A Complete Bibliograph y of Publications in

A nnals of Pr ob ability (1990–1999)

Nelson H. F. Beeb e

Univ ersit y of Utah

Departmen t of Mathematics, 110 LCB

155 S 1400 E RM 233

Salt Lak e Cit y , UT 84112-0090

USA

T el: +1 801 581 5254

F AX: +1 801 581 4148

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

beebe@computer.org (In ternet)

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

14 Marc h 2019

V ersion 1.05

Title w ord cross-reference

(2, p) [Hou91]. {0, 1}

N

[BK95b]. 1 [AD98, BGM93, ST91, T al90a]. 1/r

2

[F on93]. 2 [OR93, vdB97]. 2 + ϵ [HM98]. 3/2 [PWM90, PWM92]. α

[A T92b, Elo90, Xia95]. B (3, n) [Sto95b].

¯

d [Mar96]. β [Nol88, Nol92]. C

[Bun97]. d [BS97]. Δ

2

[KN97]. d ≥ 3 [Jan98, Jan02]. D ⊆ R d

[EP99]. ϵ

[F el96]. G [DD99]. Γ [Ken95]. ≥ 3 [T al94b]. H [Alb96]. H p

[Leu95]. I

[Sc h93b]. ∞ [AL99]. J [HP93]. K [Sep99, BGM93]. L [LPP95, MS92]. L

2

[Deu94, RS97, dS92, IMM

+

90]. L α

[Hou92]. L

P

[CK91, GM95, CS93b]. L

2

[Lig91]. l

p

[Lin91a]. l

p

, p ∈ [1, ∞[ [F er92]. [−1, 1] [dlC90]. m [De 93, W en90].

R

2

[Ro y90]. R d

[KR91, RHHQ90]. R n

[Bor93]. Z [T ot95]. Z

1

[T´ ot96]. Z d

[Geo93, Lan91]. R d

[T an93]. E [CKS98a]. n [B´ ar99, V oi97]. p

[Dud92, MR92a, Qia98]. p = 1 [Jac91]. ϕ [Che91]. R

2

[Duh98]. R

3

[Duh98]. ρ

[Sha95]. S

3

× H

3

[Hug92]. σ [DFST96, FT96, V an93]. t [GGM97]. U

[A G93, BGZ94, BG99, BD94b, CdlPT93, FR93, GZ94, KN97, KW90, LdlP97,

Ma j94, OR93, Sc h93a, Stu91, Stu94, Zha99, dlP92, dlPMSS94, dlPMS95].

1

X

n+1

= a

n

X

n

+ b

n

(mo d p) [Hil93]. X

n

= A

n

X

n−1

+ B

n

[BBE97].

Y

t

= B

t

+ α sup{Y

s

: s ≤ t} + β inf {Y

s

: s ≤ t} [Da v96]. Z [PV99]. Z

2

[Che92, GG96]. Z d

[Lan93]. Z d

, d ≥ 2 [Che94a].

-Blo c k [BGM93]. -Bounded [Hou91]. -Boundedness [GM95]. -close

[F el96]. -Congruence [Elo90]. -D [vdB97]. -decomp osable [Bun97].

-Dep enden t [BGM93, De 93]. -Differen tiabilit y [dS92]. -dimensional

[BS97]. -distance [Mar96]. -Exclusion [Sep99]. -Fields

[V an93, DFST96, FT96]. -functions [KN97]. -Martingale [Ken95].

-martingales [CKS98a]. -Mixing [Che91, Sha95]. -Pro cesses

[A G93, Sc h93a]. -Pro jection [Sc h93b]. -pro jections [RS97]. -Regularit y

[DD99]. -spheres [V oi97]. -Stable

[AL99, A

T92b, PWM90, PWM92, ST91, T al90a, AD98]. -statistic

[GGM97, Stu94]. -Statistics

[BGZ94, BG99, CdlPT93, FR93, GZ94, KW90, Ma j94, MS92, OR93, Stu91,

Zha99, dlP92, dlPMSS94, dlPMS95, KN97, LdlP97]. -Upp er [HP93].

-V alued [CS93b, IMM

+

90, W en90, Alb96, Duh98]. -V ariation

[Dud92, MR92a, Qia98].

1 [GP92].

89m [BL97].

95m [Lig99]. 96b [Pin99]. 96f [W u99].

A.S [HL96]. A.S. [Ein92]. Absence [WW98]. Absolute

[Fit97, She91a, HS96]. Abstract [Enc93b, Iof91]. abundance [BCD98].

accessible [BW96b]. Ac kno wledgmen t [PR92, She91a, Y ag91]. Acyclic

[PWM90, PWM92]. Additiv e

[Jai90, MR99, AP98, DK97a, DK97b, MR96a, MR96b, NdA98, TZ97].

Adjoin t [DeB99]. adv ection [Kom96]. Age [Oel90]. Age-Structured

[Oel90]. Ages [DJ92]. Aggregation [LBG92, La w95]. Aldous [A

T93].

al ´ eatoire [Pia98]. Al ´ eatoires [F er90a, F er92, dF97]. Algebraic [Deu94].

Algorithms [Jer92]. Aligned [DKZ94b]. Almost

[Ber91a, Ein91, HV92, Hou95a, KZ94, OS90, Sc h91, Sep93, T al90a, BG96c].

Along [ALP99]. Among [Szn93]. Analysis

[CD90, DIS90, Jer92, Mik90, Y ag90, Y ag91, Kle97, Hsu98]. Analytic

[Bas97, Bob99a, ORS95, dA96]. Ancestral [Don91]. Animals [Szn95]. Ann

[BL97, Lig99, Pin99, W u99]. Ann.

[Ano90a, Ano90b, Ano90c, Ano90d, Ano90e, Ano90f, Ano90g, Ano90h,

Ano91a, Ano91b, Ano91c, Ano91d, Ano91e, Ano91f, Ano91g, Ano91h,

Ano92a, Ano92b, Ano92c, Ano92d, Ano92e, Ano92f, Ano92g, Ano92h,

Ano93a, Ano93b, Ano93c, Ano93d, Ano93e, Ano93f, Ano93g, Ano93h,

Ano94a, Ano94b, Ano94c, Ano94d, Ano94e, Ano94f, Ano94g, Ano94h,

Ano95a, Ano95b, Ano95c, Ano95d, Ano95e, Ano95f, Ano95g, Ano95h].

annealed [P o v97]. Annealing [Cat92]. Annihilating [Sud90].

An ticipating [MNS92, PP90]. An y [BLPS99, Sat93]. Applicable [Iof91].

Application [AL99, CPU94, Cat92, LZ94, PP94, AIM96]. Applications

[Bal91, Bal95, BL90, DeB99, HP90, He93, IM94b, Kho93, L

T90, Mel92, Slu94,

CKS98a, DP97, DFL98, KS96, RS96, Zha97, Bra96]. Approac h

[BCGH93, Bus99, DIS90, FKMP95, GP92, ORS95, Pin93, Stu94, A

GM96,

FK97, R

W97, Bas97]. Appro ximate [RR91, T al94c]. Appro ximating

[RHHQ90, Sc h94]. Appro ximation

[Ale97, BMSS95, BCL92, CC92a, Cos91, Erh99, HK97, HJ90, Hor90, LU95a,

LL99, Ma j90, Rio93a, Rio93b, Sc h96, SK90, Kom96, Zha97, A

T93].

Appro ximations

[A T93, AST95, BDT95, Bro90, CM91, HK95, P em90, Rob91, GM97, MS98b].

Arbitrary [BK95b, HK97, NdA98]. Area [R

W91, BCD96, HL98a]. Arising

[BL92a]. Armed [Dal90]. arrangemen ts [BD98b]. Arra ys

[CS90, Hal91, Jan94, Ros95b]. asp ects [Sc h97]. Assem blies [AST95].

Asso ciated [DJ94, MWZ93, Har96, Y u96]. Asso ciation [LRS90].

assumptions [BP98]. Asymmetric [FKS91, FF94, Sep99, Lan96, LO

Y96].

Asymptotic [AL99, BD94b, CC92a, CMS95, CH90, CHM91, CM94, DIS90,

FJ92, GT99, HM95, HKW90, HW92, Hal90a, Hog90, Hsi95, Hsi99, IS99,

JP98, Jak93, KK91, Lah93, L

W94, Ma j94, MS92, Mik90, Myk93, OR93,

Pin90a, P or90, Rob91, SK90, TZ97, W an95b, W u94b, Lac97].

asymptotically [GGM97]. Asymptotics

[AST95, Bal95, BL88, BH94, FS97, IM94a, IM94b, Ros92a, BL97]. attracted

[AD98]. attracting [BS97]. A ttraction [A

T92b, Mee90, Mee91]. A ttractiv e

[BG94b, Bol94, Deu94, Lan91, Lan93, Lig91, Ste91a, Y ag90, Y ag91].

A ttractiv e/Repulsiv e [Y ag90, Y ag91]. Automata [BN94, Sc h92b].

Automaton [CL93, Fis92a, Ste94]. Automorphism [P em92a, H¨ ag97].

Autoregressiv e [BP92]. Av erage [F ar90, GH94, Sto90b, Sto90a]. Av erages

[A T92b, DR91, Hsi99, HH97]. Av eraging [FW93, V er99]. a v oided [ABP98].

Av oiding [BEI92, T ot95].

bac k [Ano90a, Ano90b, Ano90c, Ano90d, Ano91a, Ano91b, Ano91c, Ano91d,

Ano92a, Ano92b, Ano92c, Ano92d, Ano93a, Ano93b, Ano93c, Ano93d,

Ano94a, Ano94b, Ano94c, Ano94d, Ano95a, Ano95b, Ano95c, Ano95d].

Bac kw ard [CK96, CKS98b, EKP

+

97, Pra98]. Bac kw ards [Dar95, DP97].

Bahadur [DM90a, Ein96]. Bala y age [BL92b]. Ball [LL99, T al94d]. Ballot

[Kal99a]. Balls [Hug92, Lin91a, Har96]. Banac h

[Hah94, Pin99, Che93a, Che94b, Ein93, Kla90, Pin94]. Band [Hou95b].

Bandit [Dal90]. Barb our [A

T93]. Based [KW90, T ue93, DE96]. Bass

[Hsu98]. Ba y es [BS90]. b e [GJW99]. Beha vior [AL99, Ber91a, CH90, Ein91,

Ein92, HW92, IS99, KK91, LPP95, MSS94, Ma j99, Nob92, Pin90a, PP93,

Sc h92b, T ri92, W an95b, W u94b, CDM97, DP98, DE96, EM96, W ¨ ut98].

Belong [Mee90]. Benedic ks [CMS99]. Bernoulli

[Ale90, AP96, KW92, KZ90, Zha99]. Bernoullicit y [Ste91a]. Berry

[BG96a, Blo99, HK95, JW99]. Bessel [Lee90, PY98]. Best

[Hit90, Jac91, CK97]. Bet w een

[CD95, GMdB99, GH94, KK94, MSV90, PP94, GMdB03]. Bi [PW94].

Bi-T ree [PW94]. Bifurcation [BB99]. Big [F

GL94]. bilinear [KN97].

binary [Lig96]. Binomial [W o o92]. Blo c k [BGM93]. blo c kwise [P el98].

Boltzmann [GM97]. Bond [DG99, T ot95, GS98]. Bo ok

[Bas97, Hsu98, Wih97]. Bo oks [Oco90]. Bo otstrap

[And93, CC99, Hal90a, Sc h92b, Sep93, A

GM96, P el98]. Bo otstrapping

[GZ90]. Bo otstraps [PW93]. Borderline [T al95a]. Borel [MPS91, MS93].

Bottlenec ks [CM91]. Bound [Blo99, Din91, JW99, BG96a, GM96, HK97].

b oundaries [CS96]. Boundary [CMS99, Cos91, Da y92, Don91, FW92,

Hus90, NP91, PW94, Pin93, Rob91, Ro c92, So w94, CDM97, Lot96].

