. Mo dified log-Sob olev in-

equalities for strong-Ra yleigh measures. A nnals of Applie d Pr ob-

ability, 33(2):1301–1314, April 2023. CODEN ???? ISSN

1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-2/Modified-log-Sobolev-inequalities-

for-strong-Rayleigh-measures/10.1214/22-AAP1847.full .

Hotz:2013:SCL

[HSH

+

13] Thomas Hotz, Sean Skw erer, Stephan Huc k emann, Huiling Le,

J. S. Marron, Jonathan C. Mattingly

, Ezra Miller, James Nolen,

Megan Ow en, and Vic P atrangenaru. Stic ky cen tral limit the-

orems on op en b o oks. A nnals of Applie d Pr ob ability, 23(6):

2238–2258, Decem b er 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1382447687 .

Hsing:1994:AD A

[Hsi94] T ailen Hsing. On the asymptotic distribution of the area out-

side a random con v ex Hull in a disk. A nnals of Applie d Pr ob a-

bility, 4(2):478–493, Ma y 1994. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005069.

Heinric h:2006:CL T

[HSS06] Lothar Heinric h, Hendrik Sc hmidt, and V olk er Sc hmidt. Cen tral

limit theorems for P oisson h yp erplane tessellations. A nnals of

Applie d Pr ob ability, 16(2):919–950, Ma y 2006. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1151592255 .

Hilario:2023:PTP

[HSST23] Marcelo R. Hil´ ario, Marcos S´ a, Rem y Sanc his, and Augusto

T eixeira. Phase transition for p ercolation on a randomly

stretc hed square lattice. A nnals of Applie d Pr ob ability, 33(4):

3145–3168, August 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

4/Phase-transition-for-percolation-on-a-randomly-stretched-

square-lattice/10.1214/22-AAP1887.full .

Hardin:1991:NRS

[HST91] Clyde D. Hardin, Jr., Gennady Samoro dnitsky

, and Murad S.

T aqqu. Nonlinear regression of stable random v ariables. A nnals

of Applie d Pr ob ability, 1(4):582–612, No v em b er 1991. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1177005840 .

Hiraok a:2018:L TP

[HST18] Y asuaki Hiraok a, T omo yuki Shirai, and Khanh Duy T rinh.

Limit theorems for p ersistence diagrams. A nnals of Applie d

Pr ob ability, 28(5):2740–2780, Octob er 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1535443233 .

Hairer:2007:ASA

[HSV07] M. Hairer, A. M. Stuart, and J. V oss. Analysis of SPDEs aris-

ing in path sampling part I I: The nonlinear case. A nnals of

Applie d Pr ob ability, 17(5/6):1657–1706, Octob er 2007. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1191419180 .

Hairer:2011:SCH

[HSV11] Martin Hairer, Andrew M. Stuart, and Jo c hen V oss. Sampling

conditioned h yp o elliptic diffusions. A nnals of Applie d Pr ob abil-

ity, 21(2):669–698, April 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1300800985 .

Hairer:2014:SGM

[HSV14] Martin Hairer, Andrew M. Stuart, and Sebastian J. V ollmer.

Sp ectral gaps for a Metrop olis–Hastings algorithm in infinite di-

mensions. A nnals of Applie d Pr ob ability, 24(6):2455–2490, De-

cem b er 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1409058037 .

Hu:2022:CSL

[HSX22] Ying Hu, Xiaomin Shi, and Zuo Quan Xu. Constrained sto c has-

tic LQ con trol with regime switc hing and application to p ortfolio

selection. A nnals of Applie d Pr ob ability, 32(1):426–460, F ebru-

ary 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-1/Constrained-

stochastic-LQ-control-with-regime-switching-and-application-

to/10.1214/21-AAP1684.full .

Helmes:2017:CIM

[HSZ17] Kurt L. Helmes, Ric hard H. Sto c kbridge, and Chao Zh u. Con-

tin uous in v en tory mo dels of diffusion t yp e: Long-term a v erage

cost criterion. A nnals of Applie d Pr ob ability, 27(3):1831–1885,

June 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1500451245 .

Houdre:2012:RAF

[HT12] Christian Houdr ´ e and Zsolt T alata. On the rate of appro xima-

tion in finite-alphab et longest increasing subsequence problems.

A nnals of Applie d Pr ob ability, 22(6):2539–2559, Decem b er 2012.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1353695961 .

Hub er:2004:PSU

[Hub04] Mark Hub er. P erfect sampling using b ounding c hains. A nnals

of Applie d Pr ob ability, 14(2):734–753, Ma y 2004. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1082737109.

Hub er:2015:AAN

[Hub15] Mark Hub er. Appro ximation algorithms for the normalizing

constan t of Gibbs distributions. A nnals of Applie d Pr ob abil-

ity, 25(2):974–985, April 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1424355135 .

Hutc hcroft:2024:CTP

[Hut24] T om Hutc hcroft. The critical t w o-p oin t function for long-range

p ercolation on the hierarc hical lattice. A nnals of Applie d Pr ob a-

bility, 34(1B):??, F ebruary 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-1B/The-critical-two-point-function-for-long-range-

percolation-on/10.1214/23-AAP1982.full .

Harrison:1997:DCB

[HV97] J. Mic hael Harrison and Jan A. V an Mieghem. Dynamic con trol

of Bro wnian net w orks: state space collapse and equiv alen t w ork-

load form ulations. A nnals of Applie d Pr ob ability, 7(3):747–771,

August 1997. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034801252 .

Ha y es:2006:CSD

[HV06] Thomas P

. Ha y es and Eric Vigo da. Coupling with the station-

ary distribution and impro v ed sampling for colorings and inde-

p enden t sets. A nnals of Applie d Pr ob ability, 16(3):1297–1318,

August 2006. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1159804982 .

Harrison:1992:BMF

[HW92a] J. M. Harrison and R. J. Williams. Bro wnian mo dels of feedfor-

w ard queueing net w orks: Quasirev ersibilit y and pro duct form so-

lutions. A nnals of Applie d Pr ob ability, 2(2):263–293, Ma y 1992.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177005704 .

Holley:1992:MDS

[HW92b] Ric hard Holley and Edw ard C. W a ymire. Multifractal dimen-

sions and scaling exp onen ts for strongly b ounded random cas-

cades. A nnals of Applie d Pr ob ability, 2(4):819–845, No v em-

Iy er:2015:L TS

[ILP15] Gautam Iy er, Nic holas Leger, and Rob ert L. P ego. Limit

theorems for Smoluc ho wski dynamics asso ciated with critical

con tin uous-state branc hing pro cesses. A nnals of Applie d Pr ob a-

bility, 25(2):675–713, April 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1424355128 .

Iv anoff:2002:R CS

[IM02] B. Gail Iv anoff and Ely Merzbac h. Random censoring in set-

indexed surviv al analysis. A nnals of Applie d Pr ob ability, 12

(3):944–971, August 2002. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1031863176 .

Iv anoff:2010:ODC

[IM10] B. Gail Iv anoff and Ely Merzbac h. Optimal detection of a

c hange-set in a spatial P oisson pro cess. A nnals of Applie d Pr ob a-

bility, 20(2):640–659, April 2010. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1268143435 .

Imhof:2005:LRB

[Imh05] Lorens A. Imhof. The long-run b eha vior of the sto c hastic replica-

tor dynamics. A nnals of Applie d Pr ob ability, 15(1B):1019–1045,

F ebruary 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1107271677 .

Isco e:1993:CAS

[IMQ93] I. Isco e, D. McDonald, and K. Qian. Capacit y of A

TM switc hes.

A nnals of Applie d Pr ob ability, 3(2):277–295, Ma y 1993. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1177005425 .

Ingrassia:1994:R CM

[Ing94] Salv atore Ingrassia. On the rate of con v ergence of the Metrop o-

lis algorithm and Gibbs sampler b y geometric b ounds. A nnals

of Applie d Pr ob ability, 4(2):347–389, Ma y 1994. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005064.

Inoue:2002:ABP

[Ino02] Akihik o Inoue. Asymptotic b eha vior for partial auto correlation

functions of fractional ARIMA pro cesses. A nnals of Applie d

Pr ob ability, 12(4):1471–1491, No v em b er 2002. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1037125870 .

Imk eller:2013:DRN

[INPY13] P eter Imk eller, N. Sri Namac hc hiv a y a, Nicolas P erk o wski, and

Ho ong C. Y eong. Dimensional reduction in nonlinear filtering:

A homogenization approac h. A nnals of Applie d Pr ob ability, 23

(6):2290–2326, Decem b er 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1382447689 .

Ic hiba:2011:HAM

[IPB

+

11] T omo yuki Ic hiba, V assilios P apathanak os, Adrian Banner, Ioan-

nis Karatzas, and Rob ert F ernholz. Hybrid atlas mo dels. A nnals

of Applie d Pr ob ability, 21(2):609–644, April 2011. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1300800983 .

Imk eller:2024:DQF

[IPMP24] P eter Imk eller, Rhoss Likibi P ellat, and Olivier Menouk eu-

P amen. Differen tiabilit y of quadratic forw ard-bac kw ard SDEs

with rough drift. A nnals of Applie d Pr ob ability, 34(5):4758–4798,

Octob er 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-5/Differentiability-

of-quadratic-forward-backward-SDEs-with-rough-drift/

10.1214/24-AAP2079.full .

Ignatiouk-Rob ert:2000:LDJ

[IR00] Irina Ignatiouk-Rob ert. Large deviations of Jac kson net w orks.

A nnals of Applie d Pr ob ability, 10(3):962–1001, August 2000.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1019487515 .

Ignatiouk-Rob ert:2001:SPL

[IR01] Irina Ignatiouk-Rob ert. Sample path large deviations and con-

v ergence parameters. A nnals of Applie d Pr ob ability, 11(4):

1292–1329, No v em b er 2001. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1015345404 .

Imk eller:2012:DQB

[IRR12] P eter Imk eller, An thon y R ´ ev eillac, and Anja Ric h ter. Differ-

en tiabilit y of quadratic BSDEs generated b y con tin uous mar-

tingales. A nnals of Applie d Pr ob ability, 22(1):285–336, F ebru-

ary 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1328623701 .

Iy engar:2004:EPF

[IS04] Garud Iy engar and Karl Sigman. Exp onen tial p enalt y function

con trol of loss net w orks. A nnals of Applie d Pr ob ability, 14(4):

1698–1740, No v em b er 2004. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1099674075 .

Isham:1993:SME

[Ish93] V alerie Isham. Sto c hastic mo dels for epidemics with sp ecial ref-

erence to AIDS. A nnals of Applie d Pr ob ability, 3(1):1–27, F ebru-

ary 1993. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005505 .

Isham:1995:SMH

[Ish95] V alerie Isham. Sto c hastic mo dels of host–macroparasite in terac-

tion. A nnals of Applie d Pr ob ability, 5(3):720–740, August 1995.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177004702 .

Igloi:1999:BSS

[IT99] E. Igl´ oi and Gy . T erdik. Bilinear sto c hastic systems with frac-

tional Bro wnian motion input. A nnals of Applie d Pr ob ability,

9(1):46–77, F ebruary 1999. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1029962597 .

Iy er:2012:NR G

[IT12] Srik an th K. Iy er and Debleena Thac k er. Non uniform random

geometric graphs with lo cation-dep enden t radii. A nnals of Ap-

plie d Pr ob ability, 22(5):2048–2066, Octob er 2012. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1350067993.

Iy er:2017:ANI

[IV17] Srik an th Iy er and Rah ul V aze. Ac hieving nonzero information

v elo cit y in wireless net w orks. A nnals of Applie d Pr ob ability,

27(1):48–64, F ebruary 2017. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1488790821 .

Iv ano vs:2018:ZLP

[Iv a18] Jevgenijs Iv ano vs. Zo oming in on a L ´ evy pro cess at its supre-

m um. A nnals of Applie d Pr ob ability, 28(2):912–940, April 2018.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1523433628 .

Jac k a:2002:A OF

[Jac02] Saul Jac k a. Av oiding the origin: a finite-fuel sto c hastic con-

trol problem. A nnals of Applie d Pr ob ability, 12(4):1378–1389,

No v em b er 2002. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1037125867 .

Jac kson:2024:QPS

[Jac24] Jo e Jac kson. On quasilinear parab olic systems and FBSDEs

of quadratic gro wth. A nnals of Applie d Pr ob ability, 34(1A):??,

F ebruary 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1A/On-

quasilinear-parabolic-systems-and-FBSDEs-of-quadratic-

growth/10.1214/23-AAP1966.full .

Jaffard:2000:L WS

[Jaf00] St ´ ephane Jaffard. On lacunary w a v elet series. A nnals of Ap-

plie d Pr ob ability, 10(1):313–329, F ebruary 2000. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1019737675 .

Jagers:1997:CPD

[Jag97] P eter Jagers. Coupling and p opulation dep endence in branc h-

ing pro cesses. A nnals of Applie d Pr ob ability, 7(2):281–298,

Ma y 1997. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034625331.

Jagers:1999:BPD

[Jag99] P eter Jagers. Branc hing pro cesses with dep endence but homo-

geneous gro wth. A nnals of Applie d Pr ob ability, 9(4):1160–1174,

No v em b er 1999. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1029962868 .

Jaillet:1993:CVT

[Jai93] P atric k Jaillet. Cub e v ersus torus mo dels and the Euclidean

minim um spanning tree constan t. A nnals of Applie d Pr ob abil-

ity, 3(2):582–592, Ma y 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005439 .

James:2010:L TL

[Jam10] Lancelot F. James. Lamp erti-t yp e la ws. A nnals of Ap-

plie d Pr ob ability, 20(4):1303–1340, August 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1279638787 .

Jankunas:2001:OCC

[Jan01] Andrius Jankunas. Optimal con tingen t claims. A nnals of Ap-

plie d Pr ob ability, 11(3):735–749, August 2001. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1015345347 .

Janson:2008:LCS

[Jan08] Sv an te Janson. The largest comp onen t in a sub critical random

graph with a p o w er la w degree distribution. A nnals of Ap-

plie d Pr ob ability, 18(4):1651–1668, August 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1216677136 .

Jarai:2017:PTS

[J´ ar17] An tal A. J´ arai. Phase transition in a sequen tial assignmen t prob-

lem on graphs. A nnals of Applie d Pr ob ability, 27(4):2098–2129,

August 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1504080027 .

Jaskiewicz:2007:A OR

[Ja ´ s07] Anna Ja ´ skiewicz. Av erage optimalit y for risk-sensitiv e con-

trol with general state space. A nnals of Applie d Pr ob ability,

17(2):654–675, April 2007. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1174323259 .

Jac k a:2007:DPM

[JB07] Saul Jac k a and Ab delk arem Berk aoui. On the densit y of prop-

erly maximal claims in financial mark ets with transaction costs.

A nnals of Applie d Pr ob ability, 17(2):716–740, April 2007. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1174323262 .

Jab er:2021:WST

[JCLP21] Eduardo Abi Jab er, Christa Cuc hiero, Martin Larsson, and Ser-

gio Pulido. A w eak solution theory for sto c hastic V olterra equa-

tions of con v olution t yp e. A nnals of Applie d Pr ob ability, 31(6):

2924–2952, Decem b er 2021. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-31/

issue-6/A-weak-solution-theory-for-stochastic-Volterra-

equations-of-convolution/10.1214/21-AAP1667.full .

Jelenk o vic:1999:AAM

[Jel99] Predrag R. Jelenk o vi ´ c. Asymptotic appro ximation of the mo v e-

to-fron t searc h cost distribution and least-recen tly used cac hing

fault probabilities. A nnals of Applie d Pr ob ability, 9(2):430–464,

Ma y 1999. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1029962750 .

Jiang:2004:ADL

[Jia04] Tiefeng Jiang. The asymptotic distributions of the largest en-

tries of sample correlation matrices. A nnals of Applie d Pr ob a-

bility, 14(2):865–880, Ma y 2004. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1082737115 .

Jiang:2008:CTI

[Jia08] Long Jiang. Con v exit y , translation in v ariance and subadditivit y

for g -exp ectations and related risk measures. A nnals of Ap-

plie d Pr ob ability, 18(1):245–258, F ebruary 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1199890022.

Jiang:2012:TVB

[Jia12] Y unjiang Jiang. T otal v ariation b ound for Kac’s random w alk.

A nnals of Applie d Pr ob ability, 22(4):1712–1727, August 2012.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1344614209 .

Jiang:2015:MTM

[Jia15] Y unjiang Jiang. Mixing time of Metrop olis c hain based on

random transp osition w alk con v erging to m ultiv ariate Ew ens

distribution. A nnals of Applie d Pr ob ability, 25(3):1581–1615,

June 2015. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1427124137 .

Jiang:2019:DSC

[Jia19] Tiefeng Jiang. Determinan t of sample correlation matrix with

application. A nnals of Applie d Pr ob ability, 29(3):1356–1397,

June 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1550566833 .

Jin:2019:LLC

[Jin19] Ke Jin. The length of the longest common subsequence of t w o

indep enden t Mallo ws p erm utations. A nnals of Applie d Pr ob abil-

ity, 29(3):1311–1355, June 2019. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1550566832 .

Jammalamadak a:2015:ADM

[JJ15] Sreeniv asa Rao Jammalamadak a and Sv an te Janson. Asymp-

totic distribution of the maxim um in terp oin t distance in a sam-

ple of random v ectors with a spherically symmetric distribution.

A nnals of Applie d Pr ob ability, 25(6):3571–3591, Decem b er 2015.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1443703782 .

Jia:2016:CSC

[JJQ16] Chen Jia, Da-Quan Jiang, and Min-Ping Qian. Cycle symmetries

and circulation fluctuations for discrete-time and con tin uous-

time Mark o v c hains. A nnals of Applie d Pr ob ability, 26(4):2454–

2493, August 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1472745464.

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-6A/The-

stochastic-heat-equation-as-the-limit-of-a-stirring/

10.1214/22-AAP1866.full .

Johnston:2023:CSU

[JL23b] Sam uel G. G. Johnston and Amaury Lam b ert. The coales-

cen t structure of uniform and P oisson samples from m ultit yp e

branc hing pro cesses. A nnals of Applie d Pr ob ability, 33(6A):

??, Decem b er 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

6A/The-coalescent-structure-of-uniform-and-Poisson-samples-

from-multitype/10.1214/23-AAP1934.full .

Jourdain:2015:OST

[JLM15] Benjamin Jourdain, T on y Leli ` evre, and Blazej Miaso jedo w.

Optimal scaling for the transien t phase of the random w alk

Metrop olis algorithm: The mean-field limit. A nnals of Ap-

plie d Pr ob ability, 25(4):2263–2300, August 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1432212442 .

Jacob:2019:MCP

[JLM19] Emman uel Jacob, Amitai Link er, and P eter M¨ orters. Metasta-

bilit y of the con tact pro cess on fast ev olving scale-free net-

w orks. A nnals of Applie d Pr ob ability, 29(5):2654–2699, Octo-

b er 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1571385619 .

Jagannath:2020:STT

[JLM20] Auk osh Jagannath, P atric k Lopatto, and L ´ eo Miolane. Statis-

tical thresholds for tensor PCA. A nnals of Applie d Pr ob ability,

30(4):1910–1933, August 2020. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-30/

issue-4/Statistical-thresholds-for-tensor-PCA/10.1214/

19-AAP1547.full .

James:2008:DLF

[JLP08] Lancelot F. James, An tonio Lijoi, and Igor Pr ¨ unster. Distri-

butions of linear functionals of t w o parameter P oisson–Diric hlet

random measures. A nnals of Applie d Pr ob ability, 18(2):521–551,

April 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1206018196 .

Jab er:2019:A VP

[JLP19] Eduardo Abi Jab er, Martin Larsson, and Sergio Pulido. Affine

V olterra pro cesses. A nnals of Applie d Pr ob ability, 29(5):3155–

3200, Octob er 2019. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

euclid.aoap/1571385632 .

Jakub enas:2003:SRP

[JLR03] P aulius Jakub ˙ enas, Shlomo Lev en tal, and Mic ha l Ryznar. The

sup er-replication problem via probabilistic metho ds. A nnals of

Applie d Pr ob ability, 13(2):742–773, Ma y 2003. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1050689602 .

Jaco d:2024:SJR

[JL T24] Jean Jaco d, Huidi Lin, and Viktor T o doro v. Systematic jump

risk. A nnals of Applie d Pr ob ability, 34(5):4342–4386, Octo-

b er 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-5/Systematic-

jump-risk/10.1214/24-AAP2068.full .

Janson:2012:BPR

[J

LTV12] Sv an te Janson, T omasz

Luczak, T at y ana T uro v a, and Thomas

V allier. Bo otstrap p ercolation on the random graph G

n,p

. A nnals

of Applie d Pr ob ability, 22(5):1989–2047, Octob er 2012. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1350067992 .

Jourdain:2021:CMD

[JLZ21] Benjamin Jourdain, T on y Leli ` evre, and Pierre-Andr ´ e Zitt. Con-

v ergence of metadynamics: Discussion of the adiabatic h yp oth-

esis. A nnals of Applie d Pr ob ability, 31(5):2441–2477, Octo-

b er 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-5/Convergence-

of-metadynamics-Discussion-of-the-adiabatic-hypothesis/

10.1214/20-AAP1652.full.

Jensen:1991:PEF

[JM91] Jens Ledet Jensen and Jesp er Moller. Pseudolik eliho o d for ex-

p onen tial family mo dels of spatial p oin t pro cesses. A nnals of

Applie d Pr ob ability, 1(3):445–461, August 1991. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005877 .

Jourdain:2002:AAP

[JM02] B. Jourdain and C. Martini. Appro ximation of American put

prices b y Europ ean prices via an em b edding metho d. A nnals of

Applie d Pr ob ability, 12(1):196–223, F ebruary 2002. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1015961161 .

Jelenk o vic:2003:ALP

[JM03] Predrag Jelenk o vi ´ c and P etar Mom ˇ cilo vi ´ c. Asymptotic loss prob-

abilit y in a finite buffer fluid queue with hetergeneous hea vy-

tailed on–off pro cesses. A nnals of Applie d Pr ob ability, 13(2):576–

603, Ma y 2003. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1050689595 .

Jourdain:2008:PCP

[JM08] Benjamin Jourdain and Floren t Malrieu. Propagation of c haos

and P oincar ´ e inequalities for a system of particles in teract-

ing through their cdf. A nnals of Applie d Pr ob ability, 18(5):

1706–1736, Octob er 2008. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1225372947 .

Johnstone:2012:F A T

[JM12] Iain M. Johnstone and Zongming Ma. F ast approac h to the

T racy–Widom la w at the edge of GOE and GUE. A nnals of

Applie d Pr ob ability, 22(5):1962–1988, Octob er 2012. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1350067991 .

Jacob:2015:SP A

[JM15] Emman uel Jacob and P eter M¨ orters. Spatial preferen tial attac h-

men t net w orks: P o w er la ws and clustering co efficien ts. A nnals

of Applie d Pr ob ability, 25(2):632–662, April 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1424355126.

Jourdain:2024:CRE

[JM24] Benjamin Jourdain and St ´ ephane Menozzi. Con v ergence rate

of the Euler–Maruy ama sc heme applied to diffusion pro cesses

with. A nnals of Applie d Pr ob ability, 34(1B):??, F ebruary

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1B/Convergence-

rate-of-the-EulerMaruyama-scheme-applied-to-diffusion-

processes/10.1214/23-AAP2006.full .

Jab er:2021:LQC

[JMP21] Eduardo Abi Jab er, Enzo Miller, and Huy ^ en Pham. Linear-

quadratic con trol for a class of sto c hastic V olterra equations:

Solv abilit y and appro ximation. A nnals of Applie d Pr ob ability,

31(5):2244–2274, Octob er 2021. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-31/

issue-5/Linear-quadratic-control-for-a-class-of-stochastic-

Volterra-equations/10.1214/20-AAP1645.full .

Jacobsen:2009:IPR

[JMRS09] Martin Jacobsen, Thomas Mik osc h, Jan Rosi ´ nski, and Gennady

Samoro dnitsky

. In v erse problems for regular v ariation of linear

filters, a cancellation prop ert y for σ -finite measures and iden tifi-

cation of stable la ws. A nnals of Applie d Pr ob ability, 19(1):210–

242, F ebruary 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1235140338 .

Jean blanc:2012:MVH

[JMSS12] Monique Jean blanc, Mic hael Mania, Marina San tacro ce, and

Martin Sc h w eizer. Mean-v ariance hedging via sto c hastic con-

trol and BSDEs for general semimartingales. A nnals of Applie d

Pr ob ability, 22(6):2388–2428, Decem b er 2012. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1353695957 .

Jaramillo:2021:AFL

[JNP21] Arturo Jaramillo, Iv an Nourdin, and Gio v anni P eccati. Ap-

pro ximation of fractional lo cal times: Zero energy and deriv a-

tiv es. A nnals of Applie d Pr ob ability, 31(5):2143–2191, Octo-

b er 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-5/Approximation-

of-fractional-local-times-Zero-energy-and-derivatives/

10.1214/20-AAP1643.full .

Joffe:1993:NMB

[Jof93] A. Joffe. A new martingale in branc hing random w alk. A nnals

of Applie d Pr ob ability, 3(4):1145–1150, No v em b er 1993. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1177005276 .

Jones:1997:CMB

[Jon97] Ow en Dafydd Jones. On the con v ergence of m ultit yp e branc hing

pro cesses with v arying en vironmen ts. A nnals of Applie d Pr ob a-

bility, 7(3):772–801, August 1997. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034801253 .

Jonasson:2006:BR T

[Jon06a] Johan Jonasson. Biased random-to-top sh uffling. A nnals of

Applie d Pr ob ability, 16(2):1034–1058, Ma y 2006. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1151592258 .

Jonasson:2006:OSM

[Jon06b] Johan Jonasson. The o v erhand sh uffle mixes in Θ(n

2

log n) steps.

A nnals of Applie d Pr ob ability, 16(1):231–243, F ebruary 2006.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1141654286 .

Jordan:2002:ASC

[Jor02] Jonathan Jordan. Almost sure con v ergence for iterated functions

of indep enden t random v ariables. A nnals of Applie d Pr ob ability,

12(3):985–1000, August 2002. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1031863178 .

Joseph:2014:CSC

[Jos14] Adrien Joseph. The comp onen t sizes of a critical random graph

with giv en degree sequence. A nnals of Applie d Pr ob ability, 24

(6):2560–2594, Decem b er 2014. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1409058040.

Jourdain:2002:PCM

[Jou02] B. Jourdain. Probabilistic c haracteristics metho d for a one-

dimensional in viscid scalar conserv ation la w. A nnals of Ap-

plie d Pr ob ability, 12(1):334–360, F ebruary 2002. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1015961167 .

Johnson:2017:QDP

[JP17] P eter Johnson and Goran P eskir. Quic k est detection problems

for Bessel pro cesses. A nnals of Applie d Pr ob ability, 27(2):1003–

1056, April 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1495764373 .

Jarro w:2009:NAS

[JPS09] Rob ert A. Jarro w, Philip Protter, and Hasanjan Sa yit. No ar-

bitrage without semimartingales. A nnals of Applie d Pr ob abil-

ity, 19(2):596–616, April 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1241702243 .

Jain:2022:FMO

[JPS

+

22] Vishesh Jain, Natesh S. Pillai, Ash win Sah, Meh taab Sa whney ,

and Aaron Smith. F ast and memory-optimal dimension reduc-

tion using Kac’s w alk. A nnals of Applie d Pr ob ability, 32(5):4038–

4064, Octob er 2022. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-32/issue-

5/Fast-and-memory-optimal-dimension-reduction-using-

Kacs-walk/10.1214/22-AAP1784.full .

Jones:1999:TFW

[JPV99] Brian D. Jones, Boris G. Pittel, and Joseph S. V erducci. T ree

and forest w eigh ts and their application to non uniform random

graphs. A nnals of Applie d Pr ob ability, 9(1):197–215, F ebru-

ary 1999. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1029962602 .