Bounded [Ham95, Hou91, Pin87, Pin90b, SC92]. Boundedness

[Ale96, GM95, T al90b]. Bounding [Mar96]. Bounds

[Ale90, BG99, Bro90, DEW91, Jai90, Kla90, Lig95, Pin94, T al94a, dlPK94,

KN97, NdA98, Pin99, Shi97, W an97, dA97]. Branc hing

[A th92, BCGH93, Big92, BCG93, Cha91, DLM95, Del99, Dyn91, EP99,

F G92b, GW91, LS92, Le 91, LL98b, LL98a, Lee90, Lee91, Lee92, LPP95,

Sud90, W u94b, BK97, BCG97, DFL98, DP98, DR98, Kle97, Kle98]. Bridge

[Pit99b]. Bro wnian [Dur93, ABP98, AFL91, AR93, AS95, Ald94, Ald97,

AL95, BP94a, BH91, Bis92, BH94, BD98a, Bra92, Bur90, BL90, BT95,

BW96b, Car97, Cha91, CMS99, CM96, DM96, DFLM95, DeB96, DeB99,

DD99, DR98, DL98, DMY97, DFST96, D

W94, FT96, Gol98, Gri99a, GK98,

GJW99, Ham97b, HL98a, HW90, Hug92, Kes93, Kho92, Kho94, Kho95, KS99,

Lac97, Lal92, L

W99, Le 91, LP95, Lee91, Lee93, LR95, Leu97, LZ95, MSV90,

OS99, P er90, Pin90a, Pin95, PY98, Pit99b, P o v97, Rob91, R

Y91, Sc h92a,

Shi98a, Szn93, TZ97, T al94d, T al95b, V er95, V er96, W ¨ ut98]. bro wnien

[Leu97]. bro wnienne [Gol98]. Bubbles [Kho95]. Burgers’ [GN99].

Burnside [Sto95b].

Calculus [Oco90]. Cam bridge [Sha98]. Can [Sat93]. Can telli

[GH92, Sc h93a]. Capacitary [IM90]. Capacit y

[BPP95, FK92, KS99, Ly o92, Szn97]. Case

[BDT95, Har99, Jac91, Lig91, Shi92c, BBE97, MS97]. Catalyst [DFLM95].

catalytic [DP98]. cell [Gol98]. Cellular [BN94, CL93, Fis92a, Sc h92b].

cellule [Gol98]. Censored [GG99, HKW90, DE96]. Censorship [GL90].

Cen tral [GMdB03, GT98, He93, KdHvdH97, PU97, A

GM96, Gen96, K¨ on96,

Pia98, Ren96, SX96, AMZ90, Ber92a, CPU94, Che91, Cog91, GMdB99,

Gou93, Han89, Han91, Led95, PP93, T an93]. Certain

[AMZ90, Als92, HV92, Iof93, Ra j93, Ra j94, BD98a]. Chain

[Che99, Don91, NdA98]. c haining [T al96a]. Chains [BP94b, BPP95, Cog90,

Cog91, Erh99, HSC93, Hog91, Ore91, Sep94, Wih97, dTB91, dA97, Num98].

Change [FHU91, Nai90, DFST96, FT96, Jan98, Jan02]. Changes [Kur91].

Changing [HV92]. Chaos [Zhe95, MR96a, RS96]. Chapman [CH94].

Characteristic [AD98, And93, Da y92, PR91, PR92]. Characteristics

[BP93b]. Characterization [DD99, GZ91, KM94b, T al90a, dTB91, BB96].

Characterized [BK93]. Characters [Ros94]. Charge [Adl90]. Chemical

[Blo91, AP96]. Chen [BB92a, HJ90]. Cheng [Sta90]. Cho osing [P em91].

Cho quet [FK92]. Ch ung [EM94, Kes97, KL

T94, Rem94]. Ch ung-T yp e

[EM94, Kes97]. circle [Nor98]. Circular [Bai97]. Claims [MS95]. Class

[BL92a, BB92b, BL88, CGST93, CdlPT93, Cos91, GW91, MNS92, Sim95,

SvdB99, W en90, Zhe95, dlP99, BL97, DFL98, KX96, PW98]. Classes

[Alb94, AL95, Dud92, GZ91, SW92, Bun97, Lac97, vdV96]. Classical

[SL95, Kal96, LS97]. close [Ber98, F el96]. closed [Leu97]. CL T

[W u99, BG96b, Got91, W u95]. Clumping [A

T93]. Cluster

[Ein95, EF96, Gri95, KZ90, Sep98a]. Clustering [Fis92a, Kle98, Kle96].

Clusters [BLPS99, LS99a, Rev93, H¨ ag97, Kle97]. Coalescen t

[DJ92, Ald97, AP98]. Coalescen ts [Pit99a]. Co des [KW92]. co ding [Shi97].

Co dings [SvdB99]. co efficien t [LO

Y96]. Co efficien ts [CEF91, PP90].

Co existence [Lig94, DP98, Lig99]. Co existen t [Han99]. Coffman [Jer92].

Collectiv es [PF91]. Collisions [Pit99a]. Color [Fis92a]. Com binatorial

[AST95, R

W97]. Comm utation [Che93b]. Compact [Pin93]. Comparison

[Blo91, DSC93]. Comp ensated [Kho93]. Comp ensators [BB92a].

Complete [Han99, GK98, SS98, Zha96b]. Completely [MvW91].

Comp onen t [Bob99b]. Comp osition [Bun96, Gne97]. Comp ound

[BCL92, Erh99, Kho93, W an91b]. Compression [OS90]. Computer [KK94].

Conca v e [Bob99a, V an95, Bob96]. Concen tration

[Bar94, Dem97, Mar96, RS96]. Concept [SL95]. Conceptual [LPP95].

concernan t [Gol98]. Concerning [HP93, Gol98]. Concomitan ts [GH94].

Condition [BA91, EK93, KL92, NY93, vdB97]. Conditional [AL99, Da y92,

Gog94, Hu91, Lee91, LZ99, MWZ93, Sc h93b, SZ92, Stu91, W an91a, Zhe95].

Conditionally [Hit94]. Conditioned

[CMS95, GJW99, Kee92, Lee90, Pin93]. Conditioning [BD94a, Kal99b].

Conditions [Bra93, BS90, Cos91, DL94, FM93, FW92, KK95, Kur91, MS92,

T al90b, T al92, GT98, Mue96]. Cone [DeB99]. Configurations

[COP99, Lu95b]. Congruence [Elo90]. Conjecture

[Kri94, PR91, PR92, Ben97, Gol98]. Connectivit y [Ale90]. Consequences

[DD99]. Conserv ation [Lan93, Qia96]. Conserv ativ e [JLQY99].

Consisten t [MS94, MS96]. Constan t [Mas90]. Constan ts

[Hit90, Jac91, W an99, BH97]. constrain ts [CKS98b]. Constructing [Dar95].

Construction [AR93, EP99, P ol92]. Constructions [Rio93a, Rio93b].

Constructiv e [Num98, vdB97]. Con tact

[BG90, BG91, BDS91, DS95, Kle94, Lal99, Lig92, Lig95, MSS94, P em92b,

SS99, LS98, Lal02, Lig96, NV96, NW97, SS97, SS98, Sta96, Zha96b].

Con ten ts [Ano96]. Con tin ues [Str90]. Con tin uit y

[CC92b, Imk93, IMM

+

90, T al92, Zab92, Fit97]. Con tin uous

[AL93, DFL98, GW91, Str90, T al90a, W an95a, EF96, MR96b, Dur93].

Con tin uous-Time [W an95a]. Con tin uum [Ald91, Ald93, F on93, Ro y90].

Con tr^ ole [Leu95]. Con traction [dlPMSS94]. con tractions [Pit98].

Con tractiv e [Ste99]. con trepartie [Gol98]. Con trol

[Hij90, Sto90b, Sto90a, Leu95]. con trolled [BB96]. Con v ergence

[ALP99, A

T92b, Bai93a, Bai93b, BGZ94, Big92, Boi93, Cog90, DH95, Don91,

DJ92, GZ94, Gog94, Got91, Hal90b, Han99, HP90, HV92, Hil92, Hou95a,

Jak96, Kho94, KR91, Kur91, LO98, Lig91, Sc h93a, Sil90, T ue93, W an91b,

Xia94a, Y u94, Ale97, BG96b, GM97, HL96, Pri96, Ren96, RdH96, SS98, SY96,

V oi97, Zha96b]. Con v ex [B´ ar99, Kho92, LO99, Ra j93, Ra j94, CK97, V er96].

Con v olution [Sat93]. Con v olutions [Bro90]. co ordinates [Ker96].

Correction [Alg95, BL97, FK02, GMdB03, Han91, Lal02, Lig99, LP03,

MS96, NP95a, Nol92, Pin99, Pin90b, PWM92, Ra j94, W u99, Jan98, Jan02].

Correlation [Har99]. Correlations [F on93]. Corresp onding [EF93]. Cost

[SC92, T al94b]. Coun table [Num98, DK96]. coun terpart [Gol98]. Coupled

[F re91]. Coupling [EK98, HJ90, Mue93, O’C95]. courbure [dF97].

Co v ariance [Bai93b, BY93, BS99, HP

A95, Sil90, BS98]. Co v ered [Rev90].

co v ering [PT96]. Cram ´ er [MW90]. Creating [Sha98]. Criteria

[GW91, LPP95, HL96]. Criterion [Kal91]. Critical

[A th92, BA91, BLPS99, BG90, BG94b, BD93b, BCG93, DKZ94a, Deu94,

GW91, GS98, Lee90, Lee91, Lig91, Lig95, MSS94, Mou92, PP95a, P o v97,

Ro y90, Sc h92a, Ste94, Ald97, BBE97, BCG97, DR98, MS98b]. Crofton

[Gol98]. Crossing [ALP99, Szn95, Lot96]. Crossings

[F ar90, Hus90, PW98, Slu94]. cub e [Bob97]. Curren t [FF94]. Curv ature

[Led95, dF97]. Curv e [Slu94]. Curv e-Crossings [Slu94]. Curv es

[DZ95, BCD96, DM96]. cut [P or96]. cut-off [P or96]. Cycle [A

T92a, Lal96].

Cyclic [Fis92a].

D [A

T93, dA96, vdB97]. D. [A

T93, Dur93, Gol98]. Dans [F er92]. Darling

[Ber98]. Data [GG99, OS90, DE96]. Da wson [Sc h97]. Deca y

[BG91, Deu94, F on93]. Deca ying [BH94]. Decision [Sha98]. decomp osable

[Bun97]. Decomp osition [BT95, LZ94, Mee91, MS95]. Decoupling

[dlP92, dlPMSS94, dlPMS95]. Decreasing [DFST96, FT96]. Defined

[KH94, Sil90]. Degenerate [BM95]. Degree [OR93]. Dela y [BM95].

Denjo y [Bis92]. Denormalized [CdlPT93]. Densities

[BM95, Imk93, IN94, KK94, Ro y90, W en90]. Densit y

[AFL91, AR93, BD93a, Blo94, Mik90, She91b, Xia94b, AN98, Blo96, DP96].

Densit y-Dep enden t [Blo94]. Den umerable [P ol92]. Dep endence

[BF90, HP90, V er99, DFL98]. Dep enden t [Blo94, Bry92, BGM93, Dal99,

DH95, De 93, EP99, Lah93, Rio95b, W u95, Blo96, H¨ ag97, SY96, W u99].

Deriv ed [Pit99b, PY97]. determined [BMR97]. Deterministic

[Blo91, Lu95b, MSS94]. Deviation [BET99, Bry92, Cat92, CS93a, CC92a,

Din93, IKL92, Jai90, Lee92, PP99, BET02, BG96c, NdA98]. Deviations

[Bal91, BD93b, BDT95, Din91, DZ92, DEW91, EF93, F en94, Geo93, GdH94,

IL93, Iof91, Lac90, Lan92, Lee95, LR95, Mik91, MNS92, Mog93, Qua95,

F unctional [DM90b, DM92, DM94, Gan98, Gou93, GP92, GL90, Han89,

Han91, KL

T94, MW90, Rio95a, Kal96, MS97, Vit96, Pia98, T ou90].

functional-differen tial [MS97]. F unctionals

[Arc94, DK91b, ES93, EP95, HP

A95, Hsi99, IL93, Jai90, Kho92, MR99, RS93,

SZ92, BD98a, DE96, DMY97, DK97a, DK97b, Har96, HH97, LL98a, MR96a,

MR96b, NdA98, TZ97]. F unctions [ALP99, BLBE91, Bar94, Bas97, D

W94,

GZ91, GM90, HS90, Kal94, Pin87, Pin90b, SW92, Sil90, W an99, Zha99,

dlC90, AD98, Ale97, BS96, CDM97, CK97, CMP98, F er90a, F er92, KN97].

F usions [EH92].

G [Bas97, Gol98, GP92, Jer92, Num98]. gains [CKS98b]. gains-pro cess

[CKS98b]. Galton [PP95b]. Gam bler [GM94]. Gam bling [Alg92]. Game

[Gne94]. Games [KL92, MS93, CK96]. Gamma [Dar95].

Gamma-Martingales [Dar95]. Gap [F

GL94, LSV96]. gaps [MP96]. gask et

[Ham97b, HL98a]. Gauss [Bob97]. Gaussian

[AMZ90, Alb94, Alb96, AP91, Arc94, BG99, Ber91b, Ber92a, BD93b, CP97,

CS93b, DM99, DP96, F er90a, GZ91, HP93, Har99, HSC93, HS90, HJ90,

Hus90, KL

T94, LO99, LL99, Lin91a, Lot96, MR92b, MR92a, MR96a,

MWZ93, SSZ98, Slu94, So w92, Sun93, T al94a, Vit96, V oi97, Xia95].

Gaussiennes [F er90a]. Gel [PWM90, PWM92]. Genealogical [DJ92].

General [BL88, Del99, DEW91, Ein93, GZ90, MS95, PS99, PW93, dlP99,

BL97, PT96, Glo90]. Generalization [Fin92]. Generalized

[Als92, BP92, Ein95, Gou93, LU95a, Mee91, T´ ot96, T o w95, GM97, KN97].

Generating [Mat91]. Generators [Xia94a, LN98]. generic [T al96a].

Genetics [Don91]. geo desic [Har96]. Geo desics [LN96, WW98]. Geoffrey

[Bez92]. Geometric [Bor93, BP93a, Bro90, Sc h97, dL95]. geometrically

[Zha97]. George [Jer92]. GI [GP92]. GI/G/1 [GP92]. Gibbs

[FP97, OS99, vdB97]. Gibbsian [GH90, Szn93]. Ginzburg [Lu94].

Girsano v [ARZ93, ZZ92]. Giv en [GKRS91, Sk a93, Str90]. glass [A

G97].

Gliv enk o [GH92, Sc h93a]. Global [FP97]. Go ogol [Gne94]. grands [dF97].

Graphs [Ale95, FW93, Tho92, Ald97, BS96]. Gregory [Bra96]. Grid [SY91].

Grimmett [Bez92]. Group [BLPS99, Sto95b, dS92, LPP96]. Groups

[Bar94, DSC93, F an99, Glo91, HSC93, Lal93, Lia92, Sto95a, Sto95c, DH96].

Gro wth [Che92, Che94a, KZ94, Lal99, Lal02, Pin95, GG96]. GZH [He93].

GZH-Semigroups [He93].

H. [Har93]. half [Bob96, WW98]. half-plane [WW98]. half-spaces [Bob96].

Halmos [KS96]. Harmonic

[Bas97, Ker96, Pin87, Pin90b, T al92, BS96, CDM97, Duh98]. Harnac k

[W an99]. Harris [Che99]. hasard [Pia98]. Hausdorff [LP95, T al95b, V an93].

Ha wk es [BM96]. Heat [Mue93, Mue96, Myt98, Stu98, W an97]. Hea vy

[Hal90a, SK90, Szc92]. Hea vy-T ailed [Hal90a]. Hedging [MS95]. Heigh t

[Pit99b]. heigh ts [CP97]. Heisen b erg [PS99]. Hereditary [BM95].

Heuristic [A

T93]. Heyde [BK97]. Hierarc hical [BEI92]. hierarc hically

[EF96, Kle96]. High [Hus90, NY93, BCG97, P en96]. Hilb ert

[De 93, Ein91, F

G92a, PZ95]. Historical [BP94a, EP95, Sha98, V er95]. Hit

[Pin93]. Hitting [BG94a, Col96, Rob91]. Holder [BMSS95, BH91, Fin92].

Holomorphic [CDM97]. Holst [A

T93]. Holtsmark [PWM90, PWM92].

homeomorphisms [Pit98]. Homogeneous

[Arn94, Lal93, Lal99, LS98, Lal02, SS98]. Homogenization [Bal91, FK97].

Hopfield [BG96c, Gen96]. h ull [V er96, Kho92, V an95]. Hurst [Dal99].

Hydro dynamic [CS96, FHU91, Lu95b, Qua95, Jan98, Jan02].

Hydro dynamical [Lan91, Lan96]. Hydro dynamics [Sep99].

Hyp ercon traction [KS91]. Hyp ercon tractivit y [Szu90]. h yp ergroups

[V oi97]. h yp erplane [BD98b].

I.I.D

[CGZ95, DK91b, DZ95, Din91, KK91, Muk94, SC92, Ber98, HK97, Ma j99].

iden tically [BP96]. Iden tifying [Din93]. Iden tities [HP

A95, PY98]. Idle

[GP92]. I I [Bai93b, FT96, IM94b, Muk94, Rio93b, SS99]. I I.

[BL90, MS97, SL95]. I ID [Ein91]. I I I [Ald93, Hij90]. Imp edances [BP93b].

implies [SS98]. Implosion [Ken95]. Impro v ed [Lig95]. Impro v emen ts

[HK95]. Increase [Don96]. Incremen t [T al90b]. Incremen ts

[CC92b, CS93b, DM92, DM95, MR92a, Mog93, Ste91b, EM96].

Indep endence [Hsi95, Kal91, RR91, T al96b]. Indep enden t [Che93a, Hil92,

Hit94, Jak93, Jan94, KS91, L

T90, Lee95, LR

W92, Mog93, CK97, Lat97].

Index [Dal99, Nol88, Nol92, Xia95]. Index- [Nol88, Nol92, Xia95]. Indexed

[Arn94, BP94b, BET99, CS90, DM94, Ev a92, Rio93a, Rio93b, BET02, Enc98,

Nor98]. Indices [LR

W92, PT96]. Indistinguishabilit y [LS99a]. Induced

[IM90]. Induction [Sha98]. Inequalities [Ber91a, Bob94, Bob99a, Bob99b,

CPU94, CS90, CC92b, Fin92, Ham95, HP

A95, IM90, Jac91, Kho92, KS91,

ST93, ST94, Sha95, Tho92, W an91a, W an95a, W an99, Zha99, dlP92,

dlPMSS94, dlPMS95, dlP99, CK97, Dem97, RS96]. Inequalit y

[F an99, Fin92, Har99, Hit90, Mas90, Rio95b, SC92, Bob97, L

Y98]. Inf

[KL T94]. Infinite [AFL91, ARZ93, Ale95, BBK94, BLPS99, CG94, DH95,

H¨ ag97, Hsi99, KW92, KM94a, Ro c93, BS96, F

G97, Kle98].

Infinite-V ariance [Hsi99]. Infinitely

[Ra j93, Ra j94, Ros90b, RS93, ST93, ST94, Szu91, T al92, T al93, BMR97].

Infinit y [Ma j99]. Information

[Ano90i, Ano91i, Ano92i, Ano93l, Ano94i, Ano95i, Dem97, V an93, dS92].

informational [Mar96]. inhomogeneit y [NW97]. Inhomogeneous

[CL92, MSS94, Zha94, Lan96]. Initial [FR93, Lu95b, Mue96]. Instan t

[Str90]. In teger [P em91]. In tegrabilit y [Ros95b]. In tegrable [W an95b].

In tegral [EP95, Ham95, Imk93, She91a, Ahn97, T ak97]. In tegrals

[CK91, Kal91, KP91, LZ99, LS99b, Rem94, R

W91, Sc h94, Szu91, Jak96,

RS97, R

W97]. In tegrated [Bas97, GJW99]. In tegration

[Bur94, F an99, IN94, T o w95]. In tegrator [Ham95]. In tensities [AL99].

In teracting [Adl90, CG94, DPPV94, F en94, Geo93, Gri93, Sim95, Sud90,

SL95, Kle96, Lig97, LS97, T´ ot96]. In teraction [Bol94, Gri99a]. In teractions

[Gri99b, Zha93, vdB97]. In teractiv e [ORS95]. in terface [BdH97].

In termediate [CM94, DS95, Sta96]. In termittency [So w95].

In termittency-T yp e [So w95]. In ternal [LBG92, La w95]. In terpretation

[Der99]. In tersection

[AFL91, AR93, BBK94, Ber92a, L

W99, MR99, Ros90a, SSZ98].

In tersections [Ber91b, R

Y91, Ros92b, Bra96]. In terv al [dlC90]. In v ariance

[FK99, FK02, HP93, dS92, Y u96]. In v arian t [BK93, BCG97, CH94, Glo91,

Lal99, Mik90, Mue93, P em92a, SS99, H¨ ag97, Kle98, Lal02, SS97, Sep98a].

In v ersion [Gan93]. In v olving [dlPK94]. Irreducibilit y [PZ95].

Irreducible [BL88, BL97]. Irregular [Hou95b]. Ising [F on93, Neu90].

Isop erimetric [Bob94, BH97, Bob99a, L

T90, Tho92, Bob97]. Isop erimetry

[Hah94]. isotropic [Pit98]. It^ o [V

A94]. Iterated

[BK95a, BP93a, BS95, CK91, Che93a, Che94b, DM90b, DM92, DM94, DL94,

Ein93, EM94, Ein95, Fis92b, Gan93, GG99, GL90, Hae93, Hal91, KH94,

LR W92, LZ99, MR94, Mas94, Rem94, Rio95a, Ste99, HS96, Kes97, T ou90].

Iterativ e [Win90]. It ´ er ´ e [T ou90]. Itself [OS94]. IV. [LS97].

J [Glo90]. Jac kson [IM94b]. Jacobi [V oi97]. Jan [Sha98]. Janson [A

T93].

Join t [HKW90, MS94, Har96, MS96]. Julia [Lal92]. Jump

[DK95, IM94a, IM94b, KK95]. Jumps [F en94].

Kac [COP99]. Kendall [Gol98]. Kernel [Xia94b, FU96, T ak97]. Kernels

[MvW91, Stu98, W an97]. Khin tc hine [dlP92]. Kiefer

[Mas90, DM90a, Ein96]. Kiefer-T yp e [DM90a]. Killed [CMS99, DeB99].

kinetic [Rez98]. Kingman [Sc h91]. KMT [Rio93a, Rio93b]. Knigh t

[T´ ot96]. Kolmogoro v [CH94, DL98]. Konig [MPS91]. KPP [L

T98].

Kunita [Har93]. Kurato wski [LO98].

L [A

T93, PR91, PR92, Wih97]. Ladder [CP97]. lampligh ter [LPP96].

Landau [Lu94]. Langevin [A

G97]. Laplace [BDT95, LL98a]. Large

[Bai93a, Bai93b, BY93, BS99, Bal91, BD93b, BDT95, BET99, Bry92, CL93,

Cat92, CS93a, CC92a, CM96, CS93b, CGZ95, DK91b, DK91a, Din91, DZ92,

Din93, DEW91, EF93, F en94, Gad98, Geo93, GH92, GdH94, GM94, HS96,

IL93, Iof91, Jai90, KX96, Kat91, KZ90, Lac90, Lan92, Lee92, Lee95, LR95,

Lin91a, Mik91, MNS92, Mog93, NdA98, O’B99, Pin95, PP99, Qua95, Rei95,

Rez98, RHHQ90, Sep94, So w92, SZ99, V er99, W u94a, Zha96a, dF97, dMK99,

BS98, BP96, BET02, BG96c, Col96, DR98, FS97, P o v97, Sha97, Zer98].