Jansons:1992:DBB

[JR92] Kalvis M. Jansons and L. C. G. Rogers. Decomp osing the

branc hing Bro wnian path. A nnals of Applie d Pr ob ability, 2

(4):973–986, No v em b er 1992. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005584 .

Jarner:2002:PCR

[JR02] Søren F. Jarner and Gareth O. Rob erts. P olynomial con v ergence

rates of Mark o v c hains. A nnals of Applie d Pr ob ability, 12(1):224–

247, F ebruary 2002. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1015961162 .

Jacob:2014:WLA

[JR14] Pierre E. Jacob and Robin J. Ryder. The W ang–Landau algo-

rithm reac hes the flat histogram criterion in finite time. A n-

nals of Applie d Pr ob ability, 24(1):34–53, F ebruary 2014. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1389278718 .

Jaisson:2015:L TN

[JR15] Thibault Jaisson and Mathieu Rosen baum. Limit theorems for

nearly unstable Ha wk es pro cesses. A nnals of Applie d Pr ob abil-

ity, 25(2):600–631, April 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1424355125 .

Jaisson:2016:RFD

[JR16] Thibault Jaisson and Mathieu Rosen baum. Rough fractional dif-

fusions as scaling limits of nearly unstable hea vy tailed Ha wk es

pro cesses. A nnals of Applie d Pr ob ability, 26(5):2860–2882, Oc-

tob er 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1476884306 .

Ji:1996:CMS

[JS96] Ch uansh u Ji and Lynne Seymour. A consisten t mo del selec-

tion pro cedure for Mark o v random fields based on p enalized

pseudolik eliho o d. A nnals of Applie d Pr ob ability, 6(2):423–443,

Ma y 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034968138 .

Jones:2007:PLS

[JS07] Matthew O. Jones and Ric hard F. Serfozo. P oisson limits of

sums of p oin t pro cesses and a particle-surviv or mo del. A nnals

Kahale:2008:A CP

[Kah08] Nabil Kahale. Analytic crossing probabilities for certain barriers

b y Bro wnian motion. A nnals of Applie d Pr ob ability, 18(4):1424–

1440, August 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1216677127 .

Kallblad:2022:DP A

[K¨ al22] Sigrid K¨ allblad. A dynamic programming approac h to

distribution-constrained optimal stopping. A nnals of Applie d

Pr ob ability, 32(3):1902–1928, June 2022. CODEN ???? ISSN

1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-3/A-dynamic-programming-approach-to-

distribution-constrained-optimal-stopping/10.1214/21-

AAP1724.full .

Kargin:2007:LDI

[Kar07] Vladisla v Kargin. A large deviation inequalit y for v ector

functions on finite rev ersible Mark o v c hains. A nnals of Ap-

plie d Pr ob ability, 17(4):1202–1221, August 2007. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1186755237 .

Kardaras:2010:NIP

[Kar10a] Constan tinos Kardaras. Num ´ eraire-in v arian t preferences in fi-

nancial mo deling. A nnals of Applie d Pr ob ability, 20(5):1697–

1728, Octob er 2010. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL http://projecteuclid.org/

euclid.aoap/1282747398 .

Kargin:2010:PRM

[Kar10b] Vladisla v Kargin. Pro ducts of random matrices: Dimension and

gro wth in norm. A nnals of Applie d Pr ob ability, 20(3):890–906,

June 2010. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1276867301 .

Kardaras:2013:CET

[Kar13] Constan tinos Kardaras. On the closure in the Emery top ol-

ogy of semimartingale w ealth-pro cess sets. A nnals of Ap-

plie d Pr ob ability, 23(4):1355–1376, August 2013. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1371834031 .

Kardaras:2015:SBO

[Kar15] Constan tinos Kardaras. On the sto c hastic b eha viour of optional

pro cesses up to random times. A nnals of Applie d Pr ob ability,

25(2):429–464, April 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1424355119 .

Kardaras:2024:SIR

[Kar24] Constan tinos Kardaras. Sto c hastic in tegration with resp ect to

arbitrary collections of con tin uous semimartingales and applica-

tions to mathematical finance. A nnals of Applie d Pr ob ability,

34(3):2566–2599, June 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-3/Stochastic-integration-with-respect-to-arbitrary-

collections-of-continuous-semimartingales/10.1214/23-

AAP1942.full .

Kun tz:2024:DCS

[K CJ24] Juan Kun tz, F rancesca R. Crucinio, and Adam M. Johansen.

The divide-and-conquer sequen tial Mon te Carlo algorithm: The-

oretical prop erties and limit theorems. A nnals of Applie d Pr ob a-

bility, 34(1B):??, F ebruary 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-1B/The-divide-and-conquer-sequential-Monte-Carlo-

algorithm--Theoretical/10.1214/23-AAP1996.full .

Kebaier:2005:SRE

[Keb05] Ahmed Kebaier. Statistical Rom b erg extrap olation: a new v ari-

ance reduction metho d and applications to option pricing. A n-

nals of Applie d Pr ob ability, 15(4):2681–2705, No v em b er 2005.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1133965776 .

Keener:1994:QRL

[Kee94] Rob ert W. Keener. Quadrature routines for ladder v ariables.

A nnals of Applie d Pr ob ability, 4(2):570–590, Ma y 1994. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1177005073.

Kelly:1991:LN

[Kel91] F. P

. Kelly

. Loss net w orks. A nnals of Applie d Pr ob ability, 1

(3):319–378, August 1991. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005872 .

Kella:1993:PTF

[Kel93] Offer Kella. P arallel and tandem fluid net w orks with dep enden t

Levy inputs. A nnals of Applie d Pr ob ability, 3(3):682–695, Au-

gust 1993. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005358 .

Kella:1996:SNF

[Kel96] Offer Kella. Stabilit y and nonpro duct form of sto c hastic fluid

net w orks with L ´ evy inputs. A nnals of Applie d Pr ob ability, 6

(1):186–199, F ebruary 1996. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034968070 .

Kelly:2013:UBR

[Kel13] Mic hael Kelly

. Upp er b ound on the rate of adaptation in an

asexual p opulation. A nnals of Applie d Pr ob ability, 23(4):1377–

1408, August 2013. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1371834032 .

Kelly:2016:RPR

[Kel16] Da vid Kelly

. Rough path recursions and diffusion appro xi-

mations. A nnals of Applie d Pr ob ability, 26(1):425–461, F ebru-

ary 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1452003244 .

Kendall:2011:GFP

[Ken11] Wilfrid S. Kendall. Geo desics and flo ws in a P oissonian cit y .

A nnals of Applie d Pr ob ability, 21(3):801–842, June 2011. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1307020384 .

Kersting:2012:ADL

[Ker12] G¨ otz Kersting. The asymptotic distribution of the length of b eta-

coalescen t trees. A nnals of Applie d Pr ob ability, 22(5):2086–2107,

Octob er 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1350067995 .

Kesten:1993:SCF

[Kes93] Harry Kesten. On the sp eed of con v ergence in first-passage p er-

colation. A nnals of Applie d Pr ob ability, 3(2):296–338, Ma y 1993.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177005426 .

Kunsc h:1995:HMR

[K GK95] Hans Kunsc h, Stuart Geman, and A thanasios Kehagias. Hidden

Mark o v random fields. A nnals of Applie d Pr ob ability, 5(3):577–

602, August 1995. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177004696 .

Kifer:2006:EEBa

[Kif06a] Y uri Kifer. Error estimates for binomial appro ximations of

game options. A nnals of Applie d Pr ob ability, 16(2):984–1033,

Ma y 2006. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1151592257 .

Kifer:2006:EEBb

[Kif06b] Y uri Kifer. Error estimates for binomial appro ximations of game

options. A nnals of Applie d Pr ob ability, 16(4):2273–2275, No v em-

b er 2006. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1169065226 .

Kifer:2024:SD A

[Kif24] Y uri Kifer. Strong diffusion appro ximation in a v eraging and

v alue computation in Dynkin’s games. A nnals of Applie d Pr ob a-

bility, 34(1A):??, F ebruary 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-1A/Strong-diffusion-approximation-in-averaging-

and-value-computation-in-Dynkins/10.1214/23-AAP1959.

full .

Karatzas:1996:PCC

[KK96] I. Karatzas and S. G. Kou. On the pricing of con tingen t claims

under constrain ts. A nnals of Applie d Pr ob ability, 6(2):321–369,

Ma y 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034968135 .

Khasminskii:2001:L TB

[KK01] R. Z. Khasminskii and F. C. Klebaner. Long term b eha vior of

solutions of the Lotk a–V olterra system under small random p er-

turbations. A nnals of Applie d Pr ob ability, 11(3):952–963, Au-

gust 2001. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1015345354 .

Komoro wski:2004:SLO

[KK04] T omasz Komoro wski and Grzegorz Krupa. On stationarit y of La-

grangian observ ations of passiv e tracer v elo cit y in a compressible

en vironmen t. A nnals of Applie d Pr ob ability, 14(4):1666–1697,

No v em b er 2004. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1099674074 .

Kang:2013:STS

[KK13] Hy e-W on Kang and Thomas G. Kurtz. Separation of time-scales

and mo del reduction for sto c hastic reaction net w orks. A nnals of

Applie d Pr ob ability, 23(2):529–583, April 2013. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1360682022 .

Kim:2024:SPF

[KK24] In w on C. Kim and Y oung-Heon Kim. The Stefan prob-

lem and free targets of optimal Bro wnian martingale trans-

p ort. A nnals of Applie d Pr ob ability, 34(2):2364–2414, April

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-2/The-

Stefan-problem-and-free-targets-of-optimal-Brownian-

martingale/10.1214/23-AAP2026.full .

Kang:2009:SSC

[KKL

W09] W. N. Kang, F. P

. Kelly

, N. H. Lee, and R. J. Williams. State

space collapse and diffusion appro ximation for a net w ork op-

erating under a fair bandwidth sharing p olicy . A nnals of Ap-

plie d Pr ob ability, 19(5):1719–1780, Octob er 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1255699542.

Klupp elb erg:2004:RPO

[KKM04] Claudia Kl ¨ upp elb erg, Andreas E. Kyprianou, and Ross A.

Maller. Ruin probabilities and o v ersho ots for general L ´ evy in-

surance risk pro cesses. A nnals of Applie d Pr ob ability, 14(4):

1766–1801, No v em b er 2004. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1099674077 .

Khorunzhiy:2006:L TS

[KKM06] Oleksiy Khorunzhiy , W erner Kirsc h, and P eter M ¨ uller. Lifshitz

tails for sp ectra of Erd˝ os–R ´ en yi random graphs. A nnals of Ap-

plie d Pr ob ability, 16(1):295–309, F ebruary 2006. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1141654288 .

Khoshnevisan:2024:VSH

[KKM24] Da v ar Khoshnevisan, Kun w o o Kim, and Carl Mueller. On the

v alleys of the sto c hastic heat equation. A nnals of Applie d Pr ob a-

bility, 34(1B):??, F ebruary 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-1B/On-the-valleys-of-the-stochastic-heat-equation/

10.1214/23-AAP1988.full .

Kang:1995:SSM

[KKN95] Hyun-Ch ung Kang, Stephen M. Krone, and Claudia Neuhauser.

Stepping-stone mo dels with extinction and recolonization. A n-

nals of Applie d Pr ob ability, 5(4):1025–1060, No v em b er 1995. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1177004605 .

Kardaras:2015:SLM

[KKN15] Constan tinos Kardaras, D¨ orte Kreher, and Ashk an Nik egh-

bali. Strict lo cal martingales and bubbles. A nnals of Ap-

plie d Pr ob ability, 25(4):1827–1867, August 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1432212431 .

Kuznetso v:2012:MLP

[KKP12] A. Kuznetso v, A. E. Kyprianou, and J. C. P ardo. Meromor-

phic L ´ evy pro cesses and their fluctuation iden tities. A nnals of

Applie d Pr ob ability, 22(3):1101–1135, June 2012. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1337347540 .

Kang:2014:CL T

[KKP14] Hy e-W on Kang, Thomas G. Kurtz, and Lea P op o vic. Cen-

tral limit theorems and diffusion appro ximations for m ultiscale

Mark o v c hain mo dels. A nnals of Applie d Pr ob ability, 24(2):721–

759, April 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1394465370 .

Kuznetso v:2011:WHM

[KKPvS11] A. Kuznetso v, A. E. Kyprianou, J. C. P ardo, and K. v an Sc haik.

A Wiener–Hopf Mon te Carlo sim ulation tec hnique for L ´ evy pro-

cesses. A nnals of Applie d Pr ob ability, 21(6):2171–2190, Decem-

b er 2011. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1322057319 .

Karlin:1991:SL T

[KL91] Sam uel Karlin and Ming-Ying Leung. Some limit theorems

on distributional patterns of balls in urns. A nnals of Ap-

plie d Pr ob ability, 1(4):513–538, No v em b er 1991. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005836 .

Kesten:1996:CL T

[KL96] Harry Kesten and Sungc h ul Lee. The cen tral limit theorem

for w eigh ted minimal spanning trees on random p oin ts. A nnals

of Applie d Pr ob ability, 6(2):495–527, Ma y 1996. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1034968141 .

Khoshnevisan:1999:SCB

[KL99] Da v ar Khoshnevisan and Thomas M. Lewis. Sto c hastic calcu-

lus for Bro wnian motion on a Bro wnian fracture. A nnals of

Applie d Pr ob ability, 9(3):629–667, August 1999. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1029962807 .

Klebaner:2001:AAE

[KL01] F. C. Klebaner and R. Liptser. Asymptotic analysis and extinc-

tion in a sto c hastic Lotk a–V olterra mo del. A nnals of Applie d

Kim:2023:MBB

[KLZ23] Y ujin H. Kim, Ey al Lub etzky

, and Ofer Zeitouni. The maxim um

of branc hing Bro wnian motion in. A nnals of Applie d Pr ob abil-

ity, 33(2):1315–1368, April 2023. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-33/

issue-2/The-maximum-of-branching-Brownian-motion-in-

Rd/10.1214/22-AAP1848.full .

Kaspi:1995:LBM

[KM95] Ha y a Kaspi and Avi Mandelbaum. Levy bandits: Multi-armed

bandits driv en b y Levy pro cesses. A nnals of Applie d Pr ob abil-

ity, 5(2):541–565, Ma y 1995. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177004777 .

Klopp elb erg:1996:GLF

[KM96] Claudia Kl¨ opp elb erg and Thomas Mik osc h. Gaussian limit fields

for the in tegrated p erio dogram. A nnals of Applie d Pr ob ability,

6(3):969–991, August 1996. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034968236 .

Kaspi:1998:MAB

[KM98] Ha y a Kaspi and Avishai Mandelbaum. Multi-armed bandits in

discrete and con tin uous time. A nnals of Applie d Pr ob ability, 8

(4):1270–1290, No v em b er 1998. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1028903380 .

Kon to yiannis:2003:STL

[KM03] I. Kon to yiannis and S. P

. Meyn. Sp ectral theory and limit the-

orems for geometrically ergo dic Mark o v pro cesses. A nnals of

Applie d Pr ob ability, 13(1):304–362, Jan uary 2003. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1042765670 .

Kon to yiannis:2008:CEB

[KM08] Ioannis Kon to yiannis and Sean P

. Meyn. Computable exp o-

nen tial b ounds for screened estimation and sim ulation. A nnals

of Applie d Pr ob ability, 18(4):1491–1518, August 2008. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1216677129.

Kanoria:2011:MDT

[KM11] Y asho dhan Kanoria and Andrea Mon tanari. Ma jorit y dynam-

ics on trees and the dynamic ca vit y metho d. A nnals of Ap-

plie d Pr ob ability, 21(5):1694–1748, Octob er 2011. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1319576607 .

Khare:2013:CAS

[KM13] Kshitij Khare and Nabanita Mukherjee. Con v ergence analysis of

some m ultiv ariate Mark o v c hains using sto c hastic monotonicit y .

A nnals of Applie d Pr ob ability, 23(2):811–833, April 2013. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1360682030 .

Kiwi:2018:SGR

[KM18] Marcos Kiwi and Dieter Mitsc he. Sp ectral gap of random h yp er-

b olic graphs and related parameters. A nnals of Applie d Pr ob a-

bility, 28(2):941–989, April 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1523433629 .

Kortc hemski:2023:LDL

[KM23] Igor Kortc hemski and Cyril Marzouk. Large deviation

lo cal limit theorems and limits of biconditioned planar

maps. A nnals of Applie d Pr ob ability, 33(5):3755–3802, Octo-

b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-5/Large-

deviation-local-limit-theorems-and-limits-of-biconditioned-

planar/10.1214/22-AAP1906.full .

Kallsen:2010:USP

[KMK10a] J. Kallsen and J. Muhle-Karb e. On using shado w prices in

p ortfolio optimization with transaction costs. A nnals of Ap-

plie d Pr ob ability, 20(4):1341–1358, August 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1279638788 .

Kallsen:2010:UMM

[KMK10b] J. Kallsen and J. Muhle-Karb e. Utilit y maximization in mo dels

with conditionally indep enden t incremen ts. A nnals of Applie d

Pr ob ability, 20(6):2162–2177, Decem b er 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1287494557 .

Kim:2010:BPM

[KMPT10] Jeong Han Kim, Ra vi Mon tenegro, Y uv al P eres, and Prasad

T etali. A birthda y parado x for Mark o v c hains with an optimal

b ound for collision in the P ollard Rho algorithm for discrete loga-

rithm. A nnals of Applie d Pr ob ability, 20(2):495–521, April 2010.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1268143431 .

Kabluc hk o:2017:GEE

[KMS17] Zakhar Kabluc hk o, Alexander Maryn yc h, and Henning Sulzbac h.

General Edgew orth expansions with applications to profiles of

random trees. A nnals of Applie d Pr ob ability, 27(6):3478–3524,

Decem b er 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL https://projecteuclid.org/euclid.

aoap/1513328706 .

Kious:2022:F GG

[KMS22] Daniel Kious, C ´ ecile Mailler, and Bruno Sc hapira. Finding

geo desics on graphs using reinforcemen t learning. A nnals of Ap-

plie d Pr ob ability, 32(5):3889–3929, Octob er 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-5/Finding-geodesics-on-graphs-using-

reinforcement-learning/10.1214/21-AAP1777.full .

Karnam:2017:D AS

[KMZ17] Chandrasekhar Karnam, Jin Ma, and Jianfeng Zhang. Dy-

namic approac hes for some time-inconsisten t optimization prob-

lems. A nnals of Applie d Pr ob ability, 27(6):3435–3477, Decem-

b er 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1513328705 .

Knessl:2000:AES

[Kne00] Charles Knessl. Asymptotic expansions for a sto c hastic mo del

of queue storage. A nnals of Applie d Pr ob ability, 10(2):592–615,

Ma y 2000. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1019487357.

Knisp el:2012:AR U

[Kni12] Thomas Knisp el. Asymptotics of robust utilit y maximization.

A nnals of Applie d Pr ob ability, 22(1):172–212, F ebruary 2012.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1328623698 .

Kumar:2022:WPT

[KNRS22] Chaman Kumar, Neelima, Christoph Reisinger, and W olfgang

Sto c kinger. W ell-p osedness and tamed sc hemes for McKean–

Vlaso v equations with common noise. A nnals of Applie d Pr ob-

ability, 32(5):3283–3330, Octob er 2022. CODEN ???? ISSN

1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-5/Well-posedness-and-tamed-schemes-for-

McKeanVlasov-equations-with-common/10.1214/21-AAP1760.

full .

Karatzas:1992:RDD

[K O92] Ioannis Karatzas and Daniel L. Ocone. The resolv en t of a de-

generate diffusion on the plane, with application to partially

observ ed sto c hastic con trol. A nnals of Applie d Pr ob ability, 2

(3):629–668, August 1992. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005653 .

Kolo dziejek:2017:L TS

[Kol17] Bartosz Kolo dziejek. Logarithmic tails of sums of pro ducts

of p ositiv e random v ariables b ounded b y one. A nnals of Ap-

plie d Pr ob ability, 27(2):1171–1189, April 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1495764376 .

Kolok oltso v:2022:QMF

[Kol22] V assili N. Kolok oltso v. Quan tum mean-field games. A nnals of

Applie d Pr ob ability, 32(3):2254–2288, June 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-3/Quantum-mean-field-games/10.1214/21-

AAP1733.full .

Komlos:1991:PTS

[K OOS91] J. Komlos, A. Odlyzk o, L. Ozaro w, and L. A. Shepp. On the

prop erties of a tree-structured serv er pro cess. A nnals of Ap-

plie d Pr ob ability, 1(1):118–125, F ebruary 1991. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005984 .

Kotelenez:1992:FNR

[Kot92] P eter Kotelenez. Fluctuations in a nonlinear reaction-diffusion

mo del. A nnals of Applie d Pr ob ability, 2(3):669–694, August

1992. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005654 .

Kotelenez:1995:SNS

[Kot95] P eter Kotelenez. A sto c hastic Na vier–Stok es equation for

the v orticit y of a t w o-dimensional fluid. A nnals of Applie d

Pr ob ability, 5(4):1126–1160, No v em b er 1995. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1177004609 .

Kirsc henhofer:1996:NWD

[KP96] P eter Kirsc henhofer and Helm ut Pro dinger. The n um b er of

winners in a discrete geometrically distributed sample. A nnals

of Applie d Pr ob ability, 6(2):687–694, Ma y 1996. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1034968150 .

Komoro wski:1997:MGI

[KP97] T omasz Komoro wski and George P apanicolaou. Motion in a

Gaussian incompressible flo w. A nnals of Applie d Pr ob ability, 7

(1):229–264, F ebruary 1997. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034625261 .

Kirsc henhofer:1998:ANW

[KP98] P eter Kirsc henhofer and Helm ut Pro dinger. Addendum: “The

n um b er of winners in a discrete geometrically distributed sam-

ple”. A nnals of Applie d Pr ob ability, 8(2):647, Ma y 1998. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1028903540 .

Kyprianou:2003:POC

[KP03] A. E. Kyprianou and M. R. Pistorius. P erp etual options

and canadization through fluctuation theory . A nnals of Ap-

plie d Pr ob ability, 13(3):1077–1098, August 2003. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1060202835 .

Klupp elb erg:2004:TSD

[KP04a] Claudia Kl ¨ upp elb erg and Serguei P ergamenc h tc hik o v. The tail

of the stationary distribution of a random co efficien t AR (q)

mo del. A nnals of Applie d Pr ob ability, 14(2):971–1005, Ma y 2004.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1082737119 .

Kratz:2004:R GM

[KP04b] Marie F. Kratz and Pierre Picco. A represen tation of Gibbs

measure for the random energy mo del. A nnals of Applie d Pr ob-

ability, 14(2):651–677, Ma y 2004. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1082737106 .

Kramk o v:2016:SQB

[KP16] Dmitry Kramk o v and Sergio Pulido. A system of quadratic BS-

DEs arising in a price impact mo del. A nnals of Applie d Pr ob a-

bility, 26(2):794–817, April 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1458651820 .

Kasprzak:2023:VVS

[KP23] Mik o la j J. Kasprzak and Gio v anni P eccati. V ector-v alued statis-

tics of binomial pro cesses: Berry–Esseen b ounds in the con v ex

distance. A nnals of Applie d Pr ob ability, 33(5):3449–3492, Octo-

b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-5/Vector-

valued-statistics-of-binomial-processes--BerryEsseen-

bounds-in/10.1214/22-AAP1897.full .

Koltc hinskii:2003:BGE

[KPL03] Vladimir Koltc hinskii, Dmitriy P anc henk o, and F ernando

Lozano. Bounding the generalization error of con v ex com-

binations of classifiers: balancing the dimensionalit y and the

margins. A nnals of Applie d Pr ob ability, 13(1):213–252, Jan-

uary 2003. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1042765667.

Kyprianou:2010:EA T

[KPR10] A. E. Kyprianou, J. C. P ardo, and V. Riv ero. Exact and

asymptotic n-tuple la ws at first and last passage. A nnals of

Applie d Pr ob ability, 20(2):522–564, April 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1268143432 .

Ko ehler:1998:EFE

[KPS98] J. R. Ko ehler, A. A. Puhalskii, and B. Simon. Estimating func-

tions ev aluated b y sim ulation: a ba y esian/analytic approac h.

A nnals of Applie d Pr ob ability, 8(4):1184–1215, No v em b er 1998.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1028903377 .

Krieger:2007:SSR

[KPSC07] Abba M. Krieger, Moshe P ollak, and Ester Sam uel-Cahn. Select

sets: Rank and file. A nnals of Applie d Pr ob ability, 17(1):360–

385, F ebruary 2007. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1171377187 .

Krieger:2010:ELM

[KPSC10] Abba M. Krieger, Moshe P ollak, and Ester Sam uel-Cahn. Ex-

treme(ly) mean(ingful): Sequen tial formation of a qualit y group.

A nnals of Applie d Pr ob ability, 20(6):2261–2294, Decem b er 2010.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1287494560 .

Kanziep er:2016:WPL

[KPT

+

16] Eugene Kanziep er, Mihail P opla vskyi, Carsten Timm, Roger

T rib e, and Oleg Zab oronski. What is the probabilit y that a

large random matrix has no real eigen v alues? A nnals of Ap-

plie d Pr ob ability, 26(5):2733–2753, Octob er 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1476884302 .

Krishnan:2018:TWF

[K Q18] Arjun Krishnan and Jerem y Quastel. T racy–Widom fluctuations

for p erturbations of the log-gamma p olymer in in termediate dis-

order. A nnals of Applie d Pr ob ability, 28(6):3736–3764, Decem-

b er 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-3/Ergodicity-

of-the-underdamped-mean-field-Langevin-dynamics/10.1214/

23-AAP2036.full .

Kro ese:1992:CPS

[KS92] Dirk P

. Kro ese and V olk er Sc hmidt. A con tin uous p olling sys-

tem with general service times. A nnals of Applie d Pr ob ability,

2(4):906–927, No v em b er 1992. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005580 .

Ka j:1993:FPP

[KS93a] Ingemar Ka j and P aa v o Salminen. On a first passage problem

for branc hing Bro wnian motions. A nnals of Applie d Pr ob ability,

3(1):173–185, F ebruary 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005513 .

Ko ok:1993:TST

[KS93b] Kw ang Ho Ko ok and Ric hard F. Serfozo. T ra v el and so journ

times in sto c hastic net w orks. A nnals of Applie d Pr ob ability, 3

(1):228–252, F ebruary 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005517 .

Kwiecinski:1996:SMD

[KS96] Andrzej Kwieci ´ nski and Ryszard Szekli. Some monotonicit y and

dep endence prop erties of self-exciting p oin t pro cesses. A nnals of

Applie d Pr ob ability, 6(4):1211–1231, No v em b er 1996. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1035463329 .

Karatzas:1999:CSD

[KS99a] Ioannis Karatzas and William D. Sudderth. Con trol and stop-

ping of a diffusion pro cess on an in terv al. A nnals of Ap-

plie d Pr ob ability, 9(1):188–196, F ebruary 1999. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1029962601 .

Kramk o v:1999:AEU

[KS99b] D. Kramk o v and W. Sc hac herma y er. The asymptotic elasticit y

of utilit y functions and optimal in v estmen t in incomplete mar-

k ets. A nnals of Applie d Pr ob ability, 9(3):904–950, August 1999.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1029962818 .

Kramk o v:2003:NSC

[KS03a] D. Kramk o v and W. Sc hac herma y er. Necessary and sufficien t

conditions in the problem of optimal in v estmen t in incom-

plete mark ets. A nnals of Applie d Pr ob ability, 13(4):1504–1516,

No v em b er 2003. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1069786508 .

Kurk o v a:2003:MTJ

[KS03b] I. A. Kurk o v a and Y. M. Suho v. Malyshev’s theory and JS-

queues. asymptotics of stationary probabilities. A nnals of Ap-

plie d Pr ob ability, 13(4):1313–1354, No v em b er 2003. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1069786501 .