Large-Deviation [Lee92]. large-dimensional [BS98]. Largest

[Rev90, HS96]. Lattice [BEI92, Deu94, P em91, Szn95, L

T98]. Lattices

[Y ag90, Y ag91]. La w [BP93a, BS95, Che93a, Che94b, CM96, DL94, Ein93,

EM94, Ein95, Fis92b, Gad98, Gan93, GH92, Hae93, KH94, LR

W92, Mas94,

MSS99, Rem94, Rio95a, Szc92, T al94c, Xia94b, Zha96a, A

GM96, Bai97, BP96,

Ber98, HS96, Kes97, T ou90, P en99, Rei95, SZ99]. La wler [Bra96]. La ws

[AR93, AL99, BK95a, CL93, CMS95, CGZ95, DM90b, DM92, DM94, GG99,

GL90, Hal91, Kal99a, MR94, MW90, ST91, Ste91b, dF97, AD98, Bun97,

DMY97, Gan98, RS96, Rio95b, Zha99, Deh97]. Lectures [O’C95, W at96].

Ledoux [Hah94]. Lemma [BT95, MPS91]. Lev el [F ar90, W u94b, Ale96].

L ´ evy [Ber92b, Car97, D

W92, Don96, F

G92a, Lac90, LL98b, LL98a, MR94,

MR96b, MR99, MP91, PT97, PT96, RS96, ST94, Shi98b]. Liap ouno v

[GM96, Lia97]. Lie [Jur92, dS92]. Lik e [ZZ92, Jac91]. LIL

[Ein92, GK91, KL

T94, W u94a]. Lim [KL

T94, MS93]. Limit

[AMZ90, AR93, A

G93, Arc94, BY93, BG99, BD93a, BP98, Ber92a, BP93b,

CPU94, CS93a, CKS93, Che91, Cog91, CMS99, CS93b, Dar95, DK91b,

DK91a, DKZ94b, FR93, FHU91, GMdB99, GH90, Gou93, GL90, Han89,

Han91, He93, Hen97, HH97, Jak93, Kee92, KM94a, KP91, LS92, LS98, L

T90,

Led95, Lee90, Lee91, Lee93, Ma j99, Oel90, Pia98, PP93, Qua95, Ros92b,

Sc h93b, Sim95, T an93, T ot95, W en90, dlC90, A

GM96, Gen96, GMdB03, GT98,

Jan98, Jan02, K¨ on96, KdHvdH97, Lan96, PU97, Ren96, Rez98, SX96, T´ ot96].

limite [Pia98]. Limited [Hou95b, LBG92, La w95]. Limiting

[DZ95, HS90, MW90, Ale97, BS98, DE96, Sep98b]. limiting-shap e [Ale97].

Limits [Blo94, CGST93, DJ94, HW92, KM94a, Lu95b, LS99b, Blo96, CS96,

Da v96, HS98]. Lindv all [O’C95]. Line [GN99, Lee95]. Linear

[AI99, AL95, Blo91, Hal91, Hou91, Mat91, Sto90a, DK97a, MS97, PU97].

Lines [Cha91, Ale96]. Liouville [Sta90]. Lipsc hitz [BH91]. Little [Szc92].

Lo cal [AMZ90, AFL91, AR93, BBK94, BK95a, Ber91b, Ber92a, BP93b,

CS93a, DFLM95, DM94, EK93, F

G92a, GH90, Gri99a, Gri99b, HK95, Jac93,

Kho93, Kho94, Kro93, Lac90, Lac97, Lan93, Leu95, MR92b, MR92a, MR94,

MR99, Mar99, Pit99b, R

W91, Ros90a, Str90, DE96, Deh97, Pin96, SS98].

Lo cales [Str90]. Lo calization [Bol94, BdH97, F

G92b]. Lo cally

[CG94, Hus90, Ra j93, Ra j94, Ste99, W an95b]. Lo caux [Leu95]. Log

[BD93a, Bob99a, LPP95, W an99, Bob96]. Log-Conca v e [Bob99a, Bob96].

Log-Sob olev [W an99]. Logarithm

[BK95a, BP93a, BS95, Che93a, Che94b, DM90b, DM92, DM94, DL94, Ein93,

EM94, Ein95, Fis92b, Gan93, GG99, GL90, Hae93, Hal91, KH94, LR

W92,

MR94, Mas94, Rem94, Rio95a, Xia94b, HS96, Kes97, T ou90]. Logarithme

[T ou90]. Logarithmic [AST95, F an99, L

Y98]. Loi [T ou90]. lois [dF97].

Long [Dal99, DP98, Mue97]. Long-Range [Dal99]. Long-time [DP98].

Longest [P en99]. Lo ok [ZZ92, T al96b]. Lo op [F an99]. lo ops [Enc98]. Lo w

[BCG93, PP99, HM98, NW97]. lo w-dimensional [NW97]. Lo w er

[Alb94, Ale90, BGZ94, Jai90, Kla90, Ste91a, Lif97, NdA98, W an97, dA97].

Lo w est [SS99, SS97]. Luek er [Jer92]. Ly ap ouno v [Szn96, Zer98].

Ly apuno v [CMP98, D

W94, MS97].

M [Dur93, Num98]. M. [Glo90, PR91, PR92]. Mac hlup [SZ92]. Magnitude

[dlPK94, KN97]. main [Ein96]. Ma jorization [Ber91a]. Ma jorizing

[T al96a]. Making [KL92]. Mallia vin [Oco90]. Malyshev [Num98].

Manifold [Kat91, LZ95, MS99, GK98]. man y [BMR97]. Mapping [Lal92].

Mappings [Han89, Han91]. marc he [Pia98]. Marcinkiewicz [Rio95b].

Marginals [GKRS91, KK94, ST91, Sk a93]. Mark [W at96]. Mark o v

[BL97, Glo90, Num98, P ol92, AMZ90, AFN95, AP91, BP94b, BPP95, BK93,

BB96, BL88, BDT95, Che99, Cog90, Cog91, D

W92, DK91a, Don91, DMT95,

DEW91, EK93, EF93, Elo90, Erh99, Fit90, FK92, GM90, Glo91, HP90,

HSC93, Hij90, Hog91, IM94a, IM94b, Jai90, KK95, Lia92, MR92b, MR96a,

Mel92, MN90, NdA98, Ore91, Sc h93b, Sep94, She91b, Shi92a, T ou90, VM94,

V A94, Wih97, Xia94a, dA97, dTB91]. Mark o vian [CH94, FR93]. Martin

[BPP95, PW94, Pin93, Ro c92]. Martingale [BK93, Gou93, Hit90, Ken95,

Leu95, Sto90b, Sto90a, Stu94, W an91a, CK97, FK97, Ren96, Sc h96].

Martingales [Big92, Cha91, Dar95, Dur93, Fis92b, Myk93, Pin94, Str90,

W an95b, W an95a, dlP99, CKS98a, Gra97, Pin99]. Matc hing

[DKZ94a, Shi92c, SY91, Shi97]. mathematical [CKS98a, KS96].

Mathematics [Sha98]. Matrices [Bai93a, Bai93b, BS99, CL94, CN90,

Kal95, Muk94, Sil90, Sto95c, dMK99, BS98, Hen97]. Matrix [BY93, Kal94].

Maxima [CGZ95, Jak93, KZ94, Leu95, Sun93]. Maximal

[CS90, DKZ94b, Rio95b, Sha95]. maximalit y [P es98]. Maxim um

[A th92, DM99, Geo93, Hsi95, Lac90, DP96, P es98]. Maxim ums [Leu95].

McKean [Cha94]. Mean

[F en94, F

G92b, LPP95, MS95, PP95b, Sep93, A

GM96, Car97, Uc h98].

Mean-Field [F en94]. Mean-V ariance [MS95]. Means [BLBE91].

Measurable [MPS91]. Measure

[BKK95, Che93b, CN93, DLM95, DK95, DK99, EP99, Har99, Kal99b, Lal92,

Le 91, LP95, Lin91a, SS99, T al94b, T al95b, W u94b, BMR97, Dem97, DK96,

DFST96, FT96, HL98b, K¨ on96, Mar96, Pin96, SS97, SSZ98, Sc h96].

Measure-V alued

[BKK95, DLM95, DK95, DK99, EP99, Le 91, DK96, Pin96]. Measures

[Als92, BL92b, BK93, Bob99a, BET99, CH94, GZ90, Gri95, GKRS91, Jur92,

KK94, Lal99, LO99, LL99, Mik91, Mue93, OS99, PF91, P em92a, Ra j93,

Ra j94, Rei95, ST94, Shi90, SY91, Sk a93, Szu91, Zab92, dS92, BB96, BH97,

BET02, BCG97, F el96, FP97, Kle98, Lal02, LSS97, PW98, Sep98a, She96,

T al96a, V oi97, dA97, vdB97]. Mec hanism [Del99]. media [L

T98].

Menshik o v [Num98]. Meromorphic [BLBE91]. Metho d

[BCL92, BB92a, Erh99, HJ90, Rei95, JP98, Mar96, Szn97, O’C95]. Metho ds

[KS91, L

T90]. Metric [LL99, V an93, Stu98, dF97]. Metrics [T ue93].

m ´ etrique [dF97]. Mey er [Kur91]. Meyn [Wih97]. Mic hel [Hah94, Hah94].

Microscopic [FKS91]. Migration [Neu90]. Min [P en92, W ei91].

Min-Stable [W ei91]. Minima [Alb96]. Minimal

[Ale95, KZ94, P en99, P en96]. Minimax [HK91, SY91]. Minimax-Optimal

[HK91]. minimization [F

G97]. Miscellaneous

[Ano90a, Ano90b, Ano90c, Ano90d, Ano90e, Ano90f, Ano90g, Ano90h,

Ano91a, Ano91b, Ano91c, Ano91d, Ano91e, Ano91f, Ano91g, Ano91h,

Ano92a, Ano92b, Ano92c, Ano92d, Ano92e, Ano92f, Ano92g, Ano92h,

Ano93a, Ano93b, Ano93c, Ano93d, Ano93e, Ano93f, Ano93g, Ano93h,

Ano94a, Ano94b, Ano94c, Ano94d, Ano94e, Ano94f, Ano94g, Ano94h,

Ano95a, Ano95b, Ano95c, Ano95d, Ano95e, Ano95f, Ano95g, Ano95h]. Mises

[FM93]. Mixing [Bra93, Che91, Hsi95, Rio95a, Sha95, Y u94, BP98, vdB97].

Mixtures [W o o92]. Mo del

[Blo94, COP99, Che92, Che94a, Der99, Lu94, PWM90, PWM92, Blo96,

BG96c, BCD98, DP98, EF96, Gen96, KdHvdH97, Sep98b]. Mo dels

[BB99, Blo91, DK99, F on93, Han99, Lig94, Neu90, P em90, PS99, BCD96,

GM97, GS98, Kle97, Kle98, L

Y98, Lig97, Lig99]. Mo derate

[IKL92, W u94a, W u95, dA97, Gra97, W u99]. Mo derately [IL93]. Mo dern

[Sha98]. Mo des [Sat93]. Mo duli [CC92b]. Momen t

[CKS93, Kho92, KS91, Slu93, Zha99]. Momen ts

[AL99, LdlP97, LZ99, MWZ93, Mee90, SZ92, AIM96, Lat97]. Money [KL92].

Monotonicit y [ST93]. morphisms [Duh98]. Mosco [LO98]. most [Leu97].