Kouritzin:2005:RBP

[KS05] Mic hael A. Kouritzin and W ei Sun. Rates for branc hing par-

ticle appro ximations of con tin uous-discrete filters. A nnals of

Applie d Pr ob ability, 15(4):2739–2772, No v em b er 2005. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1133965778 .

Kramk o v:2006:TTD

[KS06a] Dmitry Kramk o v and Mihai S ^ ırbu. On the t w o-times differen-

tiabilit y of the v alue functions in the problem of optimal in v est-

men t in incomplete mark ets. A nnals of Applie d Pr ob ability, 16

(3):1352–1384, August 2006. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1159804984 .

Kramk o v:2006:SA U

[KS06b] Dmitry Kramk o v and Mihai S ^ ırbu. Sensitivit y analysis of utilit y-

based prices and risk-tolerance w ealth pro cesses. A nnals of Ap-

plie d Pr ob ability, 16(4):2140–2194, No v em b er 2006. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1169065220.

Khandw a w ala:2014:BPO

[KS14] Mustafa Khandw a w ala and Ra jesh Sundaresan. Belief propa-

gation for optimal edge co v er in the random complete graph.

A nnals of Applie d Pr ob ability, 24(6):2414–2454, Decem b er 2014.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1409058036 .

Karatzas:2016:DMM

[KS16] Ioannis Karatzas and Andrey Saran tsev. Div erse mark et mo dels

of comp eting Bro wnian particles with splits and mergers. A nnals

of Applie d Pr ob ability, 26(3):1329–1361, June 2016. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1465905005 .

Kim:2024:SGS

[KS24a] Seon w o o Kim and F ederico Sau. Sp ectral gap of the symmetric

inclusion pro cess. A nnals of Applie d Pr ob ability, 34(5):4899–

4920, Octob er 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

5/Spectral-gap-of-the-symmetric-inclusion-process/10.

1214/24-AAP2085.full .

Kramk o v:2024:BMT

[KS24b] Dmitry Kramk o v and Mihai S ^ ırbu. Bac kw ard martin-

gale transp ort and Fitzpatric k functions in pseudo-Euclidean

spaces. A nnals of Applie d Pr ob ability, 34(1B):??, F ebruary

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1B/Backward-

martingale-transport-and-Fitzpatrick-functions-in-pseudo-

Euclidean-spaces/10.1214/23-AAP1998.full .

Kistler:2020:OFP

[KSS20] Nicola Kistler, Adrien Sc hertzer, and Marius A. Sc hmidt. Ori-

en ted first passage p ercolation in the mean field limit, 2. The

extremal pro cess. A nnals of Applie d Pr ob ability, 30(2):788–811,

April 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1591603222.

Kroshnin:2021:SIB

[KSS21] Alexey Kroshnin, Vladimir Sp ok oin y , and Alexandra Su-

v orik o v a. Statistical inference for Bures–W asserstein barycen-

ters. A nnals of Applie d Pr ob ability, 31(3):1264–1298, June

2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-3/Statistical-

inference-for-BuresWasserstein-barycenters/10.1214/20-

AAP1618.full .

Kro ese:2004:SPT

[KST04] D. P

. Kro ese, W. R. W. Sc heinhardt, and P

. G. T a ylor. Sp ec-

tral prop erties of the tandem Jac kson net w ork, seen as a quasi-

birth-and-death pro cess. A nnals of Applie d Pr ob ability, 14(4):

2057–2089, No v em b er 2004. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1099674089 .

Kunitomo:2003:V AE

[KT03] Naoto Kunitomo and Akihik o T ak ahashi. On v alidit y of the

asymptotic expansion approac h in con tingen t claim analysis. A n-

nals of Applie d Pr ob ability, 13(3):914–952, August 2003. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1060202831 .

Konda:2004:CRL

[KT04] Vija y R. Konda and John N. Tsitsiklis. Con v ergence rate

of linear t w o-time-scale sto c hastic appro ximation. A nnals of

Applie d Pr ob ability, 14(2):796–819, Ma y 2004. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1082737112 .

Kazi-T ani:2015:SOB

[KTPZ15] Nabil Kazi-T ani, Dylan P ossama ¨ ı, and Chao Zhou. Second-order

BSDEs with jumps: F orm ulation and uniqueness. A nnals of

Applie d Pr ob ability, 25(5):2867–2908, Octob er 2015. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1438261055 .

Kallblad:2017:OSE

[KTT17] Sigrid K¨ allblad, Xiaolu T an, and Nizar T ouzi. Optimal Sk o-

rokho d em b edding giv en full marginals and Az ´ ema–Y or p ea-

co c ks. A nnals of Applie d Pr ob ability, 27(2):686–719, April 2017.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1495764364 .

Kumar:2000:TSC

[Kum00] Sunil Kumar. Tw o-serv er closed net w orks in hea vy traffic:

diffusion limits and asymptotic optimalit y . A nnals of Ap-

plie d Pr ob ability, 10(3):930–961, August 2000. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1019487514 .

Kusuok a:1995:L TO

[Kus95] Shigeo Kusuok a. Limit theorem on option replication cost with

transaction costs. A nnals of Applie d Pr ob ability, 5(1):198–221,

F ebruary 1995. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177004836 .

Kuznetso v:2010:WHF

[Kuz10] Alexey Kuznetso v. Wiener–Hopf factorization and distribu-

tion of extrema for a family of L ´ evy pro cesses. A nnals of Ap-

plie d Pr ob ability, 20(5):1801–1830, Octob er 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1282747401 .

Klenk e:2001:SAR

[KV01] Ac him Klenk e and Remco V an Der Hofstad. Self-attractiv e ran-

dom plymers. A nnals of Applie d Pr ob ability, 11(4):1079–1115,

No v em b er 2001. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1015345396 .

Kella:1991:QSV

[KW91] Offer Kella and W ard Whitt. Queues with serv er v acations

and Levy pro cesses with secondary jump input. A nnals of Ap-

plie d Pr ob ability, 1(1):104–117, F ebruary 1991. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005983 .

Kelly:2004:FMN

[KW04] F. P

. Kelly and R. J. Williams. Fluid mo del for a net w ork op-

erating under a fair bandwidth-sharing p olicy . A nnals of Ap-

plie d Pr ob ability, 14(3):1055–1083, August 2004. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1089736278 .

Kang:2007:IPS

[KW07] W. Kang and R. J. Williams. An in v ariance principle for

semimartingale reflecting Bro wnian motions in domains with

piecewise smo oth b oundaries. A nnals of Applie d Pr ob ability,

17(2):741–779, April 2007. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1174323263 .

Kallianpur:1995:D AN

[KX95] G. Kallianpur and J. Xiong. Diffusion appro ximation of n uclear

space-v alued sto c hastic differen tial equations driv en b y P oisson

random measures. A nnals of Applie d Pr ob ability, 5(2):493–517,

Ma y 1995. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177004775 .

Kramk o v:2022:OTP

[KX22] Dmitry Kramk o v and Y an Xu. An optimal transp ort prob-

lem with bac kw ard martingale constrain ts motiv ated b y insider

trading. A nnals of Applie d Pr ob ability, 32(1):294–326, F ebru-

ary 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-1/An-optimal-

transport-problem-with-backward-martingale-constraints-

motivated-by/10.1214/21-AAP1678.full .

Kella:2010:NFS

[KY10] Offer Kella and Marc Y or. A new form ula for some linear sto c has-

tic equations with applications. A nnals of Applie d Pr ob abil-

ity, 20(2):367–381, April 2010. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1268143427 .

Klebaner:1994:EPC

[KZ94] Fima C. Klebaner and Ofer Zeitouni. The exit problem for a

class of densit y-dep enden t branc hing systems. A nnals of Ap-

plie d Pr ob ability, 4(4):1188–1205, No v em b er 1994. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177004911.

Khare:2009:R CS

[KZ09] Kshitij Khare and Hua Zhou. Rates of con v ergence of some m ul-

tiv ariate Mark o v c hains with p olynomial eigenfunctions. A nnals

of Applie d Pr ob ability, 19(2):737–777, April 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1241702249 .

Lac hal:2003:SPD

[Lac03] Aim ´ e Lac hal. Some probabilit y distributions in mo deling DNA

replication. A nnals of Applie d Pr ob ability, 13(3):1207–1230, Au-

gust 2003. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1060202839 .

Lacoin:2017:RPT

[Lac17] Hub ert Lacoin. The rounding of the phase transition for dis-

ordered pinning with stretc hed exp onen tial tails. A nnals of

Applie d Pr ob ability, 27(2):917–943, April 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1495764370 .

Lac k er:2020:CCL

[Lac20] Daniel Lac k er. On the con v ergence of closed-lo op Nash equilib-

ria to the mean field game limit. A nnals of Applie d Pr ob ability,

30(4):1693–1761, August 2020. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-30/

issue-4/On-the-convergence-of-closed-loop-Nash-equilibria-

to-the/10.1214/19-AAP1541.full .

Lacoin:2022:URS

[Lac22] Hub ert Lacoin. A univ ersalit y result for sub critical complex

Gaussian m ultiplicativ e c haos. A nnals of Applie d Pr ob ability,

32(1):269–293, F ebruary 2022. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-32/

issue-1/A-universality-result-for-subcritical-complex-

Gaussian-multiplicative-chaos/10.1214/21-AAP1677.full .

Lalley:2000:RMS

[Lal00] Stev en P

. Lalley

. On the rate of mixing for p-sh uffles. A nnals of

Applie d Pr ob ability, 10(4):1302–1321, No v em b er 2000. CODEN

Lehec:2023:LMC

[Leh23a] Joseph Lehec. The Langevin Mon te Carlo algorithm in the non-

smo oth log-conca v e case. A nnals of Applie d Pr ob ability, 33(6A):

??, Decem b er 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

6A/The-Langevin-Monte-Carlo-algorithm-in-the-non-smooth-

log/10.1214/23-AAP1935.full .

Lehmann:2023:DEB

[Leh23b] T obias Lehmann. Darwinian ev olution as Bro wnian motion on

the simplex: a geometric p ersp ectiv e on sto c hastic replicator

dynamics. A nnals of Applie d Pr ob ability, 33(1):344–375, F ebru-

ary 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-1/Darwinian-

evolution-as-Brownian-motion-on-the-simplex--A/10.1214/

22-AAP1817.full .

Lehmkuehler:2023:TCE

[Leh23c] Matthis Lehmkuehler. The trunks of CLE(4) explorations. A n-

nals of Applie d Pr ob ability, 33(5):3387–3417, Octob er 2023. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/journals/annals-of-applied-

probability/volume-33/issue-5/The-trunks-of-CLE4-explorations/

10.1214/22-AAP1895.full .

Leitner:2008:CPG

[Lei08] Johannes Leitner. Con v ex pricing b y a generalized en trop y

p enalt y . A nnals of Applie d Pr ob ability, 18(2):620–631, April

2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1206018199 .

Leja y:2016:SBM

[Lej16] An toine Leja y . The snapping out Bro wnian motion. A nnals of

Applie d Pr ob ability, 26(3):1727–1742, June 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1465905017 .

Lezaud:1998:CTB

[Lez98] P ascal Lezaud. Chernoff-t yp e b ound for finite Mark o v c hains.

A nnals of Applie d Pr ob ability, 8(3):849–867, August 1998. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1028903453 .

Li:2018:PCR

[Li18] Y ao Li. On the p olynomial con v ergence rate to nonequilibrium

steady states. A nnals of Applie d Pr ob ability, 28(6):3765–3812,

Decem b er 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1538985635 .

Li:2023:REE

[Li23] Yiting Li. Rigidit y of eigen v alues for β ensem ble in m ulti-

cut regime. A nnals of Applie d Pr ob ability, 33(6B):??, Decem-

b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-6B/Rigidity-

of-eigenvalues-for-%ce%b2-ensemble-in-multi-cut-regime/

10.1214/23-AAP1943.full .

Liggett:1995:SDT

[Lig95] Thomas M. Liggett. Surviv al of discrete time gro wth mo d-

els, with applications to orien ted p ercolation. A nnals of Ap-

plie d Pr ob ability, 5(3):613–636, August 1995. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1177004698 .

Limic:2001:LQH

[Lim01] Vlada Limic. A LIF

O queue in hea vy traffic. A nnals of

Applie d Pr ob ability, 11(2):301–331, Ma y 2001. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1015345294 .

Litterer:2012:HOR

[LL12] C. Litterer and T. Ly ons. High order recom bination and

an application to cubature on Wiener space. A nnals of Ap-

plie d Pr ob ability, 22(4):1301–1327, August 2012. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1344614196 .

Loh:2013:SCL

[LL13] P o-Shen Loh and Ey al Lub etzky

. Sto c hastic coalescence in log-

arithmic time. A nnals of Applie d Pr ob ability, 23(2):492–528,

April 2013. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1360682021 .

Laslier:2017:RLC

[LL17] Beno ^ ıt Laslier and Jean-F ran¸ cois Laslier. Reinforcemen t learn-

ing from comparisons: Three alternativ es are enough, t w o are

not. A nnals of Applie d Pr ob ability, 27(5):2907–2925, Octo-

b er 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1509696037 .

Labb e:2020:MTC

[LL20a] Cyril Labb ´ e and Hub ert Lacoin. Mixing time and cutoff for

the w eakly asymmetric simple exclusion pro cess. A nnals of Ap-

plie d Pr ob ability, 30(4):1847–1883, August 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-30/issue-4/Mixing-time-and-cutoff-for-the-weakly-

asymmetric-simple-exclusion/10.1214/19-AAP1545.full .

Lop es:2020:ETW

[LL20b] F abio Lop es and Malwina Luczak. Extinction time for the

w eak er of t w o comp eting SIS epidemics. A nnals of Applie d

Pr ob ability, 30(6):2880–2922, Decem b er 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-30/issue-6/Extinction-time-for-the-weaker-of-

two-competing-SIS-epidemics/10.1214/20-AAP1576.full .

Lac k er:2023:CLC

[LL23] Daniel Lac k er and Luc Le Flem. Closed-lo op con v ergence

for mean field games with common noise. A nnals of Ap-

plie d Pr ob ability, 33(4):2681–2733, August 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-4/Closed-loop-convergence-for-mean-field-

games-with-common-noise/10.1214/22-AAP1876.full .

Louart:2018:RMA

[LLC18] Cosme Louart, Zhen yu Liao, and Romain Couillet. A random

matrix approac h to neural net w orks. A nnals of Applie d Pr ob abil-

ity, 28(2):1190–1248, April 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1523433634.

Li:2018:MDR

[LLLZ18] Xiao ou Li, Jingc hen Liu, Jianfeng Lu, and Xiang Zhou. Mo der-

ate deviation for random elliptic PDE with small noise. A nnals

of Applie d Pr ob ability, 28(5):2781–2813, Octob er 2018. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1535443234 .

Liu:2008:ADB

[LLS08] W ei-Dong Liu, Zhengy an Lin, and Qi-Man Shao. The asymp-

totic distribution and Berry–Esseen b ound of a new test for in-

dep endence in high dimension with an application to sto c hastic

optimization. A nnals of Applie d Pr ob ability, 18(6):2337–2366,

Decem b er 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1227708921 .

Len t:1996:TGS

[LM96] Janice Len t and Hosam M. Mahmoud. On tree-gro wing

searc h strategies. A nnals of Applie d Pr ob ability, 6(4):1284–1302,

No v em b er 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1035463333 .

Lo w e:2002:SR T

[LM02] Matthias L¨ ow e and Heinric h Matzinger. Scenery reconstruc-

tion in t w o dimensions with man y colors. A nnals of Applie d

Pr ob ability, 12(4):1322–1347, No v em b er 2002. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1037125865 .

Luczak:2005:PTC

[LM05] Malwina J. Luczak and Colin McDiarmid. On the p o w er of

t w o c hoices: Balls and bins in con tin uous time. A nnals of Ap-

plie d Pr ob ability, 15(3):1733–1764, August 2005. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1121433767 .

Leja y:2006:SSO

[LM06] An toine Leja y and Miguel Martinez. A sc heme for sim ulat-

ing one-dimensional diffusion pro cesses with discon tin uous co-

efficien ts. A nnals of Applie d Pr ob ability, 16(1):107–139, F ebru-

ary 2006. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1141654283 .

Liu:2009:ORI

[LM09] Y uping Liu and Jin Ma. Optimal reinsurance/in v estmen t prob-

lems for general insurance mo dels. A nnals of Applie d Pr ob ability,

19(4):1495–1528, August 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1248700625 .

Luczak:2015:BRR

[LM15] Malwina J. Luczak and Colin McDiarmid. Balanced routing of

random calls. A nnals of Applie d Pr ob ability, 25(3):1279–1324,

June 2015. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1427124129 .

Lyb erop oulos:2021:CME

[LM21] Demetrios P

. Lyb erop oulos and Nik olaos D. Mac heras. A c har-

acterization of martingale-equiv alen t mixed comp ound P ois-

son pro cesses. A nnals of Applie d Pr ob ability, 31(2):778–805,

April 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-2/A-characterization-

of-martingale-equivalent-mixed-compound-Poisson-processes/

10.1214/20-AAP1604.full .

Lund:1996:CEC

[LMT96] Rob ert B. Lund, Sean P

. Meyn, and Ric hard L. Tw eedie. Com-

putable exp onen tial con v ergence rates for sto c hastically ordered

Mark o v pro cesses. A nnals of Applie d Pr ob ability, 6(1):218–237,

F ebruary 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034968072 .

Lem b er:2012:R CM

[LMT12] J ¨ uri Lem b er, Heinric h Matzinger, and F elip e T orres. The rate of

the con v ergence of the mean score in random sequence compari-

son. A nnals of Applie d Pr ob ability, 22(3):1046–1058, June 2012.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1337347538.

Luczak:2005:SAS

[LN05] Malwina J. Luczak and James Norris. Strong appro ximation

for the sup ermark et mo del. A nnals of Applie d Pr ob ability, 15

(3):2038–2061, August 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1121433776 .

Lanc hier:2006:SEM

[LN06a] N. Lanc hier and C. Neuhauser. A spatially explicit mo del for

comp etition among sp ecialists and generalists in a heterogeneous

en vironmen t. A nnals of Applie d Pr ob ability, 16(3):1385–1410,

August 2006. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1159804985 .

Lanc hier:2006:SSM

[LN06b] N. Lanc hier and C. Neuhauser. Sto c hastic spatial mo dels of

host-pathogen and host-m utualist in teractions I. A nnals of Ap-

plie d Pr ob ability, 16(1):448–474, F ebruary 2006. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1141654294 .

Lanc hier:2009:SEN

[LN09] N. Lanc hier and C. Neuhauser. Spatially explicit non-Mendelian

diploid mo del. A nnals of Applie d Pr ob ability, 19(5):1880–1920,

Octob er 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1255699547 .

Luczak:2013:AFV

[LN13] M. J. Luczak and J. R. Norris. Av eraging o v er fast v ariables

in the fluid limit for Mark o v c hains: Application to the su-

p ermark et mo del with memory . A nnals of Applie d Pr ob abil-

ity, 23(3):957–986, June 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1362684851 .

Last:2021:R CM

[LNS21] G ¨ un ter Last, F ranz Nestmann, and Matthias Sc h ulte. The

random connection mo del and functions of edge-mark ed P ois-

son pro cesses: Second order prop erties and normal appro xi-

mation. A nnals of Applie d Pr ob ability, 31(1):128–168, F ebru-

ary 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-1/The-

random-connection-model-and-functions-of-edge-marked-

Poisson/10.1214/20-AAP1585.full .

LeGland:2004:SUA

[LO04] F ran¸ cois Le Gland and Nadia Oudjane. Stabilit y and uniform

appro ximation of nonlinear filters using the Hilb ert metric and

application to particle filters. A nnals of Applie d Pr ob ability, 14

(1):144–187, F ebruary 2004. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1075828050 .

Leao:2013:W A W

[LO13] Doriv al Le~ ao and Alb erto Ohashi. W eak appro ximations for

Wiener functionals. A nnals of Applie d Pr ob ability, 23(4):1660–

1691, August 2013. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1371834041. See corrigendum [LO17].

Leao:2017:CW A

[LO17] Doriv al Le~ ao and Alb erto Ohashi. Corrigendum: “W eak ap-

pro ximations for Wiener functionals” [A nn. Appl. Pr ob ab. (2013)

23, 1660–1691]. A nnals of Applie d Pr ob ability, 27(2):1294–1295,

April 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1495764380. See [LO13].

Last:2023:DCG

[LO23] G ¨ un ter Last and Moritz Otto. Disagreemen t coupling of

Gibbs pro cesses with an application to P oisson appro xima-

tion. A nnals of Applie d Pr ob ability, 33(5):4091–4126, Octo-

b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-5/Disagreement-

coupling-of-Gibbs-processes-with-an-application-to-Poisson/

10.1214/22-AAP1916.full .

Loader:1992:BCP

[Loa92] Cliv e R. Loader. Boundary crossing probabilities for lo cally

P oisson pro cesses. A nnals of Applie d Pr ob ability, 2(1):199–228,

F ebruary 1992. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-2/Chromosome-

painting-How-recombination-mixes-ancestral-colors/10.

1214/20-AAP1606.full .

Landim:2023:NSD

[LPSX23] Claudio Landim, Carlos G. P ac heco, Sunder Seth uraman, and

Jianfei Xue. On a nonlinear SPDE deriv ed from a h ydro dy-

namic limit in a Sinai-t yp e random en vironmen t. A nnals of Ap-

plie d Pr ob ability, 33(1):200–237, F ebruary 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-1/On-a-nonlinear-SPDE-derived-from-a-

hydrodynamic-limit-in/10.1214/22-AAP1813.full .

Lam b erton:2004:W CT

[LPT04] Damien Lam b erton, Gilles P ag ` es, and Pierre T arr ` es. When can

the t w o-armed bandit algorithm b e trusted? A nnals of Ap-

plie d Pr ob ability, 14(3):1424–1454, August 2004. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1089736291 .

Lijoi:2008:BNE

[LPW08] An tonio Lijoi, Igor Pr ¨ unster, and Stephen G. W alk er. Ba y esian

nonparametric estimators deriv ed from conditional Gibbs struc-

tures. A nnals of Applie d Pr ob ability, 18(4):1519–1547, Au-

gust 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1216677130. See note [LPW14 ].

Lijoi:2014:NBN

[LPW14] An tonio Lijoi, Igor Pr ¨ unster, and Stephen G. W alk er. A note

on “Ba y esian nonparametric estimators deriv ed from conditional

Gibbs structures”. A nnals of Applie d Pr ob ability, 24(1):447–448,

F ebruary 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1389278731. See [LPW08 ].

Last:2017:CFI

[LPZ17] G ¨ un ter Last, Mathew D. P enrose, and Sergei Zuy ev. On the

capacit y functional of the infinite cluster of a Bo olean mo del.

A nnals of Applie d Pr ob ability, 27(3):1678–1701, June 2017. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/euclid.aoap/1500451238 .

Last:2024:CCF

[LPZ24] G ¨ un ter Last, Mathew D. P enrose, and Sergei Zuy ev. Correc-

tions: On the capacit y functional of the infinite cluster of a

Bo olean mo del. A nnals of Applie d Pr ob ability, 34(3):3370–3374,

June 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-3/Corrections-

-On-the-capacity-functional-of-the-infinite-cluster/

10.1214/23-AAP2043.full .

Li:1999:ABI

[LR99] Deli Li and T. D. Rogers. Asymptotic b eha vior for iterated

functions of random v ariables. A nnals of Applie d Pr ob ability, 9

(4):1175–1201, No v em b er 1999. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1029962869 .

Liu:2000:L TM

[LR00] Quansheng Liu and Alain Rouault. Limit theorems for Man-

delbrot’s m ultiplicativ e cascades. A nnals of Applie d Pr ob a-

bility, 10(1):218–239, F ebruary 2000. CODEN ???? ISSN

1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1019737670; http://

www.jstor.org/stable/2667193 .

Li:2006:SSL

[LR06] Deli Li and Andrew Rosalsky

. Some strong limit theorems for

the largest en tries of sample correlation matrices. A nnals of

Applie d Pr ob ability, 16(1):423–447, F ebruary 2006. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1141654293 .

Litv ak:2012:SA C

[LR12] Nelly Litv ak and Philipp e Rob ert. A scaling analysis of a cat and

mouse Mark o v c hain. A nnals of Applie d Pr ob ability, 22(2):792–

826, April 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1333372013.

Lindb erg:2013:EDR

[LR13] Carl Lindb erg and Holger Ro otz ´ en. Error distributions for ran-

dom grid appro ximations of m ultidimensional sto c hastic in te-

grals. A nnals of Applie d Pr ob ability, 23(2):834–857, April 2013.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1360682031 .

Li:2014:PEF

[LR14] Lib o Li and Marek Rutk o wski. Progressiv e enlargemen ts

of filtrations with pseudo-honest times. A nnals of Applie d

Pr ob ability, 24(4):1509–1553, August 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1400073656 .

Lipsh utz:2018:DDS

[LR18] Da vid Lipsh utz and Ka vita Ramanan. On directional deriv ativ es

of Sk orokho d maps in con v ex p olyhedral domains. A nnals of

Applie d Pr ob ability, 28(2):688–750, April 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1523433623 .

Lac hieze-Rey:2019:NCN

[LR19] Rapha ¨ el Lac hi ` eze-Rey

. Normal con v ergence of nonlo calised ge-

ometric functionals and shot-noise excursions. A nnals of Ap-

plie d Pr ob ability, 29(5):2613–2653, Octob er 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/euclid.aoap/1571385618 .

Lagarias:2021:BLM

[LR21] Jeffrey C. Lagarias and Brad Ro dgers. Band-limited mimicry

of p oin t pro cesses b y p oin t pro cesses supp orted on a lat-

tice. A nnals of Applie d Pr ob ability, 31(1):351–376, F ebruary

2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-1/Band-

limited-mimicry-of-point-processes-by-point-processes-

supported/10.1214/20-AAP1592.full .

Legried:2024:PSA

[LR24] Brandon Legried and Sebastien Ro c h. P airwise sequence align-

men t at arbitrarily large ev olutionary distance. A nnals of Ap-

plie d Pr ob ability, 34(3):2714–2732, June 2024. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-34/issue-3/Pairwise-sequence-alignment-at-arbitrarily-

large-evolutionary-distance/10.1214/23-AAP2009.full .

Leadb etter:1998:DT A

[LRdH98] M. Ross Leadb etter, Holger Ro otz ´ en, and Laurens de Haan. On

the distribution of tail arra y sums for strongly mixing station-

ary sequences. A nnals of Applie d Pr ob ability, 8(3):868–885, Au-

gust 1998. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1028903454 .

Lac hieze-Rey:2015:R CR

[LRM15] Raphael Lac hieze-Rey and Ily a Molc hano v. Regularit y condi-

tions in the realisabilit y problem with applications to p oin t pro-

cesses and random closed sets. A nnals of Applie d Pr ob ability,

25(1):116–149, F ebruary 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1418740181 .

Lac hieze-Rey:2017:NBE

[LRP17] Rapha ¨ el Lac hi ` eze-Rey and Gio v anni P eccati. New Berry–Esseen

b ounds for functionals of binomial p oin t pro cesses. A nnals of Ap-

plie d Pr ob ability, 27(4):1992–2031, August 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/euclid.aoap/1504080024 .

Lac hieze-Rey:2022:QTS

[LRPY22] Rapha ¨ el Lac hi ` eze-Rey

, Gio v anni P eccati, and Xiao c h uan

Y ang. Quan titativ e t w o-scale stabilization on the P oisson

space. A nnals of Applie d Pr ob ability, 32(4):3085–3145, Au-

gust 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-4/Quantitative-

two-scale-stabilization-on-the-Poisson-space/10.1214/

21-AAP1768.full .

Latuszynski:2013:A GS

[ LRR13] Krzysztof

Latuszy ´ nski, Gareth O. Rob erts, and Jeffrey S. Rosen-

thal. Adaptiv e Gibbs samplers and related MCMC metho ds.