Motion [AS95, AL95, BP94a, BH91, Bis92, BH94, Bra92, Bur90, BT95,

Cha91, CMS99, DeB99, DD99, GJW99, Kes93, Lal92, L

W99, LP95, Lee93,

LR95, LZ95, OS99, P er90, Pin90a, Pin95, Rob91, R

Y91, T al95b, V er95,

ABP98, BD98a, BW96b, Car97, DeB96, DR98, DL98, DFST96, FT96, GK98,

Ham97b, HL98a, Lac97, Leu97, P o v97, Shi98a, TZ97, W ¨ ut98, Dur93].

Motions [AFL91, D

W94, Gri99a, Lee91, MSV90]. mouv emen t [Leu97].

Mo ving [A

T92b, DR91, Hsi99, CS96, HH97]. MR

[BL97, Lig99, Pin99, W u99]. Multi [HV92]. Multi-Sample [HV92].

Multiclass [HW90]. Multidimensional [GM95, LR

W92, So w94, Zer98].

Multidimensionally [CS90]. Multilinear [dlPMSS94, Gad98, RS96].

Multiparameter [Nai90, T al95b]. Multiple

[Kal91, Kle97, Lig96, P er90, Pit99a, Shi92a, Shi98b, Szu91, Ham97a].

Multiplicativ e [dlC90, Ald97]. Multiplicit y [BBK94]. Multit yp e [A th92].

Multiv alen t [C ´ ep98]. Multiv ariate [CH90, Got91, Hou91, dlPMS95].

m ultiv o que [C ´ ep98]. m utually [DP98]. MWI [Slu94].

N [Ros94]. Natural [DK97a, Sto95b]. Nature [DM95]. Na vier [Bus99].

Near [T ri92, BdH97]. Nearest

[CL92, CD90, HM98, Lig91, Mou92, Sc h92a, Y ag90, Y ag91, Hof98, MS98b].

Nearest-Neigh b or [CD90, Y ag90, Y ag91, HM98]. Nearest-P article

[Sc h92a]. nearly [FS97]. Necessary [DL94, EK93, KL92, MS92, T al92].

Negativ e [Led95, dF97, dF97]. Neigh b or

[CD90, Y ag90, Y ag91, HM98, Hof98]. Nested [Bun97]. Net [Adl90].

Net w orks [Bac92, CM91, IM94b]. No

[BS98, BW96b, BLPS99, BL97, Lig99, Pin99, W u99]. Noise

[Da y92, Mue93, So w94, Enc98, Mue96, Mue97, Myt98]. nom bres [dF97].

Non [BG99, CH94, DM99, DKZ94b, FR93, Ken95, So w92]. Non-Aligned

[DKZ94b]. Non-Gaussian [BG99, DM99, So w92]. Non-Implosion [Ken95].

Non-Mark o vian [CH94]. Non-P oisson [FR93]. Nonabsorption [CMS95].

Nonamenable [BLPS99]. noncompact [A ta98]. Noncon v ergence [P em90].

Nondegenerate [BDT95, She91b, So w95, dL95]. Nondeterminism

[Ber91b]. Nondifferen tiabilit y [DM96]. Nonexistence [SvdB99].

Nonexplosions [KK95]. Nongradien t [Lu94, Qua95]. Nonhomogeneous

[AP91]. Nonincrease [Bur90]. Nonin tersection [BL90]. nonisomorphic

[F el96]. Nonlinear

[AP91, Arc94, BKK95, Blo94, Dyn92, DK97b, Enc93a, Enc93b, HS90, Hu91,

Mel92, Ov e96, W o o90, A ta98, Blo96, BM96, Fla96, FW98]. Nonnegativ e

[BCL92, BD94a, CN90, Zha99, AIM96, KN97]. Nonnormal [HW92].

Nonparametric [Hal91]. Nonp olar [Ev a92]. nonquasilo calit y [FP97].

Nonrev ersible [BDT95]. Nonsmo oth [DI93]. Nonstandard

[DM90b, Hae93]. Nonstationary [Hou95a, Jak93]. Non uniform

[Che91, DL94, JW99]. Norm [BMSS95, Leu95, dMK99]. Normal

[CKS93, Hug92, Mee90, Slu93, GGM97]. Normalit y [MS92].

Normalization [Sep93]. Normalizations [GK91]. Normalized

[HKW90, HW92, JW99, Ber98, HS96, Sha97]. Norme [Leu95]. Normed

[KS91]. norming [BK97]. Note [Bra92, Din91, Hil92, Hor90, Hsi95, Jan02,

Ma j90, SZ92, Szu90, Zab92, Zha94, Ren96]. Num b er

[Ano90a, Ano90b, Ano90c, Ano90d, Ano90e, Ano90f, Ano90g, Ano90h,

Ano91a, Ano91b, Ano91c, Ano91d, Ano91e, Ano91f, Ano91g, Ano91h, Ano92a,

Ano92b, Ano92c, Ano92d, Ano92e, Ano92f, Ano92g, Ano92h, Ano93a, Ano93b,

Ano93c, Ano93d, Ano93e, Ano93f, Ano93g, Ano93h, Ano94a, Ano94b, Ano94c,

Ano94d, Ano94e, Ano94f, Ano94g, Ano94h, Ano95a, Ano95b, Ano95c,

Ano95d, Ano95e, Ano95f, Ano95g, Ano95h, BS90, F ar90, HJ90, Sat93, Slu94].

Num b ering [BL99]. Num b ers

[AI99, CL93, CGZ95, BP96, CM96, Gad98, GH92, Rei95, SZ99, Zha96a, dF97].

Num ´ erotation [BL99].

Oblique [DI93]. observ ation [HS96]. Observ ations [AP91, SC92].

Observ ed [Hij90]. obstacle [EKP

+

97]. Obstacles [An t95, T an93, Szn97].

Occupation [BB96, DR98, Imk93, IN94, Lan92, PW98]. off [P or96]. Often

[Che99]. One [BD94b, BN94, COP99, CMS95, F

GL94, Fis92a, FHU91, GH92,

HV92, LS92, Lig92, Lu94, Mas94, Neu90, San93, T al94c, Y ag90, Y ag91,

A GM96, CS96, K¨ on96, Lan96, NV96, P o v97, RS96]. One- [HV92].

One-Dimensional [BN94, COP99, CMS95, F

GL94, Fis92a, FHU91, LS92,

Lig92, Lu94, San93, Y ag90, Y ag91, CS96, K¨ on96, Lan96, NV96, P o v97].

One-Sided [BD94b, GH92, Mas94]. Ones [Hit94]. Onsager [SZ92]. On to

[Kat91]. Op erator [Jur92, Ro c92, FS97]. Op erators [SL95, LS97, T ak97].

Optimal [BG96b, BG99, CD95, Hal90b, HK91, Jac91, Jac93, KK91, MSV90,

Nua92, P es98, Sc h96]. optimalit y [BB96]. Optim um [Pin94, Pin99].

Options [BS90]. Order [GH94, HP93, Jan94, KM92, KN97, Ma j99, Mat91,

dlPK94, Fla96, FS97, Jan98, Jan02, RdH96]. Order-of-Magnitude [dlPK94].

Ordered [Fit90, F on93, Shi90]. Orders [AR93]. Organizing [CGST93].

Orien ted [NY93]. Orlicz [NS94]. Ornstein [F er92, IMM

+

90, Nor98, Ro c92].

Orthogonal [MvW91]. Orthogonalit y [MvW91]. oscillators [FW98].

other [PS99]. o v erlap [Gen96]. Ov ersho ot [GM95].

KN97, Kom96, Lat97, L

Y98, L

T98, LN98, Lif97, Lot96, Myt96, NV96, P en96,

Pia98, P or96, Pri96, Roi96, Sep98a, Shi98a, Tho96, T´ ot96, Uc h98, W u99,

Zer98, Zha97, dF97, vdB97]. Random-Cluster [Gri95, Sep98a].

Random-Size [FR93]. Randomization [Dal90]. Randomized [Nua92].

Randomly [FW92, Kla90, Mik90, LdlP97]. Range

[Dal99, F

GL94, GH90, GK98, JLQY99, Lal93, LR91, MP91, PV99, Zha93,

Duh98, Ham97a, Lan96, LSV96, MP96, SX96]. Rank [HP90]. Rank able

[BS90]. Rao [MW90]. Rapid [Nob92]. Rate [Bai93a, Bai93b, BGZ94, Din93,

DK95, Got91, Hor90, KZ94, Pin95, Pru90, Sho91, V oi97, BP98]. Rates

[Hal90b, Kho94, Lig91, Y u94, Ale97, BG96b, Ren96, RdH96]. Ratio [CMS99].

Rational [Lal92]. Ratios [KM92, dlP99]. Ra y [T´ ot96]. Reaction

[Blo91, Blo94, DN94, F re91, FW92, So w92, So w94, Pra98].

Reaction-Diffusion [Blo94, DN94, F re91, FW92, So w92, So w94, Pra98].

Real [GN99, Lat97]. Recall [Ro c93]. Reconstruction [Hou95b]. Records

[BL99, DZ95]. Reco v ery [Hal90b]. Recur [Che99]. Recurrence

[Pin87, Pin90b, PP93, Pin96]. Recurren t

[BL92b, Che99, Iof93, MR94, Ham97a, T ou90]. Recurren ts [T ou90].

Recursiv e [Ald94, BL92a, Ham97b]. Refinemen ts [GH92, Lah93].

Reflected [BT95, DeB99, EKP

+

97, AIM96]. Reflecting [BH91, D

W94].

Reflection [Cos91, DI93, CK96, DeB96]. reflections [P or96]. Regenerativ e

[Ber99, Kal99b]. Regime [BD93b, PP99]. regimes [Kle96]. Regression

[Hal91]. Regular [BL92b, Che93b, RdH96]. Regularit ´ e [F er92, F er90a].

Regularit y [DD99, T al93, F er92, F er90a]. Reinforced [PV99, Ben97].

Related

[AS95, Hou95a, O’B99, Sc h92b, W an95a, W u95, DR98, EKP

+

97, W u99].

Relativ e [OS99, W en90]. Relaxation [JLQY99]. Remark [GZ94].

Remarks [Ros95b]. Renew al

[Als92, Ber99, Dal99, FKMP95, GM95, Hu91, Mel92, Ste91b, W o o90].

Renormalisation [AR93]. Renormalization [R

Y91, Ros92b].

Renormalized [Ber92a]. R ´ en yi [Gan98]. Represen tation

[BL92b, Jak93, Slu94, dTB91, Ahn97, BD98a, DK96, Gne97].

Represen tations

[Asm92, De 93, DK99, EP95, Glo91, Kal94, Ros90b, T ue93]. Repro duction

[Che92, Che94a, Nob92]. Repulsion [T ot95]. Repulsiv e [Y ag90, Y ag91].

Resp ect [Szu91]. Result [TW90, Ham97a]. Results

[CC92a, DS93, KL

T94, Sc h93a, Xia95, Ale97, EM96]. Rev eals [O

W90].

Rev ersible [Boi93, CGST93, CL92, Lig91, Sc h92a, dTB91, MS98b, SX96].

Review [Bas97, Bez92, Bra96, Dur93, Glo90, Hah94, Har93, Hsu98, Jer92,

Num98, O’C95, P ol92, Sha98, W at96, Wih97, dA96]. Reviews [A

T93].

Revisited [FM93, Szn97]. Revuz [Dur93]. Rew ard [KK91]. Ric hard

[Hsu98]. Riemann [CP97]. Riemannian [GK98, LZ95]. riffle [Lal96].

Robust [PS99]. Robustness [BKK95]. Ro ommates [Pit93]. Rosen thal

[Hit90]. Ross [Bas97]. Rotation [AI99]. Rotational [Kal94, Kal95, dTB91].

Rotations [Ros94]. Rough [Cat92]. Ruin [GM94, Hog90, Hog91]. Rule

[BS90]. Rules [HK91]. Russo [Ro y90, T al94c].

S [A

T93, Jer92, Wih97]. S. [Sta90]. S.-Y. [Sta90]. sa [Gol98]. Same

[KK94, PP95b]. Sample [BY93, BS99, HV92, MR92b, NS94, RS93, Shi92a,

Sil90, T al90b, T al92, W ei91, BS98, MR96a, Bai93b]. Samples

[FR93, Hou95b, KR91, KW90, KL

T94, Pri96]. Sampling [O

W90, Sho91].