A nnals of Applie d Pr ob ability, 23(1):66–98, F ebruary 2013. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1359124382.

Ley:2017:DBN

[LRS17] Christophe Ley

, Gesine Reinert, and Yvik Sw an. Distances b e-

t w een nested densities and a measure of the impact of the prior in

Ba y esian statistics. A nnals of Applie d Pr ob ability, 27(1):216–241,

F ebruary 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1488790827 .

Lac hieze-Rey:2019:NAS

[LRSY19] Rapha ¨ el Lac hi ` eze-Rey

, Matthias Sc h ulte, and J. E. Y ukic h.

Normal appro ximation for stabilizing functionals. A nnals of

Applie d Pr ob ability, 29(2):931–993, April 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1548298934 .

Latouc he:2003:TMA

[LR T03] Guy Latouc he, Marie-Ange Remic he, and P eter T a ylor. T ran-

sien t Mark o v arriv al pro cesses. A nnals of Applie d Pr ob ability,

13(2):628–640, Ma y 2003. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1050689597 .

Lac k er:2023:L W C

[LR W23] Daniel Lac k er, Ka vita Ramanan, and Ruo yu W u. Lo cal

w eak con v ergence for sparse net w orks of in teracting pro-

cesses. A nnals of Applie d Pr ob ability, 33(2):643–688, April

2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-2/Local-

weak-convergence-for-sparse-networks-of-interacting-

processes/10.1214/22-AAP1830.full .

Luen:2006:NPT

[LRZ06] Brad Luen, Ka vita Ramanan, and Ilze Ziedins. Nonmonotonicit y

of phase transitions in a loss net w ork with con trols. A nnals

of Applie d Pr ob ability, 16(3):1528–1562, August 2006. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1159804990 .

Lev en tal:1995:NSC

[LS95] Shlomo Lev en tal and An tolii V. Sk oroho d. A necessary and suffi-

cien t condition for absence of arbitrage with tame p ortfolios. A n-

nals of Applie d Pr ob ability, 5(4):906–925, No v em b er 1995. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1177004599 .

Lev en tal:1997:PHO

[LS97] Shlomo Lev en tal and Anatolii V. Sk oroho d. On the p ossibilit y

of hedging options in the presence of transaction costs. A nnals

of Applie d Pr ob ability, 7(2):410–443, Ma y 1997. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1034625338 .

Last:2000:SSF

[LS00] G. Last and R. Sc hassb erger. On stationary sto c hastic flo ws and

P alm probabilities of surface pro cesses. A nnals of Applie d Pr ob-

ability, 10(2):463–492, Ma y 2000. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1019487351 .

Lahiri:2009:BET

[LS09] S. N. Lahiri and S. Sun. A Berry–Esseen theorem for sample

quan tiles under w eak dep endence. A nnals of Applie d Pr ob ability,

19(1):108–126, F ebruary 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1235140334 .

Lanc hier:2013:F OD

[LS13] Nicolas Lanc hier and St ylianos Scarlatos. Fixation in the one-

dimensional Axelro d mo del. A nnals of Applie d Pr ob ability, 23

(6):2538–2559, Decem b er 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1382447697 .

Lucon:2014:MFL

[LS14] Eric Lu¸ con and Wilhelm Stannat. Mean field limit for dis-

ordered diffusions with singular in teractions. A nnals of Ap-

plie d Pr ob ability, 24(5):1946–1993, Octob er 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1403812367 .

Lang:2015:IGR

[LS15] Annik a Lang and Christoph Sc h w ab. Isotropic Gaussian random

fields on the sphere: Regularit y , fast sim ulation and sto c hastic

partial differen tial equations. A nnals of Applie d Pr ob ability, 25

(6):3047–3094, Decem b er 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1443703769 .

Lee:2016:TWD

[LS16a] Ji Oon Lee and Kevin Sc hnelli. T racy–Widom distribution

for the largest eigen v alue of real sample co v ariance matrices

with general p opulation. A nnals of Applie d Pr ob ability, 26(6):

3786–3839, Decem b er 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1481792600 .

Lucon:2016:TGN

[LS16b] Eric Lu¸ con and Wilhelm Stannat. T ransition from Gaussian

to non-Gaussian fluctuations for mean-field diffusions in spatial

in teraction. A nnals of Applie d Pr ob ability, 26(6):3840–3909, De-

cem b er 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1481792601 .

Lalley:2017:CPR

[LS17a] Stev en Lalley and W ei Su. Con tact pro cesses on random regu-

lar graphs. A nnals of Applie d Pr ob ability, 27(4):2061–2097, Au-

gust 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1504080026 .

Leobac her:2017:SOM

[LS17b] Gun ther Leobac her and Mic haela Sz¨ olgy en yi. A strong order 1/2

metho d for m ultidimensional SDEs with discon tin uous drift. A n-

nals of Applie d Pr ob ability, 27(4):2383–2418, August 2017. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/euclid.aoap/1504080036. See

correction [LS19].

Leon:2018:HSF

[LS18] Jos ´ e R. Le´ on and Adeline Samson. Hyp o elliptic sto c hastic

FitzHugh–Nagumo neuronal mo del: Mixing, up-crossing and es-

timation of the spik e rate. A nnals of Applie d Pr ob ability, 28

(4):2243–2274, August 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1533780272.

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1287494563 .

Litv ak:2004:MTT

[LvZ04] Nelly Litv ak and Willem R. v an Zw et. On the minimal tra v el

time needed to collect n items on a circle. A nnals of Ap-

plie d Pr ob ability, 14(2):881–902, Ma y 2004. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1082737116 .

Lagarias:1992:PTS

[L W92] J. C. Lagarias and A. W eiss. The 3x + 1 problem: Tw o sto c has-

tic mo dels. A nnals of Applie d Pr ob ability, 2(1):229–261, F ebru-

ary 1992. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005779 .

Liu:2014:MSH

[L W14] Y unan Liu and W ard Whitt. Man y-serv er hea vy-traffic limit

for queues with time-v arying parameters. A nnals of Ap-

plie d Pr ob ability, 24(1):378–421, F ebruary 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1389278729 .

Leite:2019:CLA

[L W19] Saul C. Leite and Ruth J. Williams. A constrained Langevin

appro ximation for c hemical reaction net w orks. A nnals of Ap-

plie d Pr ob ability, 29(3):1541–1608, June 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1550566837 .

Lu:2022:E

[L W22] Jianfeng Lu and Lihan W ang. On explicit L

2

-con v ergence rate

estimate for piecewise deterministic Mark o v pro cesses in MCMC

algorithms. A nnals of Applie d Pr ob ability, 32(2):1333–1361,

April 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-2/On-explicit-

L2-convergence-rate-estimate-for-piecewise-deterministic-

Markov/10.1214/21-AAP1710.full .

Liu:2014:CDE

[LX14] Jingc hen Liu and Gong jun Xu. On the conditional distributions

and the efficien t sim ulations of exp onen tial in tegrals of Gaussian

random fields. A nnals of Applie d Pr ob ability, 24(4):1691–1738,

August 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1400073661 .

Li:2017:PCE

[L Y17] Y ao Li and Lai-Sang Y oung. P olynomial con v ergence to equi-

librium for a system of in teracting particles. A nnals of Ap-

plie d Pr ob ability, 27(1):65–90, F ebruary 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1488790822 .

Lacoin:2022:MEB

[L Y22] Hub ert Lacoin and Shang jie Y ang. Metastabilit y for expanding

bubbles on a stic ky substrate. A nnals of Applie d Pr ob ability, 32

(5):3408–3449, Octob er 2022. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-32/

issue-5/Metastability-for-expanding-bubbles-on-a-sticky-

substrate/10.1214/21-AAP1763.full .

Lacoin:2024:MT A

[L Y24] Hub ert Lacoin and Shang jie Y ang. Mixing time for the

asymmetric simple exclusion pro cess in a random en viron-

men t. A nnals of Applie d Pr ob ability, 34(1A):??, F ebruary

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1A/Mixing-

time-for-the-asymmetric-simple-exclusion-process-in-

a/10.1214/23-AAP1967.full .

Li:2019:GCS

[L YZ19] P ei-Sen Li, Xu Y ang, and Xiao w en Zhou. A general con tin uous-

state nonlinear branc hing pro cess. A nnals of Applie d Pr ob ability,

29(4):2523–2555, August 2019. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1563869049 .

Ly ons:1998:NTG

[LZ98] Russell Ly ons and Kevin Zum brun. Normalit y of tree-gro wing

searc h strategies. A nnals of Applie d Pr ob ability, 8(1):112–130,

F ebruary 1998. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1027961036.

Li:2006:CTM

[LZ06] Xun Li and Xun Y u Zhou. Con tin uous-time mean-v ariance ef-

ficiency: the 80% rule. A nnals of Applie d Pr ob ability, 16(4):

1751–1763, No v em b er 2006. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1169065206 .

Larsen:2013:UMU

[L

ˇ

Z13] Kasp er Larsen and Gordan

ˇ

Zitk o vi ´ c. On utilit y maximization

under con v ex p ortfolio constrain ts. A nnals of Applie d Pr ob abil-

ity, 23(2):665–692, April 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1360682026 .

Liu:2023:CTM

[LZ23] Song-Hao Liu and Zh uo-Song Zhang. Cram ´ er-t yp e mo derate

deviations under lo cal dep endence. A nnals of Applie d Pr ob abil-

ity, 33(6A):??, Decem b er 2023. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-33/

issue-6A/Cram%c3%a9r-type-moderate-deviations-under-

local-dependence/10.1214/23-AAP1931.full .

La v enan t:2024:TMT

[LZKS24] Hugo La v enan t, Stephen Zhang, Y oung-Heon Kim, and Ge-

offrey Sc hiebinger. T o w ard a mathematical theory of tra jec-

tory inference. A nnals of Applie d Pr ob ability, 34(1A):??, F ebru-

ary 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1A/Toward-

a-mathematical-theory-of-trajectory-inference/10.1214/

23-AAP1969.full .

Li:2021:GCT

[LZL21] Jia Li, Congshan Zhang, and Y unxiao Liu. Gliv enk o-

Can telli theorems for in tegrated functionals of sto c hastic pro-

cesses. A nnals of Applie d Pr ob ability, 31(4):1914–1943, Au-

gust 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-4/GlivenkoCantelli-

theorems-for-integrated-functionals-of-stochastic-processes/

10.1214/20-AAP1637.full.

Maglaras:2000:DRP

[Mag00] Constan tinos Maglaras. Discrete-review p olicies for sc heduling

sto c hastic net w orks: tra jectory trac king and fluid-scale asymp-

totic optimalit y . A nnals of Applie d Pr ob ability, 10(3):897–929,

August 2000. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1019487513 .

Mahmoud:1994:SLH

[Mah94] Hosam M. Mahmoud. A strong la w for the heigh t of random

binary p yramids. A nnals of Applie d Pr ob ability, 4(3):923–932,

August 1994. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177004977 .

Ma jewski:2006:SPL

[Ma j06] Kurt Ma jewski. Sample path large deviations for m ulticlass

feedforw ard queueing net w orks in critical loading. A nnals of

Applie d Pr ob ability, 16(4):1893–1924, No v em b er 2006. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1169065211 .

Malrieu:2003:CEG

[Mal03] Floren t Malrieu. Con v ergence to equilibrium for gran ular media

equations and their Euler sc hemes. A nnals of Applie d Pr ob abil-

ity, 13(2):540–560, Ma y 2003. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1050689593 .

Mendoza-Arriaga:2014:TCC

[MAL14] Rafael Mendoza-Arriaga and V adim Linetsky

. Time-c hanged

CIR default in tensities with t w o-sided mean-rev erting jumps.

A nnals of Applie d Pr ob ability, 24(2):811–856, April 2014. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1394465372 .

Mannion:1993:PRM

[Man93] Da vid Mannion. Pro ducts of 2 × 2 random matrices. A nnals of

Applie d Pr ob ability, 3(4):1189–1218, No v em b er 1993. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1177005279.

Maansson:1999:P A C

[M ˚ an99] Marianne M ˚ ansson. P oisson appro ximation in connection with

clustering of random p oin ts. A nnals of Applie d Pr ob ability, 9(2):

465–492, Ma y 1999. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1029962751 .

Marquez:1997:CRA

[M´ ar97] Da vid M´ arquez. Con v ergence rates for annealing diffusion pro-

cesses. A nnals of Applie d Pr ob ability, 7(4):1118–1139, No v em-

b er 1997. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1043862427 .

Martin:2001:PPF

[Mar01] James B. Martin. P oin t pro cesses in fast Jac kson net w orks. A n-

nals of Applie d Pr ob ability, 11(3):650–663, August 2001. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1015345344 .

Marc hand:2002:SIT

[Mar02] R. Marc hand. Strict inequalities for the time constan t in first

passage p ercolation. A nnals of Applie d Pr ob ability, 12(3):1001–

1038, August 2002. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1031863179 .

Marc k ert:2008:LPG

[Mar08] Jean-F ran¸ cois Marc k ert. The lineage pro cess in Galton–W atson

trees and globally cen tered discrete snak es. A nnals of Ap-

plie d Pr ob ability, 18(1):209–244, F ebruary 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1199890021 .

Martinsson:2016:UFP

[Mar16] Anders Martinsson. Unorien ted first-passage p ercolation on the

n-cub e. A nnals of Applie d Pr ob ability, 26(5):2597–2625, Octo-

b er 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1476884298.

Marshall:2019:AMH

[Mar19] Nic holas F. Marshall. Appro ximating mixed H¨ older functions

using random samples. A nnals of Applie d Pr ob ability, 29(5):

2988–3005, Octob er 2019. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1571385627 .

Mase:1995:CMP

[Mas95] Shigeru Mase. Consistency of the maxim um pseudo-lik eliho o d

estimator of con tin uous state space Gibbsian pro cesses. A nnals

of Applie d Pr ob ability, 5(3):603–612, August 1995. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177004697 .

Massoulie:2007:SPP

[Mas07] Lauren t Massouli ´ e. Structural prop erties of prop ortional fair-

ness: Stabilit y and insensitivit y . A nnals of Applie d Pr ob abil-

ity, 17(3):809–839, June 2007. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1179839175 .

Matzinger:2005:R TC

[Mat05] Heinric h Matzinger. Reconstructing a t w o-color scenery b y ob-

serving it along a simple random w alk path. A nnals of Ap-

plie d Pr ob ability, 15(1B):778–819, F ebruary 2005. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1107271668 .

Ma yb erry:2009:GPC

[Ma y09] John Ma yb erry

. Gaussian p erturbations of circle maps: a sp ec-

tral approac h. A nnals of Applie d Pr ob ability, 19(3):1143–1171,

June 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1245071022 .

McDiarmid:1995:MPB

[McD95] Colin McDiarmid. Minimal p ositions in a branc hing random

w alk. A nnals of Applie d Pr ob ability, 5(1):128–139, F ebruary

1995. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177004832.

McDonald:1999:AFP

[McD99] D. R. McDonald. Asymptotics of first passage times for random

w alk in an orthan t. A nnals of Applie d Pr ob ability, 9(1):110–145,

F ebruary 1999. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1029962599 .

Meyn:1994:SGJ

[MD94] S. P

. Meyn and D. Do wn. Stabilit y of generalized Jac kson

net w orks. A nnals of Applie d Pr ob ability, 4(1):124–148, F ebru-

ary 1994. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005203 .

Miclo:2001:GIP

[MD01] L. Miclo and P

. Del Moral. Genealogies and increasing propa-

gation of c haos for F eynman–Kac and genetic mo dels. A nnals

of Applie d Pr ob ability, 11(4):1166–1198, No v em b er 2001. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1015345399 .

Ma:2018:SEG

[MD18] Ruib o Ma and Ric k Durrett. A simple ev olutionary game arising

from the study of the role of IGF-I I in pancreatic cancer. A nnals

of Applie d Pr ob ability, 28(5):2896–2921, Octob er 2018. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1535443237 .

Meilijson:2009:A CD

[Mei09] Isaac Meilijson. On the adjustmen t co efficien t, dra wdo wns

and lundb erg-t yp e b ounds for random w alk. A nnals of Ap-

plie d Pr ob ability, 19(3):1015–1025, June 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1245071017 .

Mek a:2015:PT A

[Mek15] Ragh u Mek a. A p olynomial time appro ximation sc heme for

computing the suprem um of Gaussian pro cesses. A nnals of

Applie d Pr ob ability, 25(2):465–476, April 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1424355120.

Mairesse:2007:R GB

[MM07] Jean Mairesse and F r ´ ed ´ eric Math ´ eus. Randomly gro wing braid

on three strands and the man ta ra y . A nnals of Applie d Pr ob a-

bility, 17(2):502–536, April 2007. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1174323255 .

Mertik op oulos:2010:ERB

[MM10] P ana y otis Mertik op oulos and Aris L. Moustak as. The emergence

of rational b eha vior in the presence of sto c hastic p erturbations.

A nnals of Applie d Pr ob ability, 20(4):1359–1388, August 2010.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1279638789 .

McGoff:2022:GPC

[MMN22] Kevin McGoff, Sa y an Mukherjee, and Andrew B. Nob el.

Gibbs p osterior con v ergence and the thermo dynamic formal-

ism. A nnals of Applie d Pr ob ability, 32(1):461–496, F ebruary

2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-1/Gibbs-

posterior-convergence-and-the-thermodynamic-formalism/

10.1214/21-AAP1685.full .

MacPhee:2007:MCM

[MMPP07] Iain MacPhee, Mikhail Menshik o v, Dimitri P etritis, and Serguei

P op o v. A Mark o v c hain mo del of a p olling system with pa-

rameter regeneration. A nnals of Applie d Pr ob ability, 17(5/6):

1447–1473, Octob er 2007. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1191419172 .

MacPhee:2008:PSP

[MMPP08] Iain MacPhee, Mikhail Menshik o v, Dimitri P etritis, and Serguei

P op o v. P olling systems with parameter regeneration, the gen-

eral case. A nnals of Applie d Pr ob ability, 18(6):2131–2155, De-

cem b er 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1227708914 .

MacPhee:2006:PTR

[MMPV06] I. M. MacPhee, M. V. Menshik o v, S. P op o v, and S. V olk o v.

P erio dicit y in the transien t regime of exhaustiv e p olling systems.

A nnals of Applie d Pr ob ability, 16(4):1816–1850, No v em b er 2006.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1169065209 .

Ma jk a:2020:NBS

[MMS20] Mateusz B. Ma jk a, Aleksandar Mijato vi ´ c, and Luk asz Szpruc h.

Nonasymptotic b ounds for sampling algorithms without log-

conca vit y . A nnals of Applie d Pr ob ability, 30(4):1534–1581, Au-

gust 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-4/Nonasymptotic-

bounds-for-sampling-algorithms-without-log-concavity/

10.1214/19-AAP1535.full .

Moharrami:2021:PMP

[MMX21] Mehrdad Moharrami, Cristopher Mo ore, and Jiaming Xu. The

plan ted matc hing problem: Phase transitions and exact re-

sults. A nnals of Applie d Pr ob ability, 31(6):2663–2720, Decem-

b er 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-6/The-

planted-matching-problem-Phase-transitions-and-exact-

results/10.1214/20-AAP1660.full .

Mathew:1997:IPC

[MN97] Thomas Mathew and Kenneth Nordstr¨ om. Inequalities for the

probabilit y con ten t of a rotated ellipse and related sto c has-

tic domination results. A nnals of Applie d Pr ob ability, 7(4):

1106–1117, No v em b er 1997. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1043862426 .

Mahmoud:2003:DDR

[MN03] Hosam M. Mahmoud and Ralph Neininger. Distribution of

distances in random binary searc h trees. A nnals of Ap-

plie d Pr ob ability, 13(1):253–276, Jan uary 2003. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1042765668 .

Mourrat:2017:SLC

[MN17] Jean-Christophe Mourrat and James Nolen. Scaling limit of the

corrector in sto c hastic homogenization. A nnals of Applie d Pr ob a-

bility, 27(2):944–959, April 2017. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1495764371 .

Mueller:2022:SPM

[MN22] Carl Mueller and Ey al Neuman. Scaling prop erties of a mo ving

p olymer. A nnals of Applie d Pr ob ability, 32(6):4251–4278, De-

cem b er 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-6/Scaling-

properties-of-a-moving-polymer/10.1214/22-AAP1785.full .

Mueller:2023:ERS

[MN23] Carl Mueller and Ey al Neuman. The effectiv e radius of self re-

p elling elastic manifolds. A nnals of Applie d Pr ob ability, 33(6B):

??, Decem b er 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

6B/The-effective-radius-of-self-repelling-elastic-manifolds/

10.1214/23-AAP1956.full .

Mandjes:2009:CSF

[MNG09] Mic hel Mandjes, Ilkk a Norros, and P eter Glynn. On con v ergence

to stationarit y of fractional Bro wnian storage. A nnals of Ap-

plie d Pr ob ability, 19(4):1385–1403, August 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1248700622 .

Morris:2014:MTC

[MNP14] Ben Morris, W eiy ang Ning, and Y uv al P eres. Mixing time of the

card-cyclic-to-random sh uffle. A nnals of Applie d Pr ob ability, 24

(5):1835–1849, Octob er 2014. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1403812363 .

Mossel:2016:BPR

[MNS16] Elc hanan Mossel, Jo e Neeman, and Allan Sly

. Belief prop-

agation, robust reconstruction and optimal reco v ery of blo c k

mo dels. A nnals of Applie d Pr ob ability, 26(4):2211–2256, Au-

gust 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1472745457.

Manole:2024:SCR

[MNW24] T udor Manole and Jonathan Niles-W eed. Sharp con v er-

gence rates for empirical optimal transp ort with smo oth

costs. A nnals of Applie d Pr ob ability, 34(1B):??, F ebruary

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1B/Sharp-

convergence-rates-for-empirical-optimal-transport-with-

smooth-costs/10.1214/23-AAP1986.full .

Mono yios:2022:DOC

[Mon22] Mic hael Mono yios. Dualit y for optimal consumption under

no un b ounded profit with b ounded risk. A nnals of Applie d

Pr ob ability, 32(5):3572–3613, Octob er 2022. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-32/issue-5/Duality-for-optimal-consumption-under-

no-unbounded-profit-with-bounded/10.1214/21-AAP1767.

full .

Monmarc he:2024:EAH

[Mon24] Pierre Monmarc h ´ e. An en tropic approac h for Hamiltonian

Mon te Carlo: The idealized case. A nnals of Applie d Pr ob abil-

ity, 34(2):2243–2293, April 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-2/An-entropic-approach-for-Hamiltonian-Monte-Carlo-

-The-idealized/10.1214/23-AAP2021.full .

Morro w:1992:LDR

[Mor92] Gregory J. Morro w. Large deviation results for a class of Mark o v

c hains with application to an infinite alleles mo del of p opulation

genetics. A nnals of Applie d Pr ob ability, 2(4):857–905, No v em-

b er 1992. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005579 .

Mora:2005:NSC

[Mor05] Carlos M. Mora. Numerical solution of conserv ativ e finite-

dimensional sto c hastic Sc hr¨ odinger equations. A nnals of Ap-

plie d Pr ob ability, 15(3):2144–2171, August 2005. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1121433780.

Morris:2006:MTS

[Mor06] Ben Morris. The mixing time for simple exclusion. A nnals of

Applie d Pr ob ability, 16(2):615–635, Ma y 2006. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1151592245 .

Mossel:2001:R TB

[Mos01] Elc hanan Mossel. Reconstruction on trees: Beating the second

eigen v alue. A nnals of Applie d Pr ob ability, 11(1):285–300, F ebru-

ary 2001. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

998926994 .

Moun tford:2001:ERA

[Mou01] T om Moun tford. An extension of a result of andjel. A nnals

of Applie d Pr ob ability, 11(2):405–418, Ma y 2001. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1015345297 .

Mourrat:2020:HJE

[Mou20] J.-C. Mourrat. Hamilton–Jacobi equations for finite-rank matrix

inference. A nnals of Applie d Pr ob ability, 30(5):2234–2260, Octo-

b er 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-5/HamiltonJacobi-

equations-for-finite-rank-matrix-inference/10.1214/19-

AAP1556.full .

Mo y al:2015:GBS

[Mo y15] P

. Mo y al. A generalized bac kw ard sc heme for solving non-

monotonic sto c hastic recursions. A nnals of Applie d Pr ob abil-

ity, 25(2):582–599, April 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1424355124 .

Moun tford:1995:W CD

[MP95] T. Moun tford and B. Prabhak ar. On the w eak con v ergence of

departures from an infinite series of ·/

M /1 queues. A nnals of

Applie d Pr ob ability, 5(1):121–127, F ebruary 1995. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177004831.

Mandelbaum:1998:SDS

[MP98] Avi Mandelbaum and Gennady P ats. State-dep enden t sto c hastic

net w orks. P art I. Appro ximations and applications with con tin u-

ous diffusion limits. A nnals of Applie d Pr ob ability, 8(2):569–646,

Ma y 1998. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1028903539 .

Madras:1999:ISF

[MP99] Neal Madras and Mauro Piccioni. Imp ortance sampling for

families of distributions. A nnals of Applie d Pr ob ability, 9(4):

1202–1225, No v em b er 1999. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1029962870 .

Mazza:2001:DFP

[MP01] Christian Mazza and Didier Piau. Dubins-freedman pro cesses

and R

C filters. A nnals of Applie d Pr ob ability, 11(4):1330–1352,

No v em b er 2001. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1015345405 .

Mossel:2003:IFT

[MP03] Elc hanan Mossel and Y uv al P eres. Information flo w on trees.

A nnals of Applie d Pr ob ability, 13(3):817–844, August 2003. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1060202828 .

Mokk adem:2006:CRA

[MP06] Ab delk ader Mokk adem and Mariane P elletier. Con v ergence rate

and a v eraging of nonlinear t w o-time-scale sto c hastic appro xima-

tion algorithms. A nnals of Applie d Pr ob ability, 16(3):1671–1702,

August 2006. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1159804996 .

Mason:2009:ANP

[MP09] Da vid M. Mason and W olfgang P olonik. Asymptotic normalit y

of plug-in lev el set estimates. A nnals of Applie d Pr ob ability,

19(3):1108–1142, June 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1245071021.

McSw eeney:2014:SIB

[MP14] John K. McSw eeney and Lea P op o vic. Sto c hastically-induced

bistabilit y in c hemical reaction systems. A nnals of Ap-

plie d Pr ob ability, 24(3):1226–1268, June 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1398258100 .

Mo y al:2017:IMQ

[MP17] P ascal Mo y al and Ohad P erry

. On the instabilit y of matc hing

queues. A nnals of Applie d Pr ob ability, 27(6):3385–3434, Decem-

b er 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1513328704 .

Muller:2020:OCC

[MP20] T obias M ¨ uller and Mathew D. P enrose. Optimal Cheeger cuts

and bisections of random geometric graphs. A nnals of Ap-

plie d Pr ob ability, 30(3):1458–1483, June 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-30/issue-3/Optimal-Cheeger-cuts-and-bisections-

of-random-geometric-graphs/10.1214/19-AAP1534.full .

Mitsc he:2021:L TC

[MP21] Dieter Mitsc he and Mathew D. P enrose. Limit theory

of com binatorial optimization for random geometric graphs.

A nnals of Applie d Pr ob ability, 31(6):2721–2771, Decem b er

2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-6/Limit-

theory-of-combinatorial-optimization-for-random-geometric-

graphs/10.1214/20-AAP1661.full .

Maillard:2022:IF C

[MP22a] P ascal Maillard and Elliot P aquette. In terv al fragmen tations

with c hoice: Equidistribution and the ev olution of tagged frag-

men ts. A nnals of Applie d Pr ob ability, 32(5):3537–3571, Octo-

b er 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-5/Interval-

fragmentations-with-choice--Equidistribution-and-the-

evolution-of/10.1214/21-AAP1766.full.