Sausage [Bol90, CFR91, P or90]. Sausages [Ros92a]. Sa v age [KS96]. scale

[Kle97]. Scaled [KR91, Pri96]. Scaling [CC99, Lu95b, Qua95, PY98].

Sc hedules [Cat92]. sc heme [PT97]. Sc hemes [Alg92, Alg95]. Sc hr¨ odinger

[F G97, T ak97]. Sc h w eizer [MS95]. Score [DKZ94b]. Scoring [DKZ94a].

SDE [Dar95, DP97, EKP

+

97, Kal96, Pit99b]. SDEs [DI93, Pra98, V er99].

Second [RdH96, SS99, Fla96, SS97]. Second-order [RdH96, Fla96].

Secretary [HK91, Ro c93]. Segmen tal [DK91a, DKZ94b]. Selection

[Alg92, BS90, F

G92b, ORS95]. Self

[AS95, Ald94, Ber91b, Ber92a, BEI92, CGST93, GK91, Gri99a, HKW90,

HW92, JW99, Ros92b, Sha97, T ot95, V

A94, Alb98, BS97, T´ ot96].

self-attracting [BS97]. Self-Av oiding [BEI92, T ot95]. Self-Diffusion

[Gri99a]. self-in teracting [T´ ot96]. Self-In tersection [Ber92a].

Self-In tersections [Ber91b, Ros92b]. Self-Normalizations [GK91].

Self-Normalized [HKW90, HW92, JW99, Sha97]. Self-Organizing

[CGST93]. Self-Similar [AS95, V

A94, Alb98]. Self-Similarit y [Ald94].

Semi [P en92]. Semi-Min-Stable [P en92]. semiexp onen tial [Gan98].

Semigroups [He93, Jur92, Bun96]. Semilinear [Lee93, DP97].

Semimartingale [Ahn97, D

W94]. Semimartingales [Jac93, Jak96, PW98].

Seneta [BK97]. sense [LO98]. Separate [DPPV94]. Separation [BS99].

Sequence

[Arc94, A th92, DM99, DKZ94a, DKZ94b, KK91, OS94, Shi90, W en90].

Sequences [BL92a, CKS93, HP93, Jak93, Rio95a, Sha95, Y u94, BP98, CK97,

DFST96, FT96, P el98, SY96, Y u96]. Serial [HP90]. Series

[BP93a, DMS93, FJ92, HP90, Hou95a, KS91, Ros90b, Ros95b, SK90, T al90a,

T al92, T al95a, HL96, Lif97, MR96b, Zha97]. Service [HW90]. Set

[Ein95, Lal92, Pin93, Rio93a, Rio93b, LS98, LO98]. Set-Indexed

[Rio93a, Rio93b]. Sets

[ABP98, Ber99, DM94, Ev a92, Kal99b, LO99, PP95b, P er90]. Sev eral

[MR99]. Sexual [Che92, Che94a, Nob92]. Seymour [Ro y90]. Shap e

[NP95a, NP95b, Zha93, Ale97, Sep98b]. Shap es [HM95]. Sharp

[D W92, Ham95, KK95, W an91a, W an95a, W an97]. Sharp e [Glo90]. Sharp er

[T al94a]. Sheet [Kho95, KS99, T al94d, DM96]. Sheets [D

W92]. Shift

[Bob99b, CH94]. Shift-In v arian t [CH94]. shifting [Tho96]. Shifts [KW92].

short [Ein96]. sh uffles [Lal96]. Sided [BD94b, GH92, Mas94]. Sierpinski

[Ham97b, HL98a]. Signal [Hal90b]. Signed [Adl90]. Similar

[AS95, V

A94, Alb98]. Similarit y [Ald94]. Simple

[An t95, FKS91, FF94, Lan92, Sep99, HS98, Jan98, Jan02, LO

Y96].

simplified [Sep98b]. Sim ulated [Cat92]. Sim ulation [Bal95]. Sinai [HS98].

Singular [BB92b, Bob99b, CGST93, Mue96, Wic90]. Singularit y [DFLM95].

site [GS98]. sites [EF96]. Size [Bob99b, CC99, FR93]. Sk oroho d

[BT95, C ´ ep98]. Sk oroho d-T yp e [BT95]. Sk orokho d [Shi90]. Slepian

[ST93, ST94]. Slepian-T yp e [ST93]. SLLN [Hou92, HL96]. Slo w

[F on93, Mar99, V er95]. Slo wly [HV92]. Small [CS93b, Da y92, Gan93, KH94,

LL99, MWZ93, MP96, Neu90, Pin90a, RHHQ90, Ste91b, T al94d, Har96].

Smallest [BY93]. Smo oth [BM95, DP96]. Smo othness [MSS99]. snak e

[V er96]. snak es [LL98a]. Sob olev [F an99, L

Y98, W an99]. So journ [Kal99a].

Solution [BKK95, DIS90, Gne94, KK94, Pin90a, Sto90b]. Solutions

[Kat91, EKP

+

97, GM96, Kal96]. Solv ed [Pit99b]. Some

[AL95, BH91, BD93a, Bor93, BD94b, CEF91, CC92a, CK97, DK95, DMY97,

EM96, Fin92, GK91, IL93, Iof91, KW92, LO

Y96, L

T90, Lee92, Lee93, MvW91,

Mee90, Rem94, Sc h92b, She91b, So w95, W ei91, L

Y98, Lif97, Lot96, Ren96].

Space [ARZ93, Che93a, Che94b, De 93, Ein91, Ein93, Ein95, Enc93a, F an99,

IN94, IS99, Kla90, MSS99, Nai90, Ro c92, Ste91a, Blo96, Bob97, Lan96,

MS98a, RS97, dF97]. Space-Time [Ste91a, Blo96]. Spaces [Enc93b, Hah94,

HP A95, KS91, NS94, PZ95, Pin94, Ra j93, Ra j94, Bob96, Stu98, Pin99].

Spanning [Ale95, BP93b, P em91, P en99, P en96]. Spatial

[BCG93, BCD96, DPPV94, IS99, MS98a, BCG97, BCD98, DF98, Kle97, Kle98].

Spatializing [BET99, BET02]. Spatially [EP99]. SPDE

[Fla96, Kry97, So w95]. sp ecies [BCD96, BCD98]. sp ecifications [FP97].

Sp ectral [Bai93a, Bai93b, Che93b, Hou92, HL96, LSV96, Mee91, BS98].

Sp ectrally [Ber92b, O’B99]. Sp eed [FHU91, PP99, Jan98, Jan02]. Sphere

[CN93, GM92]. Spheres [BG94a, GM94, RR91, V oi97]. Spin

[BG94b, F er90b, Ste91a, A

G97]. Spitzer

[Ano93i, Ano93j, Ano93k, Gri93, Kes93]. splicing [PY98]. Square

[W an91a, W an95b, BS96]. Squares [AMZ90, HKW90]. Stabilit y

[BB92b, BM96, Che92, Che94a, RR91, TW90, A ta98, Bun96, Wih97]. Stable

[AR93, AL99, A

T92b, BW96a, DJ94, DeB90, Lac90, LR91, LRS90, MR92a,

MS99, Nol88, Nol92, NS94, O’B99, P en92, PWM90, PWM92, Pit93, P or90,

Ros92a, Ros95a, ST91, ST93, Szu90, T al90a, W ei91, Xia95, AD98, Ber98,

MP96, PY97, Shi98b]. standard [AP98, GGM97]. State [ARZ93, LU95a].

states [She96]. Station [HW90]. Stationarit y [BP92, BS90, SK90].

Stationary

[Alb90, Alb94, AK92, Arc94, Arn94, Ber92a, Bry92, Che93b, DF90, FKMP95,

GP92, HM95, HP93, HS90, Hou95a, Hsi95, Hus90, Kal99a, MR92a, Ore91,

Rio95a, Ros95a, Ste91a, Sto90b, T al90a, Y u94, HL96, HL98b, P el98].

Statistic [Blo99, Stu94, BG96a, GGM97]. Statistical [Mel92]. Statistics

[BGZ94, BG99, BD94b, CdlPT93, DEW91, FR93, GZ94, GH94, HP93, HP90,

HV92, Jan94, KM92, KW90, Ma j94, MS92, OR93, Stu91, Zha99, dlP92,

dlPMSS94, dlPMS95, KN97, LdlP97]. Sta y [BD94a, Kee92]. Stein

[BCL92, BB92a, Erh99, HJ90, Rei95]. stepping [EF96]. stepping-stone

[EF96]. Steutel [Kri94]. Stic ky [Der99]. Stirrings [F er90b]. Sto c hastic

[AFN95, Alb94, AI99, BL92a, Bac92, BMSS95, BB99, BM95, Blo91, Bur94,

CK91, CL94, CM91, CC92b, EP95, Fla96, GM97, Gri95, GN99, HL98a,

Ham95, Har93, Imk93, IS99, Kal95, Kat91, KH94, KP91, LN98, Lig97, LS99b,

MS93, MNS92, MSS99, MS99, Neu90, NP91, PP90, P em90, Rem94, R

W91,

R W97, ST93, Sc h94, Szu91, T al90b, T o w95, T ue93, Wih97, AIM96, CK96,

CKS98b, DF98, JP98, Jak96, KX96, Lia97, MS97, MS98a, Pia98, Pit98,

PT97, RS97, Har93]. Sto c hastically [Ore91]. Stok es [Bus99]. stone [EF96].

Stop [HK91]. Stopp ed [Kla90, L

W94, Lee90, LdlP97]. Stopping

[Cha91, Fit90, Jac91, Jac93, KK91, KM94b, Nua92, Shi90, P es98]. Strassen

[Che94b, DL94, Gan93]. Stratono vic h [San93]. Strict [BP92]. String

[Shi92c, Shi97]. strings [CMP98]. Strong

[Bur94, CS93a, Che93b, CS93b, DK91b, DK91a, DF90, HP93, IKL92, L

T90,

PZ95, Rio93a, Rio93b, Ros95b, Ste91b, W an95a, Zha97, DE96, Y u96, CM96,

Deh97, Gad98, GH92, P en99, Rio95b, Zha96a, Zha99, dF97]. Strongly

[Hsi95, MR92b, Rio95a, T al90a, Kom96]. Stro o c k [dA96]. Structure

[A T92a, FKS91, Ros95a, Lal96]. Structured [Oel90, EF96]. structures

[Gne97]. Studen t [BG96a, Blo99, GGM97]. Studen ts [Ano93k]. Studies

[Sha98, MS97]. Study [VM94]. Sub [Zha99, LO98]. sub- [LO98].

Sub-Bernoulli [Zha99]. Subadditiv e [RS93, Sc h91, Ale97]. Sub critical

[BG91]. Sub diffusiv e [La w95]. Submartingale [CS90, Ham95].

Sub ordination [Bur94, W an95a]. sub ordinator [PY97]. successiv e

[Lac97]. Sufficien t [DL94, EK93, MS92, T al92]. Sum

[DH95, Hsi95, KZ94, Rio93a, Rio93b, Qia98]. Sums

[A T92b, CHM91, CM94, CGZ95, DK91b, DK91a, Ein91, GH90, Hae93,

HKW90, HW92, Hil92, Hit94, Hsi99, Jan94, JW99, KM92, KM94a, Kla90,

Lah93, L

T90, Sha95, Ber98, CK97, EM96, HK97, HS96, Lat97, Zha96a]. Sup

[MS93]. Sup er

[AS95, DFLM95, DD99, LP95, Lee93, LR95, P er90, Pin95, DR98, DL98].

Sup er- [Pin95]. Sup er-Bro wnian

[DFLM95, DD99, LP95, Lee93, LR95, P er90, DR98, DL98]. Sup ercritical

[KZ90, Lal99, Pin95, PWM90, PWM92, AP96, LS98, Lal02, Pin96].