Mossel:2006:LNP

[MR06b] Elc hanan Mossel and S ´ ebastien Ro c h. Learning nonsingular ph y-

logenies and hidden Mark o v mo dels. A nnals of Applie d Pr ob a-

bility, 16(2):583–614, Ma y 2006. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1151592244 .

Mora:2008:BPN

[MR08] Carlos M. Mora and Rolando Reb olledo. Basic prop erties of non-

linear sto c hastic Sc hr¨ odinger equations driv en b y Bro wnian mo-

tions. A nnals of Applie d Pr ob ability, 18(2):591–619, April 2008.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1206018198 .

Mohamed:2010:DT A

[MR10] Han ` ene Mohamed and Philipp e Rob ert. Dynamic tree al-

gorithms. A nnals of Applie d Pr ob ability, 20(1):26–51, F ebru-

ary 2010. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1262962317 .

Mossel:2012:PMC

[MR12] Elc hanan Mossel and Sebastien Ro c h. Ph ylogenetic mixtures:

Concen tration of measure in the large-tree limit. A nnals of

Applie d Pr ob ability, 22(6):2429–2459, Decem b er 2012. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1353695958 .

Mossel:2017:DBS

[MR17] Elc hanan Mossel and Sebastien Ro c h. Distance-based sp ecies

tree estimation under the coalescen t: Information-theoretic

trade-off b et w een n um b er of lo ci and sequence length. A nnals of

Applie d Pr ob ability, 27(5):2926–2955, Octob er 2017. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/euclid.aoap/1509696038 .

Mik osc h:2002:NT A

[MRRS02] Thomas Mik osc h, Sidney Resnic k, Holger Ro otz ´ en, and Alwin

Stegeman. Is net w ork traffic appriximated b y stable L ´ evy motion

or fractional Bro wnian motion? A nnals of Applie d Pr ob ability,

12(1):23–68, F ebruary 2002. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1015961155.

Mansfield:2001:LSS

[MRS01] P eter Mansfield, Sv etlozar T. Rac hev, and Gennady Samoro d-

nitsky

. Long strange segmen ts of a sto c hastic pro cess. A nnals of

Applie d Pr ob ability, 11(3):878–921, August 2001. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1015345352 .

Madaule:2016:GPF

[MR V16] Thomas Madaule, R ´ emi Rho des, and Vincen t V argas. Glassy

phase and freezing of log-correlated Gaussian p oten tials. A nnals

of Applie d Pr ob ability, 26(2):643–690, April 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1458651816 .

Marin ucci:2021:NUF

[MR V21] Domenico Marin ucci, Maurizia Rossi, and Anna Vidotto. Non-

univ ersal fluctuations of the empirical measure for isotropic sta-

tionary fields on S

2

× R. A nnals of Applie d Pr ob ability, 31(5):

2311–2349, Octob er 2021. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-31/issue-

5/Non-universal-fluctuations-of-the-empirical-measure-

for-isotropic-stationary/10.1214/20-AAP1648.full .

Mendelson:2018:IBS

[MR W18] Shahar Mendelson, Holger Rauh ut, and Rac hel W ard. Impro v ed

b ounds for sparse reco v ery from subsampled random con v olu-

tions. A nnals of Applie d Pr ob ability, 28(6):3491–3527, Decem-

b er 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1538985627 .

Mahmoud:1991:DLR

[MS91] Hosam M. Mahmoud and R. T. Sm ythe. On the distribu-

tion of lea v es in ro oted subtrees of recursiv e trees. A nnals of

Applie d Pr ob ability, 1(3):406–418, August 1991. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005874 .

Metry:1993:OPD

[MS93a] Magdy H. Metry and Allan R. Sampson. Orderings for p ositiv e

dep endence on m ultiv ariate empirical distributions. A nnals of

Applie d Pr ob ability, 3(4):1241–1251, No v em b er 1993. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1177005281 .

Miy aza w a:1993:LHD

[MS93b] Masakiy o Miy aza w a and V olk er Sc hmidt. On ladder heigh t dis-

tributions of general risk pro cesses. A nnals of Applie d Pr ob abil-

ity, 3(3):763–776, August 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005362 .

Martin:1999:FJN

[MS99] J. B. Martin and Y u. M. Suho v. F ast Jac kson net w orks. A nnals

of Applie d Pr ob ability, 9(3):854–870, August 1999. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1029962816 .

Mik osc h:2000:SND

[MS00] Thomas Mik osc h and Gennady Samoro dnitsky

. The supre-

m um of a negativ e drift random w alk with dep enden t hea vy-

tailed steps. A nnals of Applie d Pr ob ability, 10(3):1025–1064,

August 2000. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1019487517 .

Mania:2005:DEU

[MS05] Mic hael Mania and Martin Sc h w eizer. Dynamic exp onen tial

utilit y indifference v aluation. A nnals of Applie d Pr ob ability, 15

(3):2113–2143, August 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1121433779 .

Mart y:2011:GFW

[MS11] Renaud Mart y and Kn ut Sølna. A general framew ork for w a v es

in random media with long-range correlations. A nnals of Ap-

plie d Pr ob ability, 21(1):115–139, F ebruary 2011. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1292598029 .

Martinelli:2012:MTS

[MS12] F abio Martinelli and Alistair Sinclair. Mixing time for the solid-

on-solid mo del. A nnals of Applie d Pr ob ability, 22(3):1136–1166,

June 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1337347541 .

Muller:2015:GAP

[MS15] T obias M ¨ uller and Reto Sp¨ ohel. A geometric Ac hlioptas pro cess.

A nnals of Applie d Pr ob ability, 25(6):3295–3337, Decem b er 2015.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1443703775 .

Mangoubi:2018:RMG

[MS18] Oren Mangoubi and Aaron Smith. Rapid mixing of geo desic

w alks on manifolds with p ositiv e curv ature. A nnals of Ap-

plie d Pr ob ability, 28(4):2501–2543, August 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1533780279 .

Mosto vyi:2020:OIC

[MS20] Oleksii Mosto vyi and Mihai S ^ ırbu. Optimal in v estmen t and con-

sumption with lab or income in incomplete mark ets. A nnals of

Applie d Pr ob ability, 30(2):747–787, April 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/euclid.aoap/1591603221 .

Mangoubi:2021:MHM

[MS21] Oren Mangoubi and Aaron Smith. Mixing of Hamiltonian Mon te

Carlo on strongly log-conca v e distributions: Con tin uous dy-

namics. A nnals of Applie d Pr ob ability, 31(5):2019–2045, Octo-

b er 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-5/Mixing-

of-Hamiltonian-Monte-Carlo-on-strongly-log-concave-distributions/

10.1214/20-AAP1640.full .

Mathews:2024:FSC

[MS24] Joseph Mathews and Scott C. Sc hmidler. Finite sample complex-

it y of sequen tial Mon te Carlo estimators on m ultimo dal target

distributions. A nnals of Applie d Pr ob ability, 34(1B):??, F ebru-

ary 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1B/Finite-

sample-complexity-of-sequential-Monte-Carlo-estimators-

on-multimodal/10.1214/23-AAP1989.full.

Mehri:2020:PCS

[MSSZ20] Sima Mehri, Mic hael Sc heutzo w, Wilhelm Stannat, and Bian Z.

Zangeneh. Propagation of c haos for sto c hastic spatially struc-

tured neuronal net w orks with dela y driv en b y jump diffu-

sions. A nnals of Applie d Pr ob ability, 30(1):175–207, F ebru-

ary 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1582621222 .

Molc hano v:1997:LSS

[MSW97] S. A. Molc hano v, D. Surgailis, and W. A. W o yczynski. The large-

scale structure of the univ erse and quasi-V oronoi tessellation of

sho c k fron ts in forced Burgers turbulence in R d

. A nnals of Ap-

plie d Pr ob ability, 7(1):200–228, F ebruary 1997. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1034625260 .

Mon ter:2019:DOR

[MSZ19] Sergio A. Almada Mon ter, Mykha ylo Shk olnik o v, and Jiac heng

Zhang. Dynamics of observ ables in rank-based mo dels and p er-

formance of functionally generated p ortfolios. A nnals of Ap-

plie d Pr ob ability, 29(5):2849–2883, Octob er 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/euclid.aoap/1571385624 .

Meyn:1994:CBG

[MT94a] Sean P

. Meyn and R. L. Tw eedie. Computable b ounds for

geometric con v ergence rates of Mark o v c hains. A nnals of Ap-

plie d Pr ob ability, 4(4):981–1011, No v em b er 1994. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177004900 .

Meyn:1994:SDC

[MT94b] Sean P

. Meyn and R. L. Tw eedie. State-dep enden t criteria for

con v ergence of Mark o v c hains. A nnals of Applie d Pr ob ability,

4(1):149–168, F ebruary 1994. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005204 .

Milstein:1999:SST

[MT99] G. N. Milstein and M. V. T ret y ak o v. Sim ulation of a space-time

b ounded diffusion. A nnals of Applie d Pr ob ability, 9(3):732–779,

August 1999. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1029962812 .

Martinelli:2013:K CS

[MT13] F. Martinelli and C. T oninelli. Kinetically constrained spin mo d-

els on trees. A nnals of Applie d Pr ob ability, 23(5):1967–1987, Oc-

tob er 2013. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1377696303 .

Mukherjee:2022:CL T

[Muk22] Chiranjib Mukherjee. Cen tral limit theorem for Gibbs mea-

sures on path spaces including long range and singular in-

teractions and homogenization of the sto c hastic heat equa-

tion. A nnals of Applie d Pr ob ability, 32(3):2028–2062, June

2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-3/Central-

limit-theorem-for-Gibbs-measures-on-path-spaces-including/

10.1214/21-AAP1727.full .

Muller:2015:IGP

[M ¨ ul15] Sebastian M ¨ uller. In teracting gro wth pro cesses and in v ari-

an t p ercolation. A nnals of Applie d Pr ob ability, 25(1):268–286,

F ebruary 2015. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1418740186 .

Muller:2018:SST

[M ¨ ul18] Marvin S. M ¨ uller. A sto c hastic Stefan-t yp e problem under first-

order b oundary conditions. A nnals of Applie d Pr ob ability, 28

(4):2335–2369, August 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1533780275 .

Mossel:2006:LMC

[MV06] Elc hanan Mossel and Eric Vigo da. Limitations of Mark o v c hain

Mon te Carlo algorithms for Ba y esian inference of ph ylogen y . A n-

nals of Applie d Pr ob ability, 16(4):2215–2234, No v em b er 2006.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1169065222.

Marin ucci:2016:HF A

[MV16] Domenico Marin ucci and Sreek ar V adlamani. High-frequency

asymptotics for Lipsc hitz-Killing curv atures of excursion sets on

the sphere. A nnals of Applie d Pr ob ability, 26(1):462–506, F ebru-

ary 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1452003245 .

Mourrat:2018:SGR

[MV18] Jean-Christophe Mourrat and Daniel V alesin. Spatial Gibbs

random graphs. A nnals of Applie d Pr ob ability, 28(2):751–789,

April 2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1523433624 .

Mailler:2020:SAN

[MV20] C ´ ecile Mailler and Denis Villemonais. Sto c hastic appro ximation

on noncompact measure spaces and application to measure-

v alued P´ oly a pro cesses. A nnals of Applie d Pr ob ability, 30(5):

2393–2438, Octob er 2020. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-30/issue-

5/Stochastic-approximation-on-noncompact-measure-spaces-

and-application-to-measure/10.1214/20-AAP1561.full .

Mandjes:2005:SPL

[MvU05] Mic hel Mandjes and Miranda v an Uitert. Sample-path large de-

viations for tandem and priorit y queues with Gaussian inputs.

A nnals of Applie d Pr ob ability, 15(2):1193–1226, Ma y 2005. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1115137973 .

Massey:1994:AMO

[MW94] William A. Massey and W ard Whitt. An analysis of the mo di-

fied offered-load appro ximation for the nonstationary Erlang loss

mo del. A nnals of Applie d Pr ob ability, 4(4):1145–1160, No v em-

b er 1994. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177004908 .

Massey:1998:UAE

[MW98] William A. Massey and W ard Whitt. Uniform acceleration ex-

pansions for Mark o v c hains with time-v arying rates. A nnals of

Nguy en:1994:TDF

[Ngu94] Vien Nguy en. The trouble with div ersit y: F ork-join net-

w orks with heterogeneous customer p opulation. A nnals of

Applie d Pr ob ability, 4(1):1–25, F ebruary 1994. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005198 .

Nguy en:2017:ALE

[Ngu17] Hoi H. Nguy en. Asymptotic Ly apuno v exp onen ts for large ran-

dom matrices. A nnals of Applie d Pr ob ability, 27(6):3672–3705,

Decem b er 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL https://projecteuclid.org/euclid.

aoap/1513328711 .

Niu:1997:EVT

[Niu97] Xu-F eng Niu. Extreme v alue theory for a class of nonstationary

time series with applications. A nnals of Applie d Pr ob ability, 7(2):

508–522, Ma y 1997. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1034625342 .

Nam:2019:CCA

[NN19] Dann y Nam and Evita Nestoridi. Cutoff for the cyclic adja-

cen t transp osition sh uffle. A nnals of Applie d Pr ob ability, 29(6):

3861–3892, Decem b er 2019. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1578366328 .

Norris:1999:SCE

[Nor99] James R. Norris. Smoluc ho wski’s coagulation equation: unique-

ness, non uniqueness and a h ydro dynamic limit for the sto c hastic

coalescen t. A nnals of Applie d Pr ob ability, 9(1):78–109, F ebru-

ary 1999. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1029962598 .

Norris:2016:CEK

[Nor16] James Norris. A consistency estimate for Kac’s mo del of elas-

tic collisions in a dilute gas. A nnals of Applie d Pr ob ability,

26(2):1029–1081, April 2016. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1458651827.

Niemiro:1995:TES

[NP95] W o jciec h Niemiro and Piotr P ok aro wski. T ail ev en ts of some

nonhomogeneous Mark o v c hains. A nnals of Applie d Pr ob ability,

5(1):261–293, F ebruary 1995. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177004840 .

Neuhauser:1999:ESV

[NP99] Claudia Neuhauser and Stephen W. P acala. An explicitly spa-

tial v ersion of the Lotk a–V olterra mo del with in tersp ecific com-

p etition. A nnals of Applie d Pr ob ability, 9(4):1226–1259, No v em-

b er 1999. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1029962871 .

Nuzman:2001:RKH

[NP01] Carl J. Nuzman and H. Vincen t P o or. Repro ducing k ernel

Hilb ert space metho ds for wide-sense self-similar pro cesses. A n-

nals of Applie d Pr ob ability, 11(4):1199–1219, No v em b er 2001.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1015345400 .

Nagai:2002:RSD

[NP02] Hideo Nagai and Shige P eng. Risk-sensitiv e dynamic p ortfolio

optimization with partial information on infinite time horizon.

A nnals of Applie d Pr ob ability, 12(1):173–195, F ebruary 2002.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1015961160 .

Nacu:2005:FSN

[NP05] ¸

Serban Nacu and Y uv al P eres. F ast sim ulation of new coins

from old. A nnals of Applie d Pr ob ability, 15(1A):93–115, F ebru-

ary 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1106922322 .

Neininger:2001:LLP

[NR01] Ralph Neininger and Ludger R ¨ usc hendorf. Limit la ws for partial

matc h queries in quadtrees. A nnals of Applie d Pr ob ability, 11(2):

452–469, Ma y 2001. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1015345300.

Neininger:2004:GL T

[NR04] Ralph Neininger and Ludger R ¨ usc hendorf. A general limit theo-

rem for recursiv e algorithms and com binatorial structures. A n-

nals of Applie d Pr ob ability, 14(1):378–418, F ebruary 2004. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1075828056 .

Neal:2006:OSP

[NR06] P eter Neal and Gareth Rob erts. Optimal scaling for partially up-

dating MCMC algorithms. A nnals of Applie d Pr ob ability, 16(2):

475–515, Ma y 2006. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1151592241 .

Nataro vskii:2021:QSG

[NRS21] Viac hesla v Nataro vskii, Daniel Rudolf, and Bj¨ orn Sprungk.

Quan titativ e sp ectral gap estimate and W asserstein con traction

of simple slice sampling. A nnals of Applie d Pr ob ability, 31(2):

806–825, April 2021. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-31/issue-

2/Quantitative-spectral-gap-estimate-and-Wasserstein-

contraction-of-simple-slice/10.1214/20-AAP1605.full .

Neal:2012:OSR

[NR Y12] P eter Neal, Gareth Rob erts, and W ai Kong Y uen. Optimal scal-

ing of random w alk Metrop olis algorithms with discon tin uous

target densities. A nnals of Applie d Pr ob ability, 22(5):1880–1927,

Octob er 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1350067989 .

Nadto c hiy:2019:PSS

[NS19] Sergey Nadto c hiy and Mykha ylo Shk olnik o v. P article systems

with singular in teraction through hitting times: Application in

systemic risk mo deling. A nnals of Applie d Pr ob ability, 29(1):89–

129, F ebruary 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1544000426 .

Noac k:2022:CMF

[NS22] Christian Noac k and Philipp e Soso e. Cen tral momen ts

of the free energy of the stationary O’Connell–Y or p oly-

mer. A nnals of Applie d Pr ob ability, 32(5):3205–3228, Octo-

b er 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-5/Central-

moments-of-the-free-energy-of-the-stationary-OConnellYor/

10.1214/21-AAP1744.full .

Nutz:2020:CMF

[NST20] Marcel Nutz, Jaime San Martin, and Xiao w ei T an. Con v er-

gence to the mean field game limit: a case study . A nnals of Ap-

plie d Pr ob ability, 30(1):259–286, F ebruary 2020. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/euclid.aoap/1582621224 .

Ngo:2020:SIE

[NT20] Hoang-Long Ngo and Dai T aguc hi. Semi-implicit Euler–

Maruy ama appro ximation for noncolliding particle systems. A n-

nals of Applie d Pr ob ability, 30(2):673–705, April 2020. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/euclid.aoap/1591603219 .

Nac hmias:2024:WMS

[NT24] Asaf Nac hmias and P engfei T ang. The wired minimal span-

ning forest on the P oisson-w eigh ted infinite tree. A nnals of Ap-

plie d Pr ob ability, 34(2):2415–2446, April 2024. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-34/issue-2/The-wired-minimal-spanning-forest-

on-the-Poisson-weighted-infinite/10.1214/23-AAP2027.

full .

Nummelin:2000:ECP

[Num00] Esa Nummelin. On the existence and con v ergence of price equi-

libria for random economies. A nnals of Applie d Pr ob ability, 10

(1):268–282, F ebruary 2000. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1019737673 .

Nutz:2012:BEP

[Nut12] Marcel Nutz. The Bellman equation for p o w er utilit y maxi-

mization with semimartingales. A nnals of Applie d Pr ob ability,

22(1):363–406, F ebruary 2012. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1328623703.

Nutz:2013:RE

[Nut13] Marcel Nutz. Random G-exp ectations. A nnals of Applie d

Pr ob ability, 23(5):1755–1777, Octob er 2013. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1377696297 .

Ney:2003:HML

[NV03] P

. E. Ney and A. N. Vidy ashank ar. Harmonic momen ts and large

deviation rates for sup ercritical branc hing pro cesses. A nnals of

Applie d Pr ob ability, 13(2):475–489, Ma y 2003. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1050689589 .

Ney:2004:LL T

[NV04] P eter E. Ney and Anand N. Vidy ashank ar. Lo cal limit theory

and large deviations for sup ercritical branc hing pro cesses. A n-

nals of Applie d Pr ob ability, 14(3):1135–1166, August 2004. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1089736280. See

correction [NV06].

Ney:2006:CAL

[NV06] P

. E. Ney and Anand N. Vidy ashank ar. Corrections and ac-

kno wledgmen t for “Lo cal limit theory and large deviations for

sup ercritical branc hing pro cesses”. A nnals of Applie d Pr ob abil-

ity, 16(4):2272, No v em b er 2006. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1169065225. See [NV04].

Nutz:2022:DOT

[NW22] Marcel Nutz and Ruo du W ang. The directional optimal trans-

p ort. A nnals of Applie d Pr ob ability, 32(2):1400–1420, April

2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-2/The-

directional-optimal-transport/10.1214/21-AAP1712.full .

Na jim:2016:GFL

[NY16] Jamal Na jim and Jianfeng Y ao. Gaussian fluctuations for linear

sp ectral statistics of large random co v ariance matrices. A nnals of

Applie d Pr ob ability, 26(3):1837–1887, June 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1465905021 .

Nguy en:2023:SAD

[NY23] Nh u Nguy en and George Yin. Sto c hastic appro ximation with

discon tin uous dynamics, differen tial inclusions, and applica-

tions. A nnals of Applie d Pr ob ability, 33(1):780–823, F ebru-

ary 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-1/Stochastic-

approximation-with-discontinuous-dynamics-differential-

inclusions-and-applications/10.1214/22-AAP1829.full .

Nutz:2015:OSU

[NZ15] Marcel Nutz and Jianfeng Zhang. Optimal stopping under ad-

v erse nonlinear exp ectation and related games. A nnals of Ap-

plie d Pr ob ability, 25(5):2503–2534, Octob er 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1438261047 .

Nutz:2020:COS

[NZ20] Marcel Nutz and Y uc hong Zhang. Conditional optimal stopping:

a time-inconsisten t optimization. A nnals of Applie d Pr ob ability,

30(4):1669–1692, August 2020. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-30/

issue-4/Conditional-optimal-stopping-A-time-inconsistent-

optimization/10.1214/19-AAP1540.full .

Onaran:2023:F CL

[OBA23] Efe Onaran, Omer Bobro wski, and Rob ert J. Adler. F unc-

tional cen tral limit theorems for lo cal statistics of spatial birth-

death pro cesses in the thermo dynamic regime. A nnals of Ap-

plie d Pr ob ability, 33(5):3958–3986, Octob er 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-5/Functional-central-limit-theorems-

for-local-statistics-of-spatial-birthdeath/10.1214/22-

AAP1912.full .

OCinneide:1991:PTD

[O’C91] Colm Art O’Cinneide. Phase-t yp e distributions and ma joriza-

tion. A nnals of Applie d Pr ob ability, 1(2):219–227, Ma y 1991.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177005935 .

Oreshkin:2011:AEP

[OC11] Boris N. Oreshkin and Mark J. Coates. Analysis of error propa-

gation in particle filters with appro ximation. A nnals of Applie d

Pr ob ability, 21(6):2343–2378, Decem b er 2011. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1322057324 .

Olv era-Cra vioto:2021:PBU

[OC21] Mariana Olv era-Cra vioto. P ageRank’s b eha vior under degree

correlations. A nnals of Applie d Pr ob ability, 31(3):1403–1442,

June 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-3/PageRanks-

behavior-under-degree-correlations/10.1214/20-AAP1623.

full .

Olv era-Cra vioto:2011:THT

[OCBG11] Mariana Olv era-Cra vioto, Jose Blanc het, and P eter Glynn. On

the transition from hea vy traffic to hea vy tails for the M/G/1

queue: The regularly v arying case. A nnals of Applie d Pr ob abil-

ity, 21(2):645–668, April 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1300800984 .

Ohashi:2009:FTS

[Oha09] Alb erto Ohashi. F ractional term structure mo dels: No-arbitrage

and consistency . A nnals of Applie d Pr ob ability, 19(4):1553–1580,

August 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1248700627 .

Oliv eira:2009:CEK

[Oli09] Rob erto Im buzeiro Oliv eira. On the con v ergence to equilibrium

of Kac’s random w alk on matrices. A nnals of Applie d Pr ob ability,

19(3):1200–1231, June 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1245071024 .

Olofsson:1996:BPL

[Olo96] P eter Olofsson. Branc hing pro cesses with lo cal dep endencies.

A nnals of Applie d Pr ob ability, 6(1):238–268, F ebruary 1996. CO-

P apangelou:2000:LDM

[P ap00] F. P apangelou. The large deviations of a m ulti-allele W righ t–

Fisher pro cess mapp ed on the sphere. A nnals of Applie d

Pr ob ability, 10(4):1259–1273, No v em b er 2000. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1019487616 .

P aulsen:2002:CLA

[P au02] Jostein P aulsen. On Cram ´ er-lik e asymptotics for risk pro-

cesses with sto c hastic return on in v estmen ts. A nnals of Applie d

Pr ob ability, 12(4):1247–1260, No v em b er 2002. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1037125862 .

P enda:2022:CL T

[PD22] S. V al ` ere Bitseki P enda and Jean-F ran¸ cois Delmas. Cen tral limit

theorem for bifurcating Mark o v c hains under p oin t wise ergo dic

conditions. A nnals of Applie d Pr ob ability, 32(5):3817–3849, Oc-

tob er 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-5/Central-

limit-theorem-for-bifurcating-Markov-chains-under-pointwise-

ergodic/10.1214/21-AAP1774.full .

P enda:2014:DIM

[PDG14] S. V al ` ere Bitseki P enda, Hac ` ene Djellout, and Arnaud Guillin.

Deviation inequalities, mo derate deviations and some limit the-

orems for bifurcating Mark o v c hains with application. A nnals of

Applie d Pr ob ability, 24(1):235–291, F ebruary 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1389278725 .

P elletier:1998:W CR

[P el98] Mariane P elletier. W eak con v ergence rates for sto c hastic ap-

pro ximation with application to m ultiple targets and sim ulated

annealing. A nnals of Applie d Pr ob ability, 8(1):10–44, F ebru-

ary 1998. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1027961032 .

P eled:2010:RIP

[P el10] Ron P eled. On rough isometries of P oisson pro cesses on the

line. A nnals of Applie d Pr ob ability, 20(2):462–494, April 2010.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1268143430 .

P eman tle:2009:SCN

[P em09] Robin P eman tle. Searc h cost for a nearly optimal path in a bi-

nary tree. A nnals of Applie d Pr ob ability, 19(4):1273–1291, Au-

gust 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1248700617 .

P enrose:1993:SLB

[P en93] Mathew D. P enrose. On the spread-out limit for b ond and con-

tin uum p ercolation. A nnals of Applie d Pr ob ability, 3(1):253–276,

F ebruary 1993. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005518 .

P enrose:1996:CPE

[P en96] Mathew D. P enrose. Con tin uum p ercolation and Euclidean min-

imal spanning trees in high dimensions. A nnals of Applie d Pr ob-

ability, 6(2):528–544, Ma y 1996. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034968142 .

P enrose:1997:LER

[P en97] Mathew D. P enrose. The longest edge of the random mini-

mal spanning tree. A nnals of Applie d Pr ob ability, 7(2):340–361,

Ma y 1997. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034625335 .

P enrose:2000:V OP

[P en00] Mathew D. P enrose. V ertex ordering and partitioning problems

for random spatial graphs. A nnals of Applie d Pr ob ability, 10(2):

517–538, Ma y 2000. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1019487353 .

P ene:2005:R CM

[P ` en05] F ran¸ coise P ` ene. Rate of con v ergence in the m ultidimensional

cen tral limit theorem for stationary pro cesses. application to

the Kn udsen gas and to the Sinai billiard. A nnals of Applie d

Pr ob ability, 15(4):2331–2392, No v em b er 2005. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1133965765 .

P enrose:2016:CSR

[P en16] Mathew D. P enrose. Connectivit y of soft random geometric

graphs. A nnals of Applie d Pr ob ability, 26(2):986–1028, April

2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1458651826 .

P erfekt:1994:EBS

[P er94] Roland P erfekt. Extremal b eha viour of stationary Mark o v c hains

with applications. A nnals of Applie d Pr ob ability, 4(2):529–548,

Ma y 1994. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005071 .

P errut:2000:HL T

[P er00] Anne P errut. Hydro dynamic limits for a t w o-sp ecies reaction-

diffusion pro cess. A nnals of Applie d Pr ob ability, 10(1):163–191,

F ebruary 2000. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1019737668 .

P ergamenshc hik o v:2003:L TL

[P er03] S. P ergamenshc hik o v. Limit theorem for Leland’s strategy . A n-

nals of Applie d Pr ob ability, 13(3):1099–1118, August 2003. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1060202836 .

P eskir:2014:QDH

[P es14] Goran P eskir. Quic k est detection of a hidden target and ex-

tremal surfaces. A nnals of Applie d Pr ob ability, 24(6):2340–2370,

Decem b er 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1409058034 .

P eskir:2019:COS

[P es19] Goran P eskir. Con tin uit y of the optimal stopping b oundary for

t w o-dimensional diffusions. A nnals of Applie d Pr ob ability, 29

(1):505–530, F ebruary 2019. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1544000435.

P eterson:1991:NRN

[P et91] Iv ars P eterson. Num b ers at random: Num b er theory supplies a

sup erior random-n um b er generator. Scienc e News (Washington,

DC), 140(19):300–301, No v em b er 9, 1991. CODEN SCNEBK.

ISSN 0036-8423 (prin t), 1943-0930 (electronic). URL http://

www.jstor.org/stable/3975915 .

P an:2007:ADS

[PGZ07] Guang-Ming P an, Mei-Hui Guo, and W ang Zhou. Asymp-

totic distributions of the signal-to-in terference ratios of LMMSE

detection in m ultiuser comm unications. A nnals of Applie d

Pr ob ability, 17(1):181–206, F ebruary 2007. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1171377181 .

Pham:2002:MSR

[Pha02] Huy ^ en Pham. Minimizing shortfall risk and applications to fi-

nance and insurance problems. A nnals of Applie d Pr ob ability,

12(1):143–172, F ebruary 2002. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1015961159 .

Piau:1999:LD Y

[Pia99] Didier Piau. Large deviations and Y oung measures for a P ois-

sonian mo del of biphased material. A nnals of Applie d Pr ob abil-

ity, 9(3):706–718, August 1999. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1029962810 .

Piau:2005:IPC

[Pia05] Didier Piau. In v ariance principle for the co v erage rate of ge-

nomic ph ysical mappings. A nnals of Applie d Pr ob ability, 15(4):

2553–2574, No v em b er 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1133965772 .

Piau:2006:HCT

[Pia06] Didier Piau. Harmonic con tin uous-time branc hing momen ts. A n-

nals of Applie d Pr ob ability, 16(4):2078–2097, No v em b er 2006.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1169065217.

Pinsky:1992:ECL

[Pin92] Mark A. Pinsky

. Extremal c haracter of the Ly apuno v ex-

p onen t of the sto c hastic harmonic oscillator. A nnals of Ap-

plie d Pr ob ability, 2(4):942–950, No v em b er 1992. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005582 .

Pittel:1992:LSS

[Pit92] Boris Pittel. On lik ely solutions of a stable marriage problem.

A nnals of Applie d Pr ob ability, 2(2):358–401, Ma y 1992. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1177005708 .

Pittel:1999:NCP

[Pit99] Boris Pittel. Normal con v ergence problem? t w o momen ts and

a recurrence ma y b e the clues. A nnals of Applie d Pr ob ability, 9

(4):1260–1302, No v em b er 1999. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1029962872 .

Pittel:2008:LCR

[Pit08] B. G. Pittel. On the largest comp onen t of a random graph with

a subp o w er-la w degree sequence in a sub critical phase. A nnals

of Applie d Pr ob ability, 18(4):1636–1650, August 2008. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1216677135 .

P eca-Medlin:2024:DNP

[PM24] John P eca-Medlin. Distribution of the n um b er of piv ots needed

using Gaussian elimination with partial piv oting on random ma-

trices. A nnals of Applie d Pr ob ability, 34(2):2294–2325, April

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-2/Distribution-

of-the-number-of-pivots-needed-using-Gaussian-elimination/

10.1214/23-AAP2023.full .

P op o vic:2004:A GC

[P op04] Lea P op o vic. Asymptotic genealogy of a critical branc hing pro-

cess. A nnals of Applie d Pr ob ability, 14(4):2120–2148, No v em-

b er 2004. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1099674091.

P o v el:1995:W CC

[P o v95] T obias P o v el. On w eak con v ergence of conditional surviv al mea-

sure of one-dimensional Bro wnian motion with a drift. A nnals of

Applie d Pr ob ability, 5(1):222–238, F ebruary 1995. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177004837 .

P ac heco:1996:MSM

[PP96] An t´ onio P ac heco and N. U. Prabh u. A Mark o vian storage mo del.

A nnals of Applie d Pr ob ability, 6(1):76–91, F ebruary 1996. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1034968066 .

P anholzer:2004:STS

[PP04] Alois P anholzer and Helm ut Pro dinger. Spanning tree size in

random binary searc h trees. A nnals of Applie d Pr ob ability, 14(2):

718–733, Ma y 2004. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1082737108 .

P al:2008:ODB

[PP08a] Soumik P al and Jim Pitman. One-dimensional Bro wnian par-

ticle systems with rank-dep enden t drifts. A nnals of Applie d

Pr ob ability, 18(6):2179–2207, Decem b er 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1227708916 .

P eccati:2008:LQF

[PP08b] Gio v anni P eccati and Igor Pr ¨ unster. Linear and quadratic func-

tionals of random hazard rates: An asymptotic analysis. A nnals

of Applie d Pr ob ability, 18(5):1910–1943, Octob er 2008. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1225372956 .

P ages:2012:EAD

[PP12] Gilles P ag ` es and F abien P anloup. Ergo dic appro ximation of the

distribution of a stationary diffusion: Rate of con v ergence. A n-

nals of Applie d Pr ob ability, 22(3):1059–1100, June 2012. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1337347539.

Pfaffelh ub er:2015:SLS

[PP15] P eter Pfaffelh ub er and Lea P op o vic. Scaling limits of spatial

compartmen t mo dels for c hemical reaction net w orks. A nnals of

Applie d Pr ob ability, 25(6):3162–3208, Decem b er 2015. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1443703772 .

P ages:2018:WML

[PP18] Gilles P ag ` es and F abien P anloup. W eigh ted m ultilev el Langevin

sim ulation of in v arian t measures. A nnals of Applie d Pr ob ability,

28(6):3358–3417, Decem b er 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1538985625 .

P ang:2022:FL T

[PP22] Guo dong P ang and

´

Etienne P ardoux. F unctional limit theorems

for non-Mark o vian epidemic mo dels. A nnals of Applie d Pr ob abil-

ity, 32(3):1615–1665, June 2022. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-32/

issue-3/Functional-limit-theorems-for-non-Markovian-

epidemic-models/10.1214/21-AAP1717.full .

P ages:2023:ULA

[PP23] Gilles P ag ` es and F abien P anloup. Unadjusted Langevin algo-

rithm with m ultiplicativ e noise: T otal v ariation and W asserstein

b ounds. A nnals of Applie d Pr ob ability, 33(1):726–779, F ebru-

ary 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-1/Unadjusted-

Langevin-algorithm-with-multiplicative-noise--Total-

variation-and/10.1214/22-AAP1828.full .

Pic hler:2018:DFM

[PPM18] Georg Pic hler, P ablo Pian tanida, and Gerald Matz. Dicta-

tor functions maximize m utual information. A nnals of Ap-

plie d Pr ob ability, 28(5):3094–3101, Octob er 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1535443243 .

Piatnitski:2022:LDM

[PPZ22] Andrey Piatnitski, Sergey Pirogo v, and Elena Zhizhina. Large

deviations for Mark o v jump pro cesses in p erio dic and lo cally p e-

Pistorius:2017:DDM

[PS17b] Martijn Pistorius and Mitja Stadje. On dynamic deviation mea-

sures and con tin uous-time p ortfolio optimization. A nnals of Ap-

plie d Pr ob ability, 27(6):3342–3384, Decem b er 2017. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/euclid.aoap/1513328703 .

P oisat:2020:L TS

[PS20] Julien P oisat and F ran¸ cois Simenhaus. A limit theorem for the

surviv al probabilit y of a simple random w alk among p o w er-la w

renew al obstacles. A nnals of Applie d Pr ob ability, 30(5):2030–

2068, Octob er 2020. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-30/issue-

5/A-limit-theorem-for-the-survival-probability-of-a-

simple/10.1214/19-AAP1551.full .

P ain:2022:CTH

[PS22] Mic hel P ain and Delphin S ´ enizergues. Correction terms for the

heigh t of w eigh ted recursiv e trees. A nnals of Applie d Pr ob ability,

32(4):3027–3059, August 2022. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-32/

issue-4/Correction-terms-for-the-height-of-weighted-

recursive-trees/10.1214/21-AAP1756.full .

Pro dhomme:2024:LP A

[PS24] Adrien Pro dhomme and Edouard Stric kler. Large p opulation

asymptotics for a m ultit yp e sto c hastic SIS epidemic mo del in

randomly switc hing en vironmen t. A nnals of Applie d Pr ob abil-

ity, 34(3):3125–3180, June 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-3/Large-population-asymptotics-for-a-multitype-

stochastic-SIS-epidemic-model/10.1214/23-AAP2035.full .

Pillai:2012:OSD

[PST12] Natesh S. Pillai, Andrew M. Stuart, and Alexandre H. Thi ´ ery .

Optimal scaling and diffusion limits for the Langevin algo-

rithm in high dimensions. A nnals of Applie d Pr ob ability, 22(6):

2320–2356, Decem b er 2012. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1353695955.

Pfaffelh ub er:2012:MR C

[PSW12] P

. Pfaffelh ub er, P

. R. Staab, and A. W ak olbinger. Muller’s

ratc het with comp ensatory m utations. A nnals of Applie d

Pr ob ability, 22(5):2108–2132, Octob er 2012. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1350067996 .

P erl:2015:EWM

[PSY15] Idan P erl, Arnab Sen, and Ariel Y adin. Extinction windo w

of mean field branc hing annihilating random w alk. A nnals of

Applie d Pr ob ability, 25(6):3139–3161, Decem b er 2015. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1443703771 .

P o dolskij:2014:L TN

[PSZ14] Mark P o dolskij, Christian Sc hmidt, and Johanna F. Ziegel.

Limit theorems for nondegenerate U -statistics of con tin uous

semimartingales. A nnals of Applie d Pr ob ability, 24(6):2491–

2526, Decem b er 2014. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1409058038 .

P ossamai:2015:W AS

[PT15] Dylan P ossama ¨ ı and Xiaolu T an. W eak appro ximation of second-

order BSDEs. A nnals of Applie d Pr ob ability, 25(5):2535–2562,

Octob er 2015. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1438261048 .

P opla vskyi:2017:DLR

[PTZ17] Mihail P opla vskyi, Roger T rib e, and Oleg Zab oronski. On the

distribution of the largest real eigen v alue for the real Gini-

bre ensem ble. A nnals of Applie d Pr ob ability, 27(3):1395–1413,

June 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1500451226 .

P ossamai:2020:ZSP

[PTZ20] Dylan P ossama ¨ ı, Nizar T ouzi, and Jianfeng Zhang. Zero-sum

path-dep enden t sto c hastic differen tial games in w eak form u-

lation. A nnals of Applie d Pr ob ability, 30(3):1415–1457, June

2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-3/Zero-

sum-path-dependent-stochastic-differential-games-in-

weak-formulation/10.1214/19-AAP1533.full .

Puha:2015:DLS

[Puh15] Am b er L. Puha. Diffusion limits for shortest remaining pro-

cessing time queues under nonstandard spatial scaling. A nnals

of Applie d Pr ob ability, 25(6):3381–3404, Decem b er 2015. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1443703777 .

Pulido:2014:FT A

[Pul14] Sergio Pulido. The fundamen tal theorem of asset pricing, the

hedging problem and maximal claims in financial mark ets with

short sales prohibitions. A nnals of Applie d Pr ob ability, 24(1):54–

75, F ebruary 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1389278719 .

P op o vic:2023:SMV

[PV23] Lea P op o vic and Amandine V ´ eb er. A spatial measure-v alued

mo del for c hemical reaction net w orks in heterogeneous sys-

tems. A nnals of Applie d Pr ob ability, 33(5):3706–3754, Octo-

b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-5/A-spatial-

measure-valued-model-for-chemical-reaction-networks-

in/10.1214/22-AAP1904.full .

P o dolskij:2020:EEE

[PVY20] Mark P o dolskij, Bezirgen V eliy ev, and Nak ahiro Y oshida. Edge-

w orth expansion for Euler appro ximation of con tin uous diffusion

pro cesses. A nnals of Applie d Pr ob ability, 30(4):1971–2003, Au-

gust 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-4/Edgeworth-

expansion-for-Euler-approximation-of-continuous-diffusion-

processes/10.1214/19-AAP1549.full .

P erman:1996:DBA

[PW96] Mihael P erman and Jon A. W ellner. On the distribution of

Bro wnian areas. A nnals of Applie d Pr ob ability, 6(4):1091–1111,

No v em b er 1996. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1035463325 .

Puhalskii:1997:FLD

[PW97] Anatolii A. Puhalskii and W ard Whitt. F unctional large de-

viation principles for first-passage-time pro cesses. A nnals of

Applie d Pr ob ability, 7(2):362–381, Ma y 1997. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1034625336 .

Puha:2004:ISR

[PW04] Am b er L. Puha and Ruth J. Williams. In v arian t states and rates

of con v ergence for a critical fluid mo del of a pro cessor sharing

queue. A nnals of Applie d Pr ob ability, 14(2):517–554, Ma y 2004.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1082737103 .

P ang:2010:CQI

[PW10] Guo dong P ang and W ard Whitt. Con tin uit y of a queueing

in tegral represen tation in the M

1 top ology . A nnals of Ap-

plie d Pr ob ability, 20(1):214–237, F ebruary 2010. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1262962322 .

P eigne:2021:R TD

[PW21] Marc P eign ´ e and W olfgang W o ess. Recurrence of t w o-

dimensional queueing pro cesses, and random w alk exit times

from the quadran t. A nnals of Applie d Pr ob ability, 31(6):2519–

2537, Decem b er 2021. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-31/issue-

6/Recurrence-of-two-dimensional-queueing-processes-and-

random-walk-exit/10.1214/20-AAP1654.full .

P eltola:2023:CPM

[PW23] Ev eliina P eltola and Hao W u. Crossing probabilities of m ultiple

Ising in terfaces. A nnals of Applie d Pr ob ability, 33(4):3169–3206,

August 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-4/Crossing-

probabilities-of-multiple-Ising-interfaces/10.1214/22-

AAP1888.full.

P ollak:1998:NRR

[PY98] Moshe P ollak and Benjamin Y akir. A new represen tation for a

renew al-theoretic constan t app earing in asymptotic appro xima-

tions of large deviations. A nnals of Applie d Pr ob ability, 8(3):749–

774, August 1998. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1028903449 .

P enrose:2001:CL T

[PY01] Mathew D. P enrose and J. E. Y ukic h. Cen tral limit theorems

for some graphs in computational geometry . A nnals of Applie d

Pr ob ability, 11(4):1005–1041, No v em b er 2001. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1015345393 .

P enrose:2002:L TR

[PY02] Mathew D. P enrose and J. E. Y ukic h. Limit theory for random

sequen tial pac king and dep osition. A nnals of Applie d Pr ob ability,

12(1):272–301, F ebruary 2002. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1015961164 .

P enrose:2003:WLL

[PY03] Mathew D. P enrose and J. E. Y ukic h. W eak la ws of large n um-

b ers in geometric probabilit y . A nnals of Applie d Pr ob ability,

13(1):277–303, Jan uary 2003. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1042765669 .

P enrose:2013:L TP

[PY13] Mathew D. P enrose and J. E. Y ukic h. Limit theory for p oin t

pro cesses in manifolds. A nnals of Applie d Pr ob ability, 23(6):

2161–2211, Decem b er 2013. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1382447685 .

Pillai:2014:UCM

[PY14] Natesh S. Pillai and Jun Yin. Univ ersalit y of co v ariance matri-

ces. A nnals of Applie d Pr ob ability, 24(3):935–1001, June 2014.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1398258093.

P o dolskij:2016:EEF

[PY16] Mark P o dolskij and Nak ahiro Y oshida. Edgew orth expansion for

functionals of con tin uous diffusion pro cesses. A nnals of Applie d

Pr ob ability, 26(6):3415–3455, Decem b er 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1481792589 .

Pitman:2018:OSB

[PY18] Jim Pitman and Y uri Y akub o vic h. Ordered and size-biased fre-

quencies in GEM and Gibbs’ mo dels for sp ecies sampling. A n-

nals of Applie d Pr ob ability, 28(3):1793–1820, June 2018. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1527840032 .

P an:2008:CL T

[PZ08] G. M. P an and W. Zhou. Cen tral limit theorem for signal-

to-in terference ratio of reduced rank linear receiv er. A nnals of

Applie d Pr ob ability, 18(3):1232–1270, June 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1211819800 .

P an:2011:CL T

[PZ11] G. M. P an and W. Zhou. Cen tral limit theorem for Hotelling’s T

2

statistic under large dimension. A nnals of Applie d Pr ob ability,

21(5):1860–1910, Octob er 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1319576611 .

P opier:2019:SOB

[PZ19] Alexandre P opier and Chao Zhou. Second-order BSDE under

monotonicit y condition and liquidation problem under uncer-

tain t y . A nnals of Applie d Pr ob ability, 29(3):1685–1739, June

2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1550566840 .

Qin:2021:LSS

[QH21] Qian Qin and James P

. Hob ert. On the limitations of single-

step drift and minorization in Mark o v c hain con v ergence anal-

ysis. A nnals of Applie d Pr ob ability, 31(4):1633–1659, August

2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-4/On-the-

limitations-of-single-step-drift-and-minorization-in/

10.1214/20-AAP1628.full .

Qin:2022:WBM

[QH22] Qian Qin and James P

. Hob ert. W asserstein-based metho ds

for con v ergence complexit y analysis of MCMC with applica-

tions. A nnals of Applie d Pr ob ability, 32(1):124–166, F ebru-

ary 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-1/Wasserstein-

based-methods-for-convergence-complexity-analysis-of-

MCMC-with/10.1214/21-AAP1673.full .

Qin:2024:A TC

[Qin24] Qian Qin. Analysis of t w o-comp onen t Gibbs samplers using the

theory of t w o pro jections. A nnals of Applie d Pr ob ability, 34(5):

4310–4341, Octob er 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

5/Analysis-of-two-component-Gibbs-samplers-using-the-

theory-of/10.1214/24-AAP2066.full .

Quine:1994:GBG

[QS94] M. P

. Quine and W. Szczotk a. Generalisations of the biena yme-

Galton–W atson branc hing pro cess via its represen tation as an

em b edded random w alk. A nnals of Applie d Pr ob ability, 4(4):

1206–1222, No v em b er 1994. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177004912 .

Qiu:2023:TFE

[QS23a] Jiaze Qiu and Subhabrata Sen. The T

AP free energy for high-

dimensional linear regression. A nnals of Applie d Pr ob ability, 33

(4):2643–2680, August 2023. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-33/

issue-4/The-TAP-free-energy-for-high-dimensional-linear-

regression/10.1214/22-AAP1874.full .

Quattropani:2023:MAP

[QS23b] Matteo Quattropani and F ederico Sau. Mixing of the a v er-

aging pro cess and its discrete dual on finite-dimensional ge-

(5/6):1596–1614, Octob er 2007. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1191419177 .

Ro os:1994:SMC

[Ro o94] Ma lgorzata Ro os. Stein’s metho d for comp ound P oisson appro x-

imation: The lo cal approac h. A nnals of Applie d Pr ob ability, 4

(4):1177–1187, No v em b er 1994. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177004910 .

Rosen thal:1993:R CD

[Ros93] Jeffrey S. Rosen thal. Rates of con v ergence for data augmen tation

on finite sample spaces. A nnals of Applie d Pr ob ability, 3(3):819–

839, August 1993. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177005366 .

Rosen blatt:1995:PNG

[Ros95] Murra y Rosen blatt. Prediction and non-Gaussian autoregressiv e

stationary sequences. A nnals of Applie d Pr ob ability, 5(1):239–

247, F ebruary 1995. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1177004838 .

Resnic k:1991:R UF

[RR91] Sidney I. Resnic k and Rishin Ro y . Random USC functions, max-

stable pro cesses and con tin uous c hoice. A nnals of Applie d Pr ob-

ability, 1(2):267–292, Ma y 1991. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005937 .

Resnic k:1994:SPM

[RR94] Sidney I. Resnic k and Rishin Ro y . Sup erextremal pro cesses,

max-stabilit y and dynamic con tin uous c hoice. A nnals of Ap-

plie d Pr ob ability, 4(3):791–811, August 1994. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1177004972 .

Rinott:1997:CCR

[RR97a] Y osef Rinott and Vladimir Rotar. On coupling constructions

and rates in the CL

T for dep enden t summands with applications

to the an tiv oter mo del and w eigh ted U -statistics. A nnals of

Applie d Pr ob ability, 7(4):1080–1105, No v em b er 1997. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1043862425 .

Rothmann:1997:LLN

[RR97b] Mark D. Rothmann and Ralph P

. Russo. A la w of large n um-

b ers on randomly deleted sets. A nnals of Applie d Pr ob ability,

7(1):170–182, F ebruary 1997. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034625258 .

Rob erts:1998:CR G

[RR98a] Gareth O. Rob erts and Jeffrey S. Rosen thal. On con v ergence

rates of Gibbs samplers for uniform distributions. A nnals of

Applie d Pr ob ability, 8(4):1291–1302, No v em b er 1998. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1028903381 .

Rob erts:1998:TCP

[RR98b] Gareth O. Rob erts and Jeffrey S. Rosen thal. Tw o con v er-

gence prop erties of h ybrid samplers. A nnals of Applie d Pr ob-

ability, 8(2):397–407, Ma y 1998. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1028903533 .

Resnic k:2000:SSC

[RR00] Sidney Resnic k and Holger Ro otz ´ en. Self-similar comm unica-

tion mo dels and v ery hea vy tails. A nnals of Applie d Pr ob ability,

10(3):753–778, August 2000. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1019487509 .

Ramanan:2003:FHT

[RR03] Ka vita Ramanan and Martin I. Reiman. Fluid and hea vy traffic

diffusion limits for a generalized pro cessor sharing mo del. A nnals

of Applie d Pr ob ability, 13(1):100–139, Jan uary 2003. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1042765664 .

Rob erts:2006:HRM

[RR06] Gareth O. Rob erts and Jeffrey S. Rosen thal. Harris recurrence of

Metrop olis-within-Gibbs and trans-dimensional Mark o v c hains.

A nnals of Applie d Pr ob ability, 16(4):2123–2139, No v em b er 2006.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1169065219 .

Ramanan:2008:HTL

[RR08a] Ka vita Ramanan and Martin I. Reiman. The hea vy traffic limit

of an un balanced generalized pro cessor sharing mo del. A nnals of

Applie d Pr ob ability, 18(1):22–58, F ebruary 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1199890014 .

Rob erts:2008:VBM

[RR08b] Gareth O. Rob erts and Jeffrey S. Rosen thal. V ariance b ounding

Mark o v c hains. A nnals of Applie d Pr ob ability, 18(3):1201–1214,

June 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1211819798 .

Rob erts:2014:MMV

[RR14] Gareth O. Rob erts and Jeffrey S. Rosen thal. Minimising MCMC

v ariance via diffusion limits, with an application to sim ulated

temp ering. A nnals of Applie d Pr ob ability, 24(1):131–149, F ebru-

ary 2014. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1389278722 .

Reinert:2019:ASD

[RR19] Gesine Reinert and Nathan Ross. Appro ximating stationary dis-

tributions of fast mixing Glaub er dynamics, with applications

to exp onen tial random graphs. A nnals of Applie d Pr ob ability,

29(5):3201–3229, Octob er 2019. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1571385633 .

Rogers:1991:EVH

[RS91] L. C. G. Rogers and S. E. Satc hell. Estimating v ariance from

high, lo w and closing prices. A nnals of Applie d Pr ob ability, 1

(4):504–512, No v em b er 1991. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005835 .

Rob erts:1995:HR T

[RS95] G. O. Rob erts and C. F. Shortland. The hazard rate tangen t ap-

pro ximation for b oundary hitting times. A nnals of Applie d Pr ob-

ability, 5(2):446–460, Ma y 1995. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177004773 .

Resnic k:1998:TIE

[RS98] Sidney Resnic k and Catalin St˘ aric˘ a. T ail index estimation for

dep enden t data. A nnals of Applie d Pr ob ability, 8(4):1156–1183,

No v em b er 1998. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1028903376 .

Ramanan:2001:L WD

[RS01] Ka vita Ramanan and Alexander L. Stoly ar. Largest w eigh ted

dela y first sc heduling: Large deviations and optimalit y . A nnals

of Applie d Pr ob ability, 11(1):1–48, F ebruary 2001. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/998926986 .

Rab ehasaina:2003:SAS

[RS03a] Landy Rab ehasaina and Bruno Sericola. Stabilit y analysis of

second-order fluid flo w mo dels in a stationary ergo dic en viron-

men t. A nnals of Applie d Pr ob ability, 13(4):1449–1473, No v em-

b er 2003. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1069786505 .

Resnic k:2003:LHP

[RS03b] Sidney Resnic k and Gennady Samoro dnitsky

. Limits of on/off

hierarc hical pro duct mo dels for data transmission. A nnals of

Applie d Pr ob ability, 13(4):1355–1398, No v em b er 2003. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1069786502 .

Rason yi:2005:UMD

[RS05] Mikl´ os R´ ason yi and Luk asz Stettner. On utilit y maximiza-

tion in discrete-time financial mark et mo dels. A nnals of Ap-

plie d Pr ob ability, 15(2):1367–1395, Ma y 2005. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1115137978 .

Rheinlander:2006:MEM

[RS06] Thorsten Rheinl¨ ander and Gallus Steiger. The minimal en trop y

martingale measure for general Barndorff–Nielsen/Shephard

mo dels. A nnals of Applie d Pr ob ability, 16(3):1319–1351, Au-

gust 2006. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1159804983 .

Russo:2007:RPJ

[RS07] Ralph P

. Russo and Nariank adu D. Sh y amalkumar. Read-

ing p olicies for joins: An asymptotic analysis. A nnals of Ap-

plie d Pr ob ability, 17(1):230–264, F ebruary 2007. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1171377183 .

Rider:2014:ELR

[RS14] Brian Rider and Christopher D. Sinclair. Extremal la ws for

the real Ginibre ensem ble. A nnals of Applie d Pr ob ability, 24

(4):1621–1651, August 2014. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1400073659 .

Racz:2015:MSB

[RS15] Mikl´ os Z. R´ acz and Mykha ylo Shk olnik o v. Multidimensional

stic ky Bro wnian motions as limits of exclusion pro cesses. A nnals

of Applie d Pr ob ability, 25(3):1155–1188, June 2015. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1427124126 .

Rob erts:2018:ETC

[R ¸

S18] Matthew I. Rob erts and Batı ¸

Seng ¨ ul. Exceptional times of

the critical dynamical Erd˝ os–R ´ en yi graph. A nnals of Ap-

plie d Pr ob ability, 28(4):2275–2308, August 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1533780273 .

Racz:2022:CR G

[RS22] Mikl´ os Z. R´ acz and Anirudh Sridhar. Correlated randomly

gro wing graphs. A nnals of Applie d Pr ob ability, 32(2):1058–1111,

April 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-2/Correlated-

randomly-growing-graphs/10.1214/21-AAP1703.full.

Rosenzw eig:2023:GTM

[RS23] Matthew Rosenzw eig and Sylvia Serfat y . Global-in-time mean-

field con v ergence for singular Riesz-t yp e diffusiv e flo ws. A nnals

of Applie d Pr ob ability, 33(2):754–798, April 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-2/Global-in-time-mean-field-convergence-

for-singular-Riesz-type/10.1214/22-AAP1833.full .

Rata j:2009:A WS

[RSM09] Jan Rata j, Evgen y Sp o darev, and Daniel Mesc henmoser. Ap-

pro ximations of the Wiener sausage and its curv ature measures.