Sup erdiffusions [Dyn92, Kro93, DK97b, Kry97, She96]. Sup erdiffusiv e

[W ¨ ut98]. sup ermartingales [LO98]. Sup erpro cesses

[Del99, Dyn91, Dyn93, Myt96, Ros92b, T ri92, DFL98, DK97a, LL98a, Ov e96].

Supp ort [BMSS95, DLM95, EP99, LP95, Pin95, V er95, BS98, Pin96].

Supp orts [Ra j93, Ra j94]. Sure

[Ber91a, Ein91, HV92, Hou95a, KZ94, OS90, Sep93, BG96c]. Surely [T al90a].

Surfaces [CFR91]. Surviv al [BH94, BN94, Lig92, Szn93, NV96, SS98].

Switc hing [CD95, MSV90]. Sylv ester [B´ ar99]. Symmetric

[ARZ93, A

G97, DeB90, F

G92a, HV92, Iof93, Lan92, LO99, Liu95, Ma j99,

MR92b, MR92a, MR94, Szu91, Fit97, Jan98, Jan02, MR96a]. Symmetries

[GM90]. Symmetrization [RS96]. symmetrized [Zha99]. Symmetry

[Glo91, Lia92, dL95]. System

[DPPV94, F en94, Gri99b, Qua95, Sud90, MS98b]. Systems

[AFL91, BG94b, CGST93, CL92, CG94, DG99, DIS90, DS93, DN94, Dyn91,

EF93, FR93, F er90b, GW91, Gri93, Lan91, Lan93, Lig91, Mik90, Sc h92a,

Sim95, Ste91a, Ste99, SL95, CS96, CZ96, Kle96, Lig97, LS97, Pra98, SX96].

T agged [Gri99b]. T ail [CH90, DM90b, Ein92, Sun93, dlPMS95, Lif97].

T ailed [Hal90a]. T ak en [Str90]. T alagrand [Hah94]. T anak a [R

Y91].

T a ylor [KLS96]. T ec hniques [DSC93, Hsu98]. T emp oral [PP93]. T emps

[Leu95]. T ends [Ma j99]. term [Mue96, Mue97]. terminal [DP97]. test

[DL98, Uc h98]. Their [He93, Ma j99, RR91, CKS98a, DMY97, Zha97].

Th ´ eor` ame [Pia98]. Theorem

[AL93, BMSS95, Ber92b, CKS93, ES93, GH92, Han99, Hou92, Ken95, MS99,

Pia98, Ro y90, Sc h91, Sim95, W an91b, W o o90, Zha93, A

GM96, Ein96, Gen96,

KS96, K¨ on96, KdHvdH97, PU97, SX96, Zha96b, dF97, Ber92a, CPU94,

Che91, Cog91, Han89, Han91, Led95, PP93, Sta90, T an93]. Th ´ eor ` eme

[dF97]. Theorems [A

G93, Arc94, BG99, BD93a, BP93b, CS93a, CMS99,

CG94, CS93b, DK91b, DK91a, FR93, GH90, IKL92, Iof91, Jak93, Kal99a,

Kee92, KP91, LS92, L

T90, Lee90, Lee92, Lee93, Mik91, Oel90, Ros92b,

Sc h93b, T ot95, W en90, BP98, Ber98, EK98, GMdB03, GT98, Hen97, HH97,

Ren96, T´ ot96, Zha97, AMZ90, GMdB99, Gou93]. Theory

[Alb90, BL92a, Bac92, BH91, Ber99, Glo90, GM95, He93, Hu91, Kif90, Mel92,

Num98, P ol92, Sha98, SL95, V

A94, dA96, Alb98, CZ96, LS97, RdH96, T´ ot96].

thinnings [LS97]. Three [Ale90, CC99, Fis92a, LR95]. Three-Color

[Fis92a]. Three-Dimensional [CC99, LR95]. Threshold

[DS93, Han99, Lig94, Ste94, GG96, Lig99]. Tigh t [Mas90]. Tigh tness

[Muk94]. Tilings [BP93b, BS96]. Time [BBK94, Ber92a, DFLM95, DeB90,

EK93, F

GL94, F

G92a, FJ92, Gan93, GW91, GM92, GP92, HP90, Hog90,

Kho94, Kif90, Kur91, Lac90, Lan92, Pin95, R

W91, Ros90a, Ste91a, Sto90b,

Sto90a, W an95a, AIM96, Blo96, DP97, DP98, DR98, GT98, Har96, Mue97].

Time-Av erage [Sto90b, Sto90a]. time-domain [GT98]. Times

[AMZ90, AFL91, AR93, Als92, AL95, BK95a, DF90, Fit90, IM94a, IM94b,

Jac93, Kho93, KM94b, Kro93, L

W94, Leu95, MR92b, MR92a, MR94, MR99,

Mar99, Pit99b, Rob91, GG96]. T omograph y [KK94]. T opics [Num98].

T op ologies [DL94, Jak96]. T orgn y [O’C95]. torus [MR96b]. T otal [AST95].

T otally [Sep99, Lan96]. T raffic [SK90, Szc92]. T ra jectories [T al95b].

T ransfer [BP93b]. T ransfer-Imp edances [BP93b]. T ransform

[ARZ93, F

G92a]. T ransformations [Enc93a]. T ransforming [Tho96].

T ransience [Pin87, Pin90b, PP93, Pin96]. T ransience/Recurrence [PP93].

T ransien t [CL94, Iof93, Tho92]. T ransition

[BD93b, Cog90, EG93, Kal94, Ore91, She91b, BdH97, Lig96]. T ransitions

[PS99, Sep94]. T ranslate [OS94]. T ranslation [Glo91, Zab92, Sep98a].

translation-in v arian t [Sep98a]. T ransp ort [Cos91]. T ransp ortation

[T al94b]. T raps [BH94, Szn93]. T ra v elling [FKS91]. T ree

[Ald91, Ald93, Arn94, DS95, Ev a92, Lal99, P em91, P en99, PW94, Pit99b,

PWM90, PWM92, LS98, Lal02, Lig96, P en96]. T ree-T yp e

[PWM90, PWM92]. T rees

[Ald94, BP94b, BP93b, Lal93, Le 91, Ly o90, Ly o92, LP92, P em92a, P em92b,

PP94, PP95a, PP95b, PS99, H¨ ag97, LP03, SS98, Sta96, Zha96b]. T riangle

[BA91, NY93]. T riangular [Jan94, Ros95b, Sto95c]. T riangulations [Ald94].

T rigonometric [F ar90]. T rimmed [Hae93, HW92, KM92, KM94a]. T riple

[R Y91, BW96b]. T rotter [T ak97]. T rue [GMdB99, T ot95, GMdB03].

T runcated [CGZ95]. T runcation [GL90]. T urbulence [FK99, FK02].

turbulen t [Kom96]. Tw eedie [Wih97]. Tw o [Ale90, And93, Bol94, Bus99,

CD95, Dal90, DeB90, DKZ94b, LP95, Liu95, MSS99, NP95a, NP95b, Oco90,

W u94b, Ale96, DF98, FU96, Ham97a, LN96, PY97, W ¨ ut98]. Tw o-Armed

[Dal90]. Tw o-Dimensional

[And93, Bol94, Bus99, DeB90, LP95, Ale96, FU96, Ham97a, LN96, W ¨ ut98].

t w o-parameter [PY97]. Tw o-P article [Liu95]. Tw o-Sequence [DKZ94b].

T yp e

[Asm92, Bob94, BT95, DM90a, EM94, PWM90, PWM92, ST93, So w95, Kes97].

T ypical [COP99].

Uhlen b ec k [F er92, IMM

+

90, Nor98, Ro c92]. Un b ounded [F en94, FK97].

Uniform [Big92, Che91, CH90, DMT95, Dud92, GZ91, HK95, Kla90, Ma j90,

Mou92, SW92, T al94b]. Uniformly [P em91]. Unimo dal [Sat93].

Uniqueness [BKK95, CEF91, Gri99b, Gri95, DeB96, Myt98]. Univ ersal

[Alg92, Alg95, EM94, Mas94, OS90, EM96, Kal96, Kes97]. Unkno wn [BS90].

unordered [CK97]. Unpredictable [BPP98, Hof98]. Unstable

[PF91, P em90]. Un usually [O’B99]. Up crossing [AL99]. up on [DE96].

Upp er [Alb94, Din91, DEW91, HP93, Lig95, Ste91a, Sto95c, HK97]. Urn

[Gou93, P em90]. Using [Dar95, HJ90, BS96, Erh99]. usual [HK97].

V [Num98]. V aleurs [F er90a, F er92, Str90]. V alue

[Lig95, Mou92, NP91, She91a, V an93, RdH96]. V alued

[Ber91a, BKK95, Che93a, CS93b, DLM95, DMS93, DK95, DK99, EP99,

IMM

+

90, Kla90, Le 91, Ros95b, W en90, Alb96, DK96, Duh98, LO98, Pin96].

V alues [Hus90, O’B99, dlC90, F er90a, F er92, Str90]. v ariable [DeB96].

V ariables [BCL92, Ber91a, Che93a, CGZ95, DJ94, DR91, DH95, DK91b,

DK91a, Ein91, Hil92, Hit94, HJ90, Hou95a, Hsi95, KK91, KS91, L

T90,

LRS90, LR

W92, Ma j99, OS94, SC92, Sc h94, Slu93, Szu90, W en90, W u95,

AD98, BP96, Ber98, Gan98, HK97, HL96, Lat97, W u99]. V ariance

[BLBE91, DH95, Hsi99, MS95, Kle98, Sc h96, Uc h98]. v ariance-optimal

[Sc h96]. v ariates [CK97]. V ariation [AST95, Dud92, MR92a, Qia98, RdH96].

V ariational [BCGH93, CPU94, BD98a]. V ariations [T o w95]. v arious

[Jak96]. V ector [Ber91a, Ber92a, DMS93, HS90, Ros95b, Xia95, F er90a].

V ector-V alued [Ber91a, DMS93, Ros95b]. V ectorielles [F er90a]. V ectors

[AL99, Arc94, DZ92, Lah93, Mee90, Ros90b, ST93, ST94]. V elo cities [Szn95].

v elo cit y [Car97]. V ersion [AL93, Hit90, Kif90, MPS91, KS96]. V ersions

[Iof91]. V ertex [Ben97, PV99]. V ertex-Reinforced [PV99, Ben97]. Via

[BCL92, BK93, BP93b, DF90, GK91, MR92b, Pin93, Rio93a, Rio93b, A

T93,

Rei95, Shi97]. View [dA96]. Viot [DK96, EG93, EK98, ORS95, Sc h97].

Viscosit y [DIS90]. visit ´ e [Leu97]. visited [Leu97]. Vlaso v [Cha94].

V olterra [PP90]. V olume [Ano90a, Ano90b, Ano90c, Ano90d, Ano90e,

Ano90f, Ano90g, Ano90h, Ano90i, Ano91a, Ano91b, Ano91c, Ano91d, Ano91e,

Ano91f, Ano91g, Ano91h, Ano91i, Ano92a, Ano92b, Ano92c, Ano92d, Ano92e,

Ano92f, Ano92g, Ano92h, Ano92i, Ano93a, Ano93b, Ano93c, Ano93d, Ano93e,

Ano93f, Ano93g, Ano93h, Ano93l, Ano94a, Ano94b, Ano94c, Ano94d, Ano94e,

Ano94f, Ano94g, Ano94h, Ano94i, Ano95a, Ano95b, Ano95c, Ano95d, Ano95e,

Ano95f, Ano95g, Ano95h, Ano95i, Ano96, Bol90, P or90]. V oter

[DS93, Han99, Lig94, Ste94, Lig99].

W [dA96]. W. [Lin91b]. W aiting [F

GL94, GP92]. W ald [CdlPT93]. W alk

[ALP99, An t95, Asm92, BCGH93, BD94a, Big92, Bol94, BEI92, CL94, DSC93,

F G92b, GdH94, GM92, GM94, Kes93, Lal93, LP92, PP95a, PV99, PP99, Pru90,

Rev90, Rev93, Sto95b, T an93, T ot95, BK97, FU96, HS98, LP03, Pia98, Zer98].