A nnals of Applie d Pr ob ability, 19(5):1840–1859, Octob er 2009.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1255699545 .

Ro y:2016:HLD

[RSS16] Rah ul Ro y , Kumarjit Saha, and Anish Sark ar. Hac k’s la w in a

drainage net w ork mo del: a Bro wnian w eb approac h. A nnals of

Applie d Pr ob ability, 26(3):1807–1836, June 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1465905020 .

Resnic k:1999:HMC

[RSX99] Sidney Resnic k, Gennady Samoro dnitsky

, and F ang Xue. Ho w

misleading can sample A

CFs of stable MAs b e? (v ery!). A nnals

of Applie d Pr ob ability, 9(3):797–817, August 1999. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1029962814 .

Rhee:1992:MRS

[R T92] W anSo o T. Rhee and Mic hel T alagrand. Matc hing random sub-

sets of the cub e with a tigh t con trol on one co ordinate. A nnals

of Applie d Pr ob ability, 2(3):695–713, August 1992. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177005655 .

Rhee:1996:PRI

[R T96] W anSo o T. Rhee and Mic hel T alagrand. P ac king random in-

terv als. A nnals of Applie d Pr ob ability, 6(2):572–576, Ma y 1996.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1034968145.

Rosen baum:2014:A OD

[R T14] Mathieu Rosen baum and P eter T ank o v. Asymptotically opti-

mal discretization of hedging strategies with jumps. A nnals of

Applie d Pr ob ability, 24(3):1002–1048, June 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1398258094 .

Reed:2015:D VH

[R T15] Josh Reed and Rishi T alreja. Distribution-v alued hea vy-traffic

limits for the G/GI /∞ queue. A nnals of Applie d Pr ob ability,

25(3):1420–1474, June 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic).

Rusc hendorf:2008:COS

[R U08] Ludger R ¨ usc hendorf and Mikhail A. Uruso v. On a class of op-

timal stopping problems for diffusions with discon tin uous co effi-

cien ts. A nnals of Applie d Pr ob ability, 18(3):847–878, June 2008.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1211819787 .

Rob ert:2015:SAR

[R V15] Philipp e Rob ert and Amandine V ´ eb er. A sto c hastic analysis

of resource sharing with logarithmic w eigh ts. A nnals of Ap-

plie d Pr ob ability, 25(5):2626–2670, Octob er 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1438261050 .

Reb esc hini:2015:CLP

[RvH15] P atric k Reb esc hini and Ramon v an Handel. Can lo cal parti-

cle filters b eat the curse of dimensionalit y? A nnals of Ap-

plie d Pr ob ability, 25(5):2809–2866, Octob er 2015. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1438261054 .

Rucinski:1997:R GP

[R W97] A. Ruci ´ nski and N. C. W ormald. Random graph pro cesses with

maxim um degree 2. A nnals of Applie d Pr ob ability, 7(1):183–199,

F ebruary 1997. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034625259.

Sc h w eizer:1992:MVH

[Sc h92] Martin Sc h w eizer. Mean-v ariance hedging for general claims.

A nnals of Applie d Pr ob ability, 2(1):171–179, F ebruary 1992. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1177005776 .

Sc hinazi:1997:PPH

[Sc h97a] Rinaldo B. Sc hinazi. Predator-prey and host-parasite spatial

sto c hastic mo dels. A nnals of Applie d Pr ob ability, 7(1):1–9,

F ebruary 1997. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1034625250 .

Sc hmidli:1997:ER T

[Sc h97b] H. Sc hmidli. An extension to the renew al theorem and an ap-

plication to risk theory . A nnals of Applie d Pr ob ability, 7(1):121–

133, F ebruary 1997. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1034625255 .

Sc hac herma y er:2001:OI I

[Sc h01] W alter Sc hac herma y er. Optimal in v estmen t in incomplete

mark ets when w ealth ma y b ecome negativ e. A nnals of Ap-

plie d Pr ob ability, 11(3):694–734, August 2001. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1015345346 .

Sc hmidli:2002:MRP

[Sc h02] Hansp eter Sc hmidli. On minimizing the ruin probabilit y b y in-

v estmen t and reinsurance. A nnals of Applie d Pr ob ability, 12

(3):890–907, August 2002. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1031863173 .

Sc hied:2004:NPP

[Sc h04] Alexander Sc hied. On the Neyman–P earson problem for la w-

in v arian t risk measures and robust utilit y functionals. A nnals

of Applie d Pr ob ability, 14(3):1398–1423, August 2004. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1089736290.

Sc hinazi:2005:MEA

[Sc h05a] Rinaldo B. Sc hinazi. Mass extinctions: an alternativ e to the

Allee effect. A nnals of Applie d Pr ob ability, 15(1B):984–991,

F ebruary 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1107271675 .

Sc h uhmac her:2005:UBS

[Sc h05b] Dominic Sc h uhmac her. Upp er b ounds for spatial p oin t pro cess

appro ximations. A nnals of Applie d Pr ob ability, 15(1B):615–651,

F ebruary 2005. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1107271662 .

Sc hopp:2010:FL T

[Sc h10] Ev a-Maria Sc hopp. A functional limit theorem for the profile

of b-ary trees. A nnals of Applie d Pr ob ability, 20(3):907–950,

June 2010. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1276867302 .

Sc hied:2013:CPF

[Sc h13] Alexander Sc hied. A con trol problem with fuel constrain t

and Da wson–W atanab e sup erpro cesses. A nnals of Applie d

Pr ob ability, 23(6):2472–2499, Decem b er 2013. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1382447695 .

Sc hapira:2021:LSV

[Sc h21] Bruno Sc hapira. Lo calization on 5 sites for v ertex reinforced

random w alks: T o w ards a c haracterization. A nnals of Ap-

plie d Pr ob ability, 31(4):1774–1786, August 2021. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-31/issue-4/Localization-on-5-sites-for-vertex-

reinforced-random-walks/10.1214/20-AAP1633.full .

Saloff-Coste:2010:TIM

[SCZ10] L. Saloff-Coste and J. Z ´ u ~ niga. Time inhomogeneous Mark o v

c hains with w a v e-lik e b eha vior. A nnals of Applie d Pr ob ability,

20(5):1831–1853, Octob er 2010. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1282747402.

Sc h w einsb erg:2005:RP A

[SD05] Jason Sc h w einsb erg and Ric k Durrett. Random partitions ap-

pro ximating the coalescence of lineages during a selectiv e sw eep.

A nnals of Applie d Pr ob ability, 15(3):1591–1651, August 2005.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1121433763 .

Seeger:2020:ASV

[See20] Benjamin Seeger. Appro ximation sc hemes for viscosit y so-

lutions of fully nonlinear sto c hastic partial differen tial equa-

tions. A nnals of Applie d Pr ob ability, 30(4):1784–1823, Au-

gust 2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-4/Approximation-

schemes-for-viscosity-solutions-of-fully-nonlinear-stochastic-

partial/10.1214/19-AAP1543.full .

Seierstad:2009:CL T

[Sei09] T aral Guldahl Seierstad. A cen tral limit theorem via differ-

en tial equations. A nnals of Applie d Pr ob ability, 19(2):661–675,

April 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1241702246 .

Sellk e:1995:HMI

[Sel95] Thomas M. Sellk e. Ho w man y I ID samples do es it tak e to see all

the balls in a Bo x? A nnals of Applie d Pr ob ability, 5(1):294–309,

F ebruary 1995. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177004841 .

Seppalainen:1997:ISI

[Sep97a] Timo Sepp¨ al¨ ainen. Increasing sequences of indep enden t p oin ts

on the planar lattice. A nnals of Applie d Pr ob ability, 7(4):

886–898, No v em b er 1997. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1043862416 .

Seppalainen:1997:SLQ

[Sep97b] Timo Sepp¨ al¨ ainen. A scaling limit for queues in series. A nnals of

Applie d Pr ob ability, 7(4):855–872, No v em b er 1997. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1043862414.

Serink o:1994:CAL

[Ser94] Regis J. Serink o. A consisten t approac h to least squares esti-

mation of correlation dimension in w eak Bernoulli dynamical

systems. A nnals of Applie d Pr ob ability, 4(4):1234–1254, No v em-

b er 1994. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177004914 .

Sezer:2010:WDP

[Sez10] Semih On ur Sezer. On the Wiener disorder problem. A nnals

of Applie d Pr ob ability, 20(4):1537–1566, August 2010. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1279638794 .

Sun:2016:ALU

[SFR16] W en Sun, Mathieu F euillet, and Philipp e Rob ert. Analy-

sis of large unreliable sto c hastic net w orks. A nnals of Ap-

plie d Pr ob ability, 26(5):2959–3000, Octob er 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1476884309 .

Seddik:2024:WR T

[SGC24] Mohamed El Amine Seddik, Maxime Guillaud, and Ro-

main Couillet. When random tensors meet random ma-

trices. A nnals of Applie d Pr ob ability, 34(1A):??, F ebruary

2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1A/When-

random-tensors-meet-random-matrices/10.1214/23-AAP1962.

full .

Shaikhet:2015:NCN

[Sha15] Gennady Shaikhet. Necessary condition for n ull con trollabilit y

in man y-serv er hea vy traffic. A nnals of Applie d Pr ob ability, 25

(1):406–428, F ebruary 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1418740190 .

Shapira:2020:K CM

[Sha20] Assaf Shapira. Kinetically constrained mo dels with random con-

strain ts. A nnals of Applie d Pr ob ability, 30(2):987–1006, April

2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1591603228 .

Shapira:2023:HLK

[Sha23] Assaf Shapira. Hydro dynamic limit for the Kob–Andersen

mo del. A nnals of Applie d Pr ob ability, 33(5):3493–3519, Octo-

b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-5/Hydrodynamic-

limit-for-the-KobAndersen-model/10.1214/22-AAP1898.full .

Shen:2002:APC

[She02] Lian Shen. Asymptotic prop erties of certain anisotropic w alks

in random media. A nnals of Applie d Pr ob ability, 12(2):477–510,

Ma y 2002. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1026915612 .

Shk olnik o v:2011:CPS

[Shk11] Mykha ylo Shk olnik o v. Comp eting particle systems ev olving b y

in teracting L ´ evy pro cesses. A nnals of Applie d Pr ob ability, 21

(5):1911–1932, Octob er 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1319576612 .

Silv estro v:1996:RR G

[Sil96] Dmitrii S. Silv estro v. Recurrence relations for generalized hit-

ting times for semi-Mark o v pro cesses. A nnals of Applie d Pr ob a-

bility, 6(2):617–649, Ma y 1996. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034968147 .

Sagito v:2005:CES

[SJ05] Serik Sagito v and P eter Jagers. The coalescen t effectiv e size of

age-structured p opulations. A nnals of Applie d Pr ob ability, 15

(3):1778–1797, August 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1121433769 .

Sly:2008:UTT

[Sly08] Allan Sly

. Uniqueness thresholds on trees v ersus graphs. A nnals

of Applie d Pr ob ability, 18(5):1897–1909, Octob er 2008. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1225372955.

Smith:2014:GSS

[Smi14] Aaron Smith. A Gibbs sampler on the n-simplex. A nnals of

Applie d Pr ob ability, 24(1):114–130, F ebruary 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1389278721 .

Sc hia v o:2024:SLR

[SPS24] Lorenzo Dello Sc hia v o, Lorenzo P ortinale, and F ederico Sau.

Scaling limits of random w alks, harmonic profiles, and station-

ary nonequilibrium states in Lipsc hitz domains. A nnals of Ap-

plie d Pr ob ability, 34(2):1789–1845, April 2024. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-34/issue-2/Scaling-limits-of-random-walks-harmonic-

profiles-and-stationary-nonequilibrium/10.1214/23-AAP2007.

full .

Shepp:1993:R OR

[SS93] Larry Shepp and A. N. Shiry aev. The Russian option: Re-

duced regret. A nnals of Applie d Pr ob ability, 3(3):631–640, Au-

gust 1993. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005355 .

Shrev e:1994:OIC

[SS94] S. E. Shrev e and H. M. Soner. Optimal in v estmen t and con-

sumption with transaction costs. A nnals of Applie d Pr ob abil-

ity, 4(3):609–692, August 1994. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177004966 .

Steel:2006:VDT

[SS06] M. A. Steel and L. A. Sz ´ ek ely . On the v ariational distance of

t w o trees. A nnals of Applie d Pr ob ability, 16(3):1563–1575, Au-

gust 2006. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1159804991 .

Sturm:2008:VMH

[SS08] Anja Sturm and Jan Sw art. V oter mo dels with heterozygos-

it y selection. A nnals of Applie d Pr ob ability, 18(1):59–99, F ebru-

ary 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1199890015 .

Shah:2012:RSA

[SS12] Dev a vrat Shah and Jin w o o Shin. Randomized sc heduling algo-

rithm for queueing net w orks. A nnals of Applie d Pr ob ability, 22

(1):128–171, F ebruary 2012. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1328623697 .

Sturm:2015:PSC

[SS15] Anja Sturm and Jan M. Sw art. A particle system with co op er-

ativ e branc hing and coalescence. A nnals of Applie d Pr ob ability,

25(3):1616–1649, June 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1427124138 .

Shneer:2018:SCD

[SS18] Sev a Shneer and Alexander Stoly ar. Stabilit y conditions for a

discrete-time decen tralised medium access algorithm. A nnals of

Applie d Pr ob ability, 28(6):3600–3628, Decem b er 2018. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1538985630 .

Sc hlic h ting:2019:PLS

[SS19] Andr ´ e Sc hlic h ting and Martin Slo wik. P oincar ´ e and logarithmic

Sob olev constan ts for metastable Mark o v c hains via capacitary

inequalities. A nnals of Applie d Pr ob ability, 29(6):3438–3488, De-

cem b er 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1578366319 .

Sethi:2024:MMG

[SS24] Dev en Sethi and Da vid Sisk a. The mo dified MSA, a gradien t

flo w and con v ergence. A nnals of Applie d Pr ob ability, 34(5):4455–

4492, Octob er 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

5/The-modified-MSA-a-gradient-flow-and-convergence/10.

1214/24-AAP2071.full .

Soner:1995:TNN

[SSC95] H. M. Soner, S. E. Shrev e, and J. Cvitanic. There is no non triv-

ial hedging p ortfolio for option pricing with transaction costs.

plie d Pr ob ability, 29(4):2230–2265, August 2019. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1563869042 .

Soner:2013:DFS

[STZ13] H. Mete Soner, Nizar T ouzi, and Jianfeng Zhang. Dual for-

m ulation of second order target problems. A nnals of Ap-

plie d Pr ob ability, 23(1):308–347, F ebruary 2013. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1359124388 .

Shah:2014:QPF

[STZ14] D. Shah, J. N. Tsitsiklis, and Y. Zhong. Qualitativ e prop er-

ties of α-fair p olicies in bandwidth-sharing net w orks. A nnals of

Applie d Pr ob ability, 24(1):76–113, F ebruary 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1389278720 .

Sudbury:2008:EDR

[Sud08] Aidan Sudbury

. The exp ected duration of random sequen tial ad-

sorption. A nnals of Applie d Pr ob ability, 18(1):100–108, F ebru-

ary 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1199890016 .

Sun:2024:PLD

[Sun24] W en Sun. P ath wise large deviations for the pure jump k -nary

in teracting particle systems. A nnals of Applie d Pr ob ability, 34

(1A):??, F ebruary 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

1A/Pathwise-large-deviations-for-the-pure-jump-k-nary-

interacting/10.1214/23-AAP1977.full .

Sc h w erer:1994:BMC

[SV94] Elizab eth Sc h w erer and Jan A. V an Mieghem. Bro wnian mo d-

els of closed queueing net w orks: Explicit solutions for balanced

three-station systems. A nnals of Applie d Pr ob ability, 4(2):448–

477, Ma y 1994. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005068.

Solan:2002:UVR

[SV02] Eilon Solan and Nicolas Vieille. Uniform v alue in recursiv e

games. A nnals of Applie d Pr ob ability, 12(4):1185–1201, No v em-

b er 2002. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1037125859 .

Saksman:2010:EAM

[SV10] Eero Saksman and Matti Vihola. On the ergo dicit y of the adap-

tiv e Metrop olis algorithm on un b ounded domains. A nnals of

Applie d Pr ob ability, 20(6):2178–2203, Decem b er 2010. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1287494558 .

Shah:2012:SNM

[SW12] Dev a vrat Shah and Damon Wisc hik. Switc hed net w orks with

maxim um w eigh t p olicies: Fluid appro ximation and m ultiplica-

tiv e state space collapse. A nnals of Applie d Pr ob ability, 22(1):70–

127, F ebruary 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1328623696 .

Stannat:2024:NSC

[SW24] Wilhelm Stannat and Luk as W essels. Necessary and sufficien t

conditions for optimal con trol of semilinear sto c hastic partial

differen tial equations. A nnals of Applie d Pr ob ability, 34(3):

3251–3287, June 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

3/Necessary-and-sufficient-conditions-for-optimal-control-

of-semilinear-stochastic/10.1214/23-AAP2038.full .

Sw art:2018:RRS

[Sw a18] Jan M. Sw art. Rigorous results for the Stigler–Luc k o c k mo del for

the ev olution of an order b o ok. A nnals of Applie d Pr ob ability,

28(3):1491–1535, June 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1527840025 .

Shah:2014:OQS

[SWZ14] D. Shah, N. S. W alton, and Y. Zhong. Optimal queue-size scal-

ing in switc hed net w orks. A nnals of Applie d Pr ob ability, 24(6):

2207–2245, Decem b er 2014. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1409058031 .

Sc hnelli:2023:CR T

[SX23] Kevin Sc hnelli and Y uan yuan Xu. Con v ergence rate to the

T racy–Widom la ws for the largest eigen v alue of sample co v ari-

ance matrices. A nnals of Applie d Pr ob ability, 33(1):677–725,

F ebruary 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-1/Convergence-

rate-to-the-TracyWidom-laws-for-the-largest-eigenvalue/

10.1214/22-AAP1826.full .

Sun:2021:ISL

[SXY21] Jingrui Sun, Jie Xiong, and Jiongmin Y ong. Indefinite sto c has-

tic linear-quadratic optimal con trol problems with random co ef-

ficien ts: Closed-lo op represen tation of op en-lo op optimal con-

trols. A nnals of Applie d Pr ob ability, 31(1):460–499, F ebru-

ary 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-1/Indefinite-

stochastic-linear-quadratic-optimal-control-problems-

with-random-coefficients/10.1214/20-AAP1595.full .

Sigman:1994:FMI

[SY94] Karl Sigman and Da vid D. Y ao. Finite momen ts for in v en-

tory pro cesses. A nnals of Applie d Pr ob ability, 4(3):765–778, Au-

gust 1994. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177004970 .

Serfozo:1998:MNP

[SY98] Ric hard F. Serfozo and Bingyi Y ang. Mark o v net w ork pro cesses

with string transitions. A nnals of Applie d Pr ob ability, 8(3):793–

821, August 1998. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1028903451 .

Stoly ar:2013:SLF

[SY13] Alexander L. Stoly ar and Elena Y udo vina. Systems with large

flexible serv er p o ols: Instabilit y of “natural” load balancing. A n-

nals of Applie d Pr ob ability, 23(5):2099–2138, Octob er 2013. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1377696307 .

Sc h ulte:2023:RMN

[SY23] Matthias Sc h ulte and J. E. Y ukic h. Rates of m ultiv ari-

ate normal appro ximation for statistics in geometric proba-

bilit y . A nnals of Applie d Pr ob ability, 33(1):507–548, F ebru-

ary 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-1/Rates-

of-multivariate-normal-approximation-for-statistics-

in-geometric-probability/10.1214/22-AAP1822.full .

Song:2020:HDL

[SYY20] Jian Song, Jianfeng Y ao, and W ang jun Y uan. High-dimensional

limits of eigen v alue distributions for general Wishart pro-

cess. A nnals of Applie d Pr ob ability, 30(4):1642–1668, August

2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-30/issue-4/High-

dimensional-limits-of-eigenvalue-distributions-for-general-

Wishart-process/10.1214/19-AAP1539.full .

Saidi:2006:SGE

[SZ06] Y oussef Sa ¨ ıdi and Jean-Mic hel Zak o ¨ ıan. Stationarit y and geo-

metric ergo dicit y of a class of nonlinear AR

CH mo dels. A nnals

of Applie d Pr ob ability, 16(4):2256–2271, No v em b er 2006. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1169065224 .

Sly:2017:GDC

[SZ17] Allan Sly and Y umeng Zhang. The Glaub er dynamics of color-

ings on trees is rapidly mixing throughout the nonreconstruction

regime. A nnals of Applie d Pr ob ability, 27(5):2646–2674, Octo-

b er 2017. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1509696031 .

Shao:2021:CTM

[SZZ21] Qi-Man Shao, Mengc hen Zhang, and Zh uo-Song Zhang. Cram ´ er-

t yp e mo derate deviation theorems for nonnormal appro xima-

tion. A nnals of Applie d Pr ob ability, 31(1):247–283, F ebru-

ary 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-1/Cram%

c3%a9r-type-moderate-deviation-theorems-for-nonnormal-

approximation/10.1214/20-AAP1589.full .

Shen:2023:SAP

[SZZ23] Hao Shen, Rongc han Zh u, and Xiangc han Zh u. An SPDE ap-

proac h to p erturbation theory of Φ

4

2

: Asymptoticit y and short

distance b eha vior. A nnals of Applie d Pr ob ability, 33(4):2600–

2642, August 2023. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-33/issue-

4/An-SPDE-approach-to-perturbation-theory-of-%ce%a624-

-Asymptoticity/10.1214/22-AAP1873.full .

T aflin:2011:GIB

[T af11] Erik T aflin. Generalized in tegrands and b ond p ortfolios: Pitfalls

and coun ter examples. A nnals of Applie d Pr ob ability, 21(1):266–

282, F ebruary 2011. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1292598034 .

T ak acs:1992:R WP

[T ak92] La jos T ak acs. Random w alk pro cesses and their applications

in order statistics. A nnals of Applie d Pr ob ability, 2(2):435–459,

Ma y 1992. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005710 .

T ak acs:1993:DIA

[T ak93] La jos T ak acs. On the distribution of the in tegral of the absolute

v alue of the Bro wnian motion. A nnals of Applie d Pr ob ability,

3(1):186–197, F ebruary 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005514 .

T ak acs:1995:L TB

[T ak95] La jos T ak acs. On the lo cal time of the Bro wnian motion. A nnals

of Applie d Pr ob ability, 5(3):741–756, August 1995. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177004703.

T ak acs:1996:GAS

[T ak96] La jos T ak´ acs. On a generalization of the arc-sine la w. A nnals of

Applie d Pr ob ability, 6(3):1035–1040, August 1996. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1034968240 .

T alagrand:1992:MRS

[T al92] Mic hel T alagrand. Matc hing random samples in man y dimen-

sions. A nnals of Applie d Pr ob ability, 2(4):846–856, No v em-

b er 1992. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005578 .

T an:2014:DTP

[T an14] Xiaolu T an. Discrete-time probabilistic appro ximation of path-

dep enden t sto c hastic con trol problems. A nnals of Applie d

Pr ob ability, 24(5):1803–1834, Octob er 2014. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1403812362 .

T anana:2023:UMR

[T an23] Anastasiy a T anana. Utilit y maximization with ratc het and dra w-

do wn constrain ts on consumption in incomplete semimartingale

mark ets. A nnals of Applie d Pr ob ability, 33(5):4127–4162, Octo-

b er 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-5/Utility-

maximization-with-ratchet-and-drawdown-constraints-on-

consumption-in/10.1214/22-AAP1918.full .

T rem bla y:2023:EEN

[TBUA23] Nicolas T rem bla y , Simon Barthelm ´ e, Konstan tin Usevic h, and

Pierre-Olivier Am blard. Extended L-ensem bles: a new rep-

resen tation for determinan tal p oin t pro cesses. A nnals of Ap-

plie d Pr ob ability, 33(1):613–640, F ebruary 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-1/Extended-L-ensembles--A-new-representation-

for-determinantal-point/10.1214/22-AAP1824.full .

T adic:2017:ABS

[TD17] Vladisla v B. T adi ´ c and Arnaud Doucet. Asymptotic bias of

sto c hastic gradien t searc h. A nnals of Applie d Pr ob ability, 27

(6):3255–3304, Decem b er 2017. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/euclid.aoap/1513328701 .

T eixeira:2009:UIC

[T ei09] Augusto T eixeira. On the uniqueness of the infinite cluster

of the v acan t set of random in terlacemen ts. A nnals of Ap-

plie d Pr ob ability, 19(1):454–466, F ebruary 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1235140345 .

Th uan:2024:ASI

[Th u24] Nguy en T ran Th uan. Appro ximation of sto c hastic in tegrals

with jumps via w eigh ted BMO approac h. A nnals of Applie d

Pr ob ability, 34(5):4595–4634, Octob er 2024. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-34/issue-5/Approximation-of-stochastic-integrals-

with-jumps-via-weighted-BMO-approach/10.1214/24-AAP2075.

full .

Tierney:1998:NMH

[Tie98] Luk e Tierney

. A note on Metrop olis–Hastings k ernels for gen-

eral state spaces. A nnals of Applie d Pr ob ability, 8(1):1–9, F ebru-

ary 1998. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1027961031 .

T ak em ura:2002:ETE

[TK02] Akimic hi T ak em ura and Satoshi Kuriki. On the equiv alence of

the tub e and Euler c haracteristic metho ds for the distribution

of the maxim um of Gaussian fields o v er piecewise smo oth do-

mains. A nnals of Applie d Pr ob ability, 12(2):768–796, Ma y 2002.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1026915624 .

T anak a:2009:O AM

[TKH09] Hideyuki T anak a and Arturo Kohatsu-Higa. An op erator ap-

proac h for Mark o v c hain w eak appro ximations with an appli-

cation to infinite activit y L ´ evy driv en SDEs. A nnals of Ap-

plie d Pr ob ability, 19(3):1026–1062, June 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1245071018.

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1403812364 .

T albi:2024:FPO

[TTZ24] Mehdi T albi, Nizar T ouzi, and Jianfeng Zhang. F rom fi-

nite p opulation optimal stopping to mean field optimal stop-

ping. A nnals of Applie d Pr ob ability, 34(5):4237–4267, Octo-

b er 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-5/From-

finite-population-optimal-stopping-to-mean-field-optimal-

stopping/10.1214/24-AAP2064.full .

T uro v a:2018:PTO

[T ur18] T at y ana S. T uro v a. Phase transitions in the one-dimensional

Coulom b gas ensem bles. A nnals of Applie d Pr ob ability, 28

(2):1249–1291, April 2018. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1523433635 .

T ala y:2003:SPM

[TV03] Denis T ala y and Olivier V aillan t. A sto c hastic particle metho d

with random w eigh ts for the computation of statistical solutions

of McKean–Vlaso v equations. A nnals of Applie d Pr ob ability,

13(1):140–180, Jan uary 2003. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1042765665 .

T arres:2012:ET A

[TV12] Pierre T arr ` es and Pierre V andek erkho v e. On ergo dic t w o-

armed bandits. A nnals of Applie d Pr ob ability, 22(2):457–476,

April 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1333372004 .

Thac k er:2018:BAM

[TV18] Debleena Thac k er and Stanisla v V olk o v. Border aggregation

mo del. A nnals of Applie d Pr ob ability, 28(3):1604–1633, June

2018. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1527840028.

T ong:2012:ESC

[TvH12] Xin Thomson T ong and Ramon v an Handel. Ergo dicit y and sta-

bilit y of the conditional distributions of nondegenerate Mark o v

c hains. A nnals of Applie d Pr ob ability, 22(4):1495–1540, Au-

gust 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1344614202 .

T etali:2012:PTM

[TVVY12] Prasad T etali, Juan C. V era, Eric Vigo da, and Linji Y ang. Phase

transition for the mixing time of the Glaub er dynamics for color-

ing regular trees. A nnals of Applie d Pr ob ability, 22(6):2210–2239,

Decem b er 2012. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1353695952 .

T racy:2007:NBE

[TW07] Craig A. T racy and Harold Widom. Nonin tersecting Bro wn-

ian excursions. A nnals of Applie d Pr ob ability, 17(3):953–979,

June 2007. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1179839179 .

T alreja:2009:HTL

[TW09] Rishi T alreja and W ard Whitt. Hea vy-traffic limits for w ait-

ing times in man y-serv er queues with abandonmen t. A nnals

of Applie d Pr ob ability, 19(6):2137–2175, Decem b er 2009. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1259158769 .

T alagrand:1993:ISE

[TY93] M. T alagrand and J. E. Y ukic h. The in tegrabilit y of the square

exp onen tial transp ortation cost. A nnals of Applie d Pr ob ability,

3(4):1100–1111, No v em b er 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005274 .

T erasa w a:2011:SPL

[TY11] Y utak a T erasa w a and Nobuo Y oshida. Sto c hastic p o w er la w flu-

ids: Existence and uniqueness of w eak solutions. A nnals of Ap-

plie d Pr ob ability, 21(5):1827–1859, Octob er 2011. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1319576610.

T ak ahashi:2016:W AA

[TY16] Akihik o T ak ahashi and T oshihiro Y amada. A w eak appro xi-

mation with asymptotic expansion and m ultidimensional Malli-

a vin w eigh ts. A nnals of Applie d Pr ob ability, 26(2):818–856,

April 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1458651821 .

V erzelen:2015:CDS

[V A C15] Nicolas V erzelen and Ery Arias-Castro. Comm unit y detection

in sparse random net w orks. A nnals of Applie d Pr ob ability, 25

(6):3465–3510, Decem b er 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1443703780 .

v andenBerg:2011:SPT

[vdB11] J. v an den Berg. Sharpness of the p ercolation transition in the

t w o-dimensional con tact pro cess. A nnals of Applie d Pr ob ability,

21(1):374–395, F ebruary 2011. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1292598039 .

v andenBerg:1993:ITC

[vdBK93] J. v an den Berg and H. Kesten. Inequalities for the time con-

stan t in first-passage p ercolation. A nnals of Applie d Pr ob abil-

ity, 3(1):56–80, F ebruary 1993. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005507 .

v andenBerg:2017:TD V

[vdBN17] Jacob v an den Berg and Pierre Nolin. Tw o-dimensional

v olume-frozen p ercolation: Exceptional scales. A nnals of Ap-

plie d Pr ob ability, 27(1):91–108, F ebruary 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1488790823 .

v anderHofstad:2016:SRP

[vdHHKR16] Remco v an der Hofstad, Mark Holmes, Alexey Kuznetso v, and

Wioletta Ruszel. Strongly reinforced P´ oly a urns with graph-

based comp etition. A nnals of Applie d Pr ob ability, 26(4):2494–

2539, August 2016. CODEN ???? ISSN 1050-5164 (prin t), 2168-

8737 (electronic). URL http://projecteuclid.org/euclid.

aoap/1472745465.

v anderHofstad:2008:W AS

[vdHMS08] Remco v an der Hofstad, P eter M¨ orters, and Nadia Sidoro v a.

W eak and almost sure limits for the parab olic Anderson mo del

with hea vy tailed p oten tials. A nnals of Applie d Pr ob ability, 18

(6):2450–2494, Decem b er 2008. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1227708925 .

v anderHo orn:2018:TDD

[vdHOC18] Pim v an der Ho orn and Mariana Olv era-Cra vioto. T ypical

distances in the directed configuration mo del. A nnals of Ap-

plie d Pr ob ability, 28(3):1739–1792, June 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1527840031 .

v anderHofstad:2021:OSS

[vdHvLS21] Remco v an der Hofstad, Johan S. H. v an Leeu w aarden, and

Clara Stegeh uis. Optimal subgraph structures in scale-free con-

figuration mo dels. A nnals of Applie d Pr ob ability, 31(2):501–537,

April 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-2/Optimal-

subgraph-structures-in-scale-free-configuration-models/

10.1214/20-AAP1580.full .

V ec ham bre:2023:CAL

[V ´ ec23] Gr ´ egoire V ´ ec ham bre. Com binatorics of ancestral lines for

a W righ t–Fisher diffusion with selection in a L ´ evy en viron-

men t. A nnals of Applie d Pr ob ability, 33(6A):??, Decem b er

2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-6A/Combinatorics-

of-ancestral-lines-for-a-WrightFisher-diffusion-with-

selection/10.1214/23-AAP1936.full .

v anEn ter:2008:NR G

[vEK08] Aernout C. D. v an En ter and Christof K ¨ ulsk e. Nonexistence of

random gradien t Gibbs measures in con tin uous in terface mo dels

in d =2. A nnals of Applie d Pr ob ability, 18(1):109–119, F ebru-

ary 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1199890017.

V erlo op:2016:A OP

[V er16] I. M. V erlo op. Asymptotically optimal priorit y p olicies for

indexable and nonindexable restless bandits. A nnals of Ap-

plie d Pr ob ability, 26(4):1947–1995, August 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1472745449 .

V anDenBerg:1995:TIC

[V G95] J. V an Den Berg and A. Gandolfi. A triangle inequalit y for

co v ariances of binary FK

G random v ariables. A nnals of Ap-

plie d Pr ob ability, 5(1):322–326, F ebruary 1995. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1177004843 .

v anHandel:2009:UOH

[vH09] Ramon v an Handel. Uniform observ abilit y of hidden Mark o v

mo dels and filter stabilit y for unstable signals. A nnals of Ap-

plie d Pr ob ability, 19(3):1172–1199, June 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1245071023 .

Vitale:1991:EAR

[Vit91] Ric hard A. Vitale. Exp ected absolute random determinan ts and

zonoids. A nnals of Applie d Pr ob ability, 1(2):293–300, Ma y 1991.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177005938 .

Viv eros:2023:DPV

[Viv23] Rob erto Viv eros. Directed p olymer for v ery hea vy tailed ran-

dom w alks. A nnals of Applie d Pr ob ability, 33(1):490–506, F ebru-

ary 2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-1/Directed-

polymer-for-very-heavy-tailed-random-walks/10.1214/22-

AAP1821.full .

V ogrinc:2021:COS

[VK21] Jure V ogrinc and Wilfrid S. Kendall. Coun terexamples for op-

timal scaling of Metrop olis–Hastings c hains with rough tar-

get densities. A nnals of Applie d Pr ob ability, 31(2):972–1019,

April 2021. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-31/issue-2/Counterexamples-

for-optimal-scaling-of-MetropolisHastings-chains-with-

rough-target/10.1214/20-AAP1612.full .

v anMieghem:1995:DSC

[vM95] Jan A. v an Mieghem. Dynamic sc heduling with con v ex dela y

costs: The generalized c|mu rule. A nnals of Applie d Pr ob abil-

ity, 5(3):809–833, August 1995. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177004706 .

V ath:2008:MSS

[VPV08] V athana Ly V ath, Huy ^ en Pham, and St ´ ephane Villeneuv e.

A mixed singular/switc hing con trol problem for a dividend

p olicy with rev ersible tec hnology in v estmen t. A nnals of Ap-

plie d Pr ob ability, 18(3):1164–1200, June 2008. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1211819797 .

V asdekis:2023:SZZ

[VR23] G. V asdekis and G. O. Rob erts. Sp eed up zig-zag. A nnals of

Applie d Pr ob ability, 33(6A):??, Decem b er 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-6A/Speed-up-Zig-Zag/10.1214/23-AAP1930.

full .

Vysotsky:2008:CSM

[Vys08] Vladisla v V. Vysotsky

. Clustering in a sto c hastic mo del of one-

dimensional gas. A nnals of Applie d Pr ob ability, 18(3):1026–1058,

June 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1211819793 .

Viens:2019:MAF

[VZ19] F rederi Viens and Jianfeng Zhang. A martingale approac h

for fractional Bro wnian motions and related path dep enden t

PDEs. A nnals of Applie d Pr ob ability, 29(6):3489–3540, Decem-

b er 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1578366320.

W agner:2005:EPS

[W ag05] W olfgang W agner. Explosion phenomena in sto c hastic coagulation–

fragmen tation mo dels. A nnals of Applie d Pr ob ability, 15(3):

2081–2112, August 2005. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1121433778 .

W alton:2009:PFR

[W al09] N. S. W alton. Prop ortional fairness and its relationship with

m ulti-class queueing net w orks. A nnals of Applie d Pr ob ability, 19

(6):2301–2333, Decem b er 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1259158773 .

W ang:2023:CWD

[W an23] F eng-Y u W ang. Con v ergence in W asserstein distance for empir-

ical measures of semilinear SPDEs. A nnals of Applie d Pr ob abil-

ity, 33(1):70–84, F ebruary 2023. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-33/

issue-1/Convergence-in-Wasserstein-distance-for-empirical-

measures-of-semilinear-SPDEs/10.1214/22-AAP1807.full .

W ang:2024:QUL

[W an24] Hao yu W ang. Quan titativ e univ ersalit y for the largest eigen v alue

of sample co v ariance matrices. A nnals of Applie d Pr ob ability,

34(3):2539–2565, June 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-3/Quantitative-universality-for-the-largest-eigenvalue-

of-sample-covariance-matrices/10.1214/22-AAP1910.full .

W eb er:1992:GIM

[W eb92] Ric hard W eb er. On the Gittins index for m ultiarmed bandits.

A nnals of Applie d Pr ob ability, 2(4):1024–1033, No v em b er 1992.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1177005588 .

W eb er:2001:CNO

[W eb01a] Matthias W eb er. Correction note: “On o ccupation time func-

tionals for diffusion pro cesses and birth-and-death pro cesses

on graphs” [ Ann. Appl. Probab. 11 (2001), no. 2, 544–567;

W o o d:2012:UCL

[W o o12] Philip Matc hett W o o d. Univ ersalit y and the circular la w for

sparse random matrices. A nnals of Applie d Pr ob ability, 22

(3):1266–1300, June 2012. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1337347545 .

W ormald:1995:DER

[W or95] Nic holas C. W ormald. Differen tial equations for random pro-

cesses and random graphs. A nnals of Applie d Pr ob ability, 5(4):

1217–1235, No v em b er 1995. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177004612 .

W ang:2021:REM

[WPRS21] Andi Q. W ang, Murra y P ollo c k, Gareth O. Rob erts, and Da vid

Steinsaltz. Regeneration-enric hed Mark o v pro cesses with appli-

cation to Mon te Carlo. A nnals of Applie d Pr ob ability, 31(2):

703–735, April 2021. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-31/issue-

2/Regeneration-enriched-Markov-processes-with-application-

to-Monte-Carlo/10.1214/20-AAP1602.full .

W o o dard:2009:CRM

[WSH09] Da wn B. W o o dard, Scott C. Sc hmidler, and Mark Hub er. Con-

ditions for rapid mixing of parallel and sim ulated temp ering

on m ultimo dal distributions. A nnals of Applie d Pr ob ability,

19(2):617–640, April 2009. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1241702244 .

W u:2009:RET

[W u09] W ei Biao W u. Recursiv e estimation of time-a v erage v ariance

constan ts. A nnals of Applie d Pr ob ability, 19(4):1529–1552, Au-

gust 2009. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1248700626 .

W uthric h:2006:HMR

[W ¨ ut06] Mario V. W ¨ uthric h. A heterop olymer in a medium with ran-

dom droplets. A nnals of Applie d Pr ob ability, 16(3):1653–1670,

August 2006. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1159804995 .

W ang:2020:TI I

[WW20] Neng-Yi W ang and Liming W u. T ransp ort-information inequal-

ities for Mark o v c hains. A nnals of Applie d Pr ob ability, 30(3):

1276–1320, June 2020. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-30/issue-

3/Transport-information-inequalities-for-Markov-chains/

10.1214/19-AAP1530.full .

W u:2023:TCU

[WXY23] Yihong W u, Jiaming Xu, and Sophie H. Y u. T esting correla-

tion of unlab eled random graphs. A nnals of Applie d Pr ob ability,

33(4):2519–2558, August 2023. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-33/

issue-4/Testing-correlation-of-unlabeled-random-graphs/

10.1214/22-AAP1786.full .

Wyner:1999:MR W

[Wyn99] Abraham J. Wyner. More on recurrence and w aiting times. A n-

nals of Applie d Pr ob ability, 9(3):780–796, August 1999. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1029962813 .

W u:2020:VSP

[WZ20] Cong W u and Jianfeng Zhang. Viscosit y solutions to parab olic

master equations and McKean–Vlaso v SDEs with closed-lo op

con trols. A nnals of Applie d Pr ob ability, 30(2):936–986, April

2020. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/euclid.aoap/

1591603227 .

W ang:2024:DSL

[WZ24] Zhic hao W ang and Yizhe Zh u. Deformed semicircle la w and

concen tration of nonlinear random matrices for ultra-wide neu-

ral net w orks. A nnals of Applie d Pr ob ability, 34(2):1896–1947,

April 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-2/Deformed-

semicircle-law-and-concentration-of-nonlinear-random-

matrices-for/10.1214/23-AAP2010.full .

Xia:1997:UFD

[Xia97] Aih ua Xia. On using the first difference in the Stein–Chen

metho d. A nnals of Applie d Pr ob ability, 7(4):899–916, No v em-

b er 1997. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1043862417 .

Xu:1992:DMOa

[XS92a] Gan-Lin Xu and Stev en E. Shrev e. A dualit y metho d for optimal

consumption and in v estmen t under short- selling prohibition.

I. General mark et co efficien ts. A nnals of Applie d Pr ob ability,

2(1):87–112, F ebruary 1992. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005772 .

Xu:1992:DMOb

[XS92b] Gan-Lin Xu and Stev en E. Shrev e. A dualit y metho d for op-

timal consumption and in v estmen t under short-selling prohibi-

tion. I I. Constan t mark et co efficien ts. A nnals of Applie d Pr ob a-

bility, 2(2):314–328, Ma y 1992. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1177005706 .

Xu:2018:UPC

[Xu18] Liping Xu. Uniqueness and propagation of c haos for the Boltz-

mann equation with mo derately soft p oten tials. A nnals of Ap-

plie d Pr ob ability, 28(2):1136–1189, April 2018. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1523433633 .

Xu:2019:ASL

[Xu19] Lih u Xu. Appro ximation of stable la w in w asserstein-1 distance

b y Stein’s metho d. A nnals of Applie d Pr ob ability, 29(1):458–504,

F ebruary 2019. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1544000434 .

Xu:2024:D AS

[Xu24a] W ei Xu. Diffusion appro ximations for self-excited systems with

applications to general branc hing pro cesses. A nnals of Ap-

plie d Pr ob ability, 34(3):2650–2713, June 2024. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-34/issue-3/Diffusion-approximations-for-self-

excited-systems-with-applications-to-general/10.1214/

23-AAP2005.full .

Xu:2024:SVE

[Xu24b] W ei Xu. Sto c hastic V olterra equations for the lo cal times of

sp ectrally p ositiv e stable pro cesses. A nnals of Applie d Pr ob abil-

ity, 34(3):2733–2798, June 2024. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL https://projecteuclid.

org/journals/annals-of-applied-probability/volume-34/

issue-3/Stochastic-Volterra-equations-for-the-local-

times-of-spectrally-positive/10.1214/23-AAP2017.full .

Xu:2013:OSU

[XZ13] Zuo Quan Xu and Xun Y u Zhou. Optimal stopping under prob-

abilit y distortion. A nnals of Applie d Pr ob ability, 23(1):251–282,

F ebruary 2013. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1359124386 .

Y ogesh w aran:2015:TR C

[Y A15] D. Y ogesh w aran and Rob ert J. Adler. On the top ology of ran-

dom complexes built o v er stationary p oin t pro cesses. A nnals

of Applie d Pr ob ability, 25(6):3338–3380, Decem b er 2015. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1443703776 .

Y amada:1995:D A O

[Y am95] Keigo Y amada. Diffusion appro ximation for op en state-

dep enden t queueing net w orks in the hea vy traffic situation. A n-

nals of Applie d Pr ob ability, 5(4):958–982, No v em b er 1995. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1177004602 .

Y an:2005:AEM

[Y an05] Liqing Y an. Asymptotic error for the Milstein sc heme for

SDEs driv en b y con tin uous semimartingales. A nnals of Applie d

Pr ob ability, 15(4):2706–2738, No v em b er 2005. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1133965777.

Y an:2020:NLD

[Y an20] Jun Y an. Nonlinear large deviations: Bey ond the h yp ercub e.

A nnals of Applie d Pr ob ability, 30(2):812–846, April 2020. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

https://projecteuclid.org/euclid.aoap/1591603223 .

Y ao:1997:IRP

[Y ao97] Yi-Ching Y ao. On indep endence of k -record pro cesses: Ignato v’s

theorem revisited. A nnals of Applie d Pr ob ability, 7(3):815–821,

August 1997. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1034801255 .

Y atracos:2009:ADC

[Y at09] Y annis G. Y atracos. The asymptotic distribution of a cluster-

index for i.i.d. normal random v ariables. A nnals of Ap-

plie d Pr ob ability, 19(2):585–595, April 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1241702242 .

Ycart:1993:PPE

[Yca93] Bernard Ycart. The philosophers’ pro cess: An ergo dic rev ersible

nearest particle system. A nnals of Applie d Pr ob ability, 3(2):356–

363, Ma y 1993. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005428 .

Y u:2010:ABR

[YEC10] F eng Y u, Alison Etheridge, and Charles Cuth b ertson. Asymp-

totic b eha vior of the rate of adaptation. A nnals of Applie d Pr ob a-

bility, 20(3):978–1004, June 2010. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1276867304 .

Y amada:1993:L TF

[YH93] Keigo Y amada and Sung Jo Hong. A limit theorem for func-

tionals of jumps of birth and death pro cesses under hea vy traf-

fic condition. A nnals of Applie d Pr ob ability, 3(3):840–862, Au-

gust 1993. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1177005367.

Yin:2022:PEE

[YM22] Y anqing Yin and Y an yuan Ma. Prop erties of eigen v alues

and eigen v ectors of large-dimensional sample correlation ma-

trices. A nnals of Applie d Pr ob ability, 32(6):4763–4802, Decem-

b er 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-6/Properties-

of-eigenvalues-and-eigenvectors-of-large-dimensional-

sample-correlation/10.1214/22-AAP1802.full .

Y oshida:2008:CL T

[Y os08] Nobuo Y oshida. Cen tral limit theorem for branc hing random

w alks in random en vironmen t. A nnals of Applie d Pr ob ability,

18(4):1619–1635, August 2008. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1216677134 .

Y oshida:2012:SST

[Y os12] Nobuo Y oshida. Sto c hastic shear thic k ening fluids: Strong con-

v ergence of the Galerkin appro ximation and the energy equalit y .

A nnals of Applie d Pr ob ability, 22(3):1215–1242, June 2012. CO-

DEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL

http://projecteuclid.org/euclid.aoap/1337347543 .

Y ang:2023:CRM

[YR23] Jun Y ang and Jeffrey S. Rosen thal. Complexit y results for

MCMC deriv ed from quan titativ e b ounds. A nnals of Ap-

plie d Pr ob ability, 33(2):1259–1300, April 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-2/Complexity-results-for-MCMC-derived-

from-quantitative-bounds/10.1214/22-AAP1846.full .

Yin:2016:A QE

[YRF16] Mei Yin, Alessandro Rinaldo, and Sukhada F adna vis. Asymp-

totic quan tization of exp onen tial random graphs. A nnals of

Applie d Pr ob ability, 26(6):3251–3285, Decem b er 2016. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1481792585 .

Y ao:1996:LDI

[YS96] Yi-Ching Y ao and Gordon Simons. A large-dimensional inde-

p enden t and iden tically distributed prop ert y for nearest neigh-

b or coun ts in P oisson pro cesses. A nnals of Applie d Pr ob abil-

ity, 6(2):561–571, Ma y 1996. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1034968144 .

Y aso dharan:2022:LDM

[YS22] Sarath Y aso dharan and Ra jesh Sundaresan. Large deviations

of mean-field in teracting particle systems in a fast v arying en-

vironmen t. A nnals of Applie d Pr ob ability, 32(3):1666–1704,

June 2022. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-32/issue-3/Large-

deviations-of-mean-field-interacting-particle-systems-

in-a/10.1214/21-AAP1718.full .

Y u:2007:SDD

[Y u07a] F eng Y u. Stationary distribution for dio ecious branc hing particle

systems with rapid stirring. A nnals of Applie d Pr ob ability, 17

(5/6):1508–1537, Octob er 2007. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1197909501 .

Y u:2007:SDM

[Y u07b] F eng Y u. Stationary distributions of a mo del of sympatric sp eci-

ation. A nnals of Applie d Pr ob ability, 17(3):840–874, June 2007.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1179839176 .

Y u:2015:UMA

[Y u15] Xiang Y u. Utilit y maximization with addictiv e consumption

habit formation in incomplete semimartingale mark ets. A nnals

of Applie d Pr ob ability, 25(3):1383–1419, June 2015. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1427124132 .

Y u:2017:OCU

[Y u17a] Xiang Y u. Optimal consumption under habit formation in mar-

k ets with transaction costs and random endo wmen ts. A nnals of

Applie d Pr ob ability, 27(2):960–1002, April 2017. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1495764372.

Zhang:2012:SFD

[Zha12] Xic heng Zhang. Sto c hastic functional differen tial equations

driv en b y L ´ evy pro cesses and quasi-linear partial in tegro-

differen tial equations. A nnals of Applie d Pr ob ability, 22(6):

2505–2538, Decem b er 2012. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1353695960 .

Zhang:2016:CL T

[Zha16a] Li-Xin Zhang. Cen tral limit theorems of a recursiv e sto c has-

tic algorithm with applications to adaptiv e designs. A nnals of

Applie d Pr ob ability, 26(6):3630–3658, Decem b er 2016. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1481792595 .

Zhang:2016:LAR

[Zha16b] T usheng Zhang. Lattice appro ximations of reflected sto c hastic

partial differen tial equations driv en b y space-time white noise.

A nnals of Applie d Pr ob ability, 26(6):3602–3629, Decem b er 2016.

CODEN ???? ISSN 1050-5164 (prin t), 2168-8737 (electronic).

URL http://projecteuclid.org/euclid.aoap/1481792594 .

Zhang:2016:SDE

[Zha16c] Xic heng Zhang. Sto c hastic differen tial equations with Sob olev

diffusion and singular drift and applications. A nnals of Ap-

plie d Pr ob ability, 26(5):2697–2732, Octob er 2016. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1476884301 .

Zhang:2023:SNS

[Zha23] Deng Zhang. Sto c hastic nonlinear Sc hr¨ odinger equations in

the defo cusing mass and energy critical cases. A nnals of Ap-

plie d Pr ob ability, 33(5):3652–3705, Octob er 2023. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL https://

projecteuclid.org/journals/annals-of-applied-probability/

volume-33/issue-5/Stochastic-nonlinear-Schr%c3%b6dinger-

equations-in-the-defocusing-mass-and-energy/10.1214/

22-AAP1903.full .

Zhang:2006:A TS

[ZHC06] Li-X. Zhang, F eifang Hu, and Siu Hung Cheung. Asymptotic

theorems of sequen tial estimation-adjusted urn mo dels. A nnals

of Applie d Pr ob ability, 16(1):340–369, F ebruary 2006. CODEN

???? ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:

//projecteuclid.org/euclid.aoap/1141654290 .

Zhou:2023:VSS

[Zho23] Jianjun Zhou. Viscosit y solutions to second order path-

dep enden t Hamilton–Jacobi–Bellman equations and applica-

tions. A nnals of Applie d Pr ob ability, 33(6B):??, Decem b er

2023. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-33/issue-6B/Viscosity-

solutions-to-second-order-path-dependent-HamiltonJacobiBellman-

equations-and/10.1214/23-AAP1954.full .

Zhou:2024:VSS

[Zho24] Jianjun Zhou. Viscosit y solutions to second order el-

liptic Hamilton–Jacobi–Bellman equations with infinite de-

la y . A nnals of Applie d Pr ob ability, 34(5):4709–4757, Octo-

b er 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-5/Viscosity-

solutions-to-second-order-elliptic-Hamilton--JacobiBellman-

equations-with/10.1214/24-AAP2078.full .

Zh u:2015:LDM

[Zh u15] Ling jiong Zh u. Large deviations for Mark o vian nonlinear Ha wk es

pro cesses. A nnals of Applie d Pr ob ability, 25(2):548–581, April

2015. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1424355123 .

Ziliotto:2024:MCA

[Zil24] Bruno Ziliotto. Mertens conjectures in absorbing games with

incomplete information. A nnals of Applie d Pr ob ability, 34(2):

1948–1986, April 2024. CODEN ???? ISSN 1050-5164 (prin t),

2168-8737 (electronic). URL https://projecteuclid.org/

journals/annals-of-applied-probability/volume-34/issue-

2/Mertens-conjectures-in-absorbing-games-with-incomplete-

information/10.1214/23-AAP2011.full .

Zitk o vic:2005:UMS

[

ˇ

Zit05] Gordan

ˇ

Zitk o vi ´ c. Utilit y maximization with a sto c hastic clo c k

and an un b ounded random endo wmen t. A nnals of Applie d

Pr ob ability, 15(1B):748–777, F ebruary 2005. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1107271667 .

Zitk o vic:2009:DCS

[

ˇ

Zit09] Gordan

ˇ

Zitk o vi ´ c. A dual c haracterization of self-generation

and exp onen tial forw ard p erformances. A nnals of Applie d

Pr ob ability, 19(6):2176–2210, Decem b er 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http:/

/projecteuclid.org/euclid.aoap/1259158770 .

Zhang:2015:R CS

[ZRH15] Hongzhong Zhang, Neofytos Ro dosthenous, and Olympia Had-

jiliadis. Robustness of the N -CUSUM stopping rule in a

Wiener disorder problem. A nnals of Applie d Pr ob ability, 25(6):

3405–3433, Decem b er 2015. CODEN ???? ISSN 1050-5164

(prin t), 2168-8737 (electronic). URL http://projecteuclid.

org/euclid.aoap/1443703778 .

Zucca:2009:IFP

[ZS09] Cristina Zucca and Laura Sacerdote. On the in v erse first-

passage-time problem for a Wiener pro cess. A nnals of Ap-

plie d Pr ob ability, 19(4):1319–1346, August 2009. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1248700619 .

Zhao:2008:MA

[ZW08] Ou Zhao and Mic hael W o o dro ofe. On martingale appro xima-

tions. A nnals of Applie d Pr ob ability, 18(5):1831–1847, Octo-

b er 2008. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1225372952 .

Zhang:1996:CL T

[ZY96] Q. Zhang and G. Yin. A cen tral limit theorem for singularly

p erturb ed nonstationary finite state Mark o v c hains. A nnals

of Applie d Pr ob ability, 6(2):650–670, Ma y 1996. CODEN ????

ISSN 1050-5164 (prin t), 2168-8737 (electronic). URL http://

projecteuclid.org/euclid.aoap/1034968148 .

Zac hary:2002:RHK

[ZZ02] Stan Zac hary and Ilze Ziedins. A refinemen t of the Hun t–Kurtz

theory of large loss net w orks, with an application to virtual

partitioning. A nnals of Applie d Pr ob ability, 12(1):1–22, F ebru-

ary 2002. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL http://projecteuclid.org/euclid.aoap/

1015961154 .

Zhang:2024:CPS

[ZZ24] Xiaolong Zhang and Xic heng Zhang. Cauc h y problem of sto c has-

tic kinetic equations. A nnals of Applie d Pr ob ability, 34(1A):??,

F ebruary 2024. CODEN ???? ISSN 1050-5164 (prin t), 2168-8737

(electronic). URL https://projecteuclid.org/journals/

annals-of-applied-probability/volume-34/issue-1A/Cauchy-

problem-of-stochastic-kinetic-equations/10.1214/23-AAP1961.

full.