W alks [Boi93, Bra96, CD95, HSC93, Hu91, Kee92, KM94a, L

W94, LR91,

Lee95, Ly o90, Ly o92, MR94, Ros90a, Ros94, Sto95a, Sto95c, SZ99, Tho92,

AIM96, Ben97, BS96, BS97, BD98b, CP97, CMP98, Da v96, DH96, HM98,

Ham97a, L

Y98, Lot96, LPP96, Roi96, Shi98a, T´ ot96, Uc h98]. W asserstein

[GMdB99, GMdB03, T ue93]. W atanab e [Sc h97]. W atson [PP95b]. W a v e

[L T98, MSS99, DF98, Mue97]. W a v efron t [Pra98]. W a v es [FKS91]. W eak

[A T92b, Boi93, Che93b, Da v96, Don91, DJ92, HP90, KP91, Myt98, Rei95,

Sc h93a, SY96, Sil90, Xia94a]. W eakly

[Bry92, DH95, Lah93, Lal99, LS98, Lal02]. W edge [DeB90, DeB96].

W eigh ted [Ein92, IL93, Ma j94, OR93, PW93, Sc h93a, A

GM96, SY96, Zha97].

W elsh [Ro y90]. W en tzell [Kif90, Mik91]. Whic h

[BL88, Ham95, Mee90, BL97, MvW91]. White [Enc98, So w94]. Wiener

[Bol90, CFR91, CN93, Enc93a, Enc93b, ES93, Har96, HP

A95, IN94, Kal91,

LZ99, Ro c92, She91a, Uc h98]. Wigner [Bai93a]. Wills [Vit96]. Windings

[Shi98a, BW96a]. Wishart [PR91, PR92]. within [Hog90]. without [BP98].

W olfo witz [Mas90]. W ords [BK95b]. W ork [Gri93, Kes93].

Xiang [P ol92]. Xiang-Qun [P ol92].

Y. [Sta90]. Y ang [P ol92]. Y or [Dur93].

Zero [F

GL94, T al94c, A

GM96, Lan96, LSV96, RS96, SX96, Uc h98, JLQY99].

Zero-One [T al94c, A

GM96, RS96]. Zero-Range [F

GL94, Lan96, LSV96,

SX96, JLQY99]. zeta [CP97]. Zheng [Kur91]. Zygm und [Rio95b].

Aldous:1991:CR T

[Ald91] Da vid Aldous. The con tin uum random tree. I. A nnals of Pr ob abil-

ity, 19(1):1–28, Jan uary 1991. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990534 .

Aldous:1993:CR T

[Ald93] Da vid Aldous. The con tin uum random tree I I I. A nnals of

Pr ob ability, 21(1):248–289, Jan uary 1993. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989404 .

Aldous:1994:RSS

[Ald94] Da vid Aldous. Recursiv e self-similarit y for random trees, random

triangulations and Bro wnian excursion. A nnals of Pr ob ability, 22

(2):527–545, April 1994. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988720 .

Aldous:1997:BEC

[Ald97] Da vid Aldous. Bro wnian excursions, critical random graphs and

the m ultiplicativ e coalescen t. A nnals of Pr ob ability, 25(2):812–

854, April 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1024404421 .

Alexander:1990:LBC

[Ale90] Kenneth S. Alexander. Lo w er b ounds on the connectivit y function

in all directions for Bernoulli p ercolation in t w o and three dimen-

sions. A nnals of Pr ob ability, 18(4):1547–1562, Octob er 1990. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990631 .

Alexander:1995:PMS

[Ale95] Kenneth S. Alexander. P ercolation and minimal spanning forests

in infinite graphs. A nnals of Pr ob ability, 23(1):87–104, Jan-

uary 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988378 .

Alexander:1996:BLL

[Ale96] Kenneth S. Alexander. Boundedness of lev el lines for t w o-

dimensional random fields. A nnals of Pr ob ability, 24(4):1653–

1674, Octob er 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1041903201 .

Alexander:1997:ASF

[Ale97] Kenneth S. Alexander. Appro ximation of subadditiv e func-

tions and con v ergence rates in limiting-shap e results. A nnals

of Pr ob ability, 25(1):30–55, Jan uary 1997. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1024404277 .

Algo et:1992:USP

[Alg92] P aul Algo et. Univ ersal sc hemes for prediction, gam bling and

p ortfolio selection. A nnals of Pr ob ability, 20(2):901–941, April

1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989811. See correction [Alg95].

Algo et:1995:CUP

[Alg95] P aul H. Algo et. Correction: Univ ersal prediction sc hemes. A nnals

of Pr ob ability, 23(1):474–478, Jan uary 1995. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988396. See [Alg92].

Ancona:1999:CEC

[ALP99] Alano Ancona, Russell Ly ons, and Y uv al P eres. Crossing es-

timates and con v ergence of Diric hlet functions along random

w alk and diffusion paths. A nnals of Pr ob ability, 27(2):970–989,

April 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022677392 .

Alsmey er:1992:GRM

[Als92] Gerold Alsmey er. On generalized renew al measures and cer-

tain first passage times. A nnals of Pr ob ability, 20(3):1229–1247,

July 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989690 .

Adler:1990:CL T

[AMZ90] Rob ert J. Adler, Mic hael B. Marcus, and Jo el Zinn. Cen tral

Limit Theorems for the lo cal times of certain Mark o v pro cesses

and the squares of Gaussian pro cesses. A nnals of Pr ob ability, 18

(3):1126–1140, July 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990738 .

Adams:1998:DEE

[AN98] T errence M. Adams and Andrew B. Nob el. On densit y estima-

tion from ergo dic pro cesses. A nnals of Pr ob ability, 26(2):794–804,

April 1998. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022855650 .

Andjel:1993:CET

[And93] Enrique D. Andjel. Characteristic exp onen ts for t w o-dimensional

b o otstrap p ercolation. A nnals of Pr ob ability, 21(2):926–935,

April 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989275 .

Anon ymous:1990:MBP a

[Ano90a] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume

18, Num b er 1 (1990). A nnals of Pr ob ability, 18(1):??, Jan-

uary 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990959 .

Anon ymous:1990:MBPb

[Ano90b] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume 18,

Num b er 2 (1990). A nnals of Pr ob ability, 18(2):??, April 1990. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990867 .

Anon ymous:1990:MBPc

[Ano90c] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume 18,

Num b er 3 (1990). A nnals of Pr ob ability, 18(3):??, July 1990. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990753 .

Anon ymous:1990:MBPd

[Ano90d] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume

18, Num b er 4 (1990). A nnals of Pr ob ability, 18(4):??, Octo-

b er 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990653.

Anon ymous:1990:MFP a

[Ano90e] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume

18, Num b er 1 (1990). A nnals of Pr ob ability, 18(1):??, Jan-

uary 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990935 .

Anon ymous:1990:MFPb

[Ano90f ] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume 18,

Num b er 2 (1990). A nnals of Pr ob ability, 18(2):??, April 1990. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990839 .

Anon ymous:1990:MFPc

[Ano90g] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume 18,

Num b er 3 (1990). A nnals of Pr ob ability, 18(3):??, July 1990. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990728 .

Anon ymous:1990:MFPd

[Ano90h] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume

18, Num b er 4 (1990). A nnals of Pr ob ability, 18(4):??, Octo-

b er 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990625 .

Anon ymous:1990:VI

[Ano90i] Anon ymous. V olume information. A nnals of Pr ob ability, 18(4):??,

Octob er 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990624 .

Anon ymous:1991:MBP a

[Ano91a] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume

19, Num b er 1 (1991). A nnals of Pr ob ability, 19(1):??, Jan-

uary 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990556 .

Anon ymous:1991:MBPb

[Ano91b] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume 19,

Num b er 2 (1991). A nnals of Pr ob ability, 19(2):??, April 1991. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990458 .

Anon ymous:1991:MBPc

[Ano91c] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume 19,

Num b er 3 (1991). A nnals of Pr ob ability, 19(3):??, July 1991. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990352 .

Anon ymous:1991:MBPd

[Ano91d] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume

19, Num b er 4 (1991). A nnals of Pr ob ability, 19(4):??, Octo-

b er 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990239 .

Anon ymous:1991:MFP a

[Ano91e] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume

19, Num b er 1 (1991). A nnals of Pr ob ability, 19(1):??, Jan-

uary 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990533 .

Anon ymous:1991:MFPb

[Ano91f ] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume 19,

Num b er 2 (1991). A nnals of Pr ob ability, 19(2):??, April 1991. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990434 .

Anon ymous:1991:MFPc

[Ano91g] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume 19,

Num b er 3 (1991). A nnals of Pr ob ability, 19(3):??, July 1991. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990327 .

Anon ymous:1991:MFPd

[Ano91h] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume

19, Num b er 4 (1991). A nnals of Pr ob ability, 19(4):??, Octo-

b er 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990217.

Anon ymous:1991:VI

[Ano91i] Anon ymous. V olume information. A nnals of Pr ob ability, 19(4):??,

Octob er 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990216 .

Anon ymous:1992:MBP a

[Ano92a] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume

20, Num b er 1 (1992). A nnals of Pr ob ability, 20(1):??, Jan-

uary 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989942 .

Anon ymous:1992:MBPb

[Ano92b] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume 20,

Num b er 2 (1992). A nnals of Pr ob ability, 20(2):??, April 1992. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989823 .

Anon ymous:1992:MBPc

[Ano92c] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume 20,

Num b er 3 (1992). A nnals of Pr ob ability, 20(3):??, July 1992. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989710 .

Anon ymous:1992:MBPd

[Ano92d] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume

20, Num b er 4 (1992). A nnals of Pr ob ability, 20(4):??, Octo-

b er 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989545 .

Anon ymous:1992:MFP a

[Ano92e] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume

20, Num b er 1 (1992). A nnals of Pr ob ability, 20(1):??, Jan-

uary 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989915 .

Anon ymous:1992:MFPb

[Ano92f ] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume 20,

Num b er 2 (1992). A nnals of Pr ob ability, 20(2):??, April 1992. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989789 .

Anon ymous:1992:MFPc

[Ano92g] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume 20,

Num b er 3 (1992). A nnals of Pr ob ability, 20(3):??, July 1992. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989681 .

Anon ymous:1992:MFPd

[Ano92h] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume

20, Num b er 4 (1992). A nnals of Pr ob ability, 20(4):??, Octo-

b er 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989523 .

Anon ymous:1992:VI

[Ano92i] Anon ymous. V olume information. A nnals of Pr ob ability, 20(4):??,

Octob er 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989522 .

Anon ymous:1993:MBP a

[Ano93a] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume

21, Num b er 1 (1993). A nnals of Pr ob ability, 21(1):??, Jan-

uary 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989418 .

Anon ymous:1993:MBPb

[Ano93b] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume 21,

Num b er 2 (1993). A nnals of Pr ob ability, 21(2):??, April 1993. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989288 .

Anon ymous:1993:MBPc

[Ano93c] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume 21,

Num b er 3 (1993). A nnals of Pr ob ability, 21(3):??, July 1993. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989140.

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988299 .

Anon ymous:1995:MBPc

[Ano95c] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume 23,

Num b er 3 (1995). A nnals of Pr ob ability, 23(3):??, July 1995. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988193 .

Anon ymous:1995:MBPd

[Ano95d] Anon ymous. Miscellaneous bac k pages, Ann. Probab., V olume

23, Num b er 4 (1995). A nnals of Pr ob ability, 23(4):??, Octo-

b er 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176987816 .

Anon ymous:1995:MFP a

[Ano95e] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume

23, Num b er 1 (1995). A nnals of Pr ob ability, 23(1):??, Jan-

uary 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988373 .

Anon ymous:1995:MFPb

[Ano95f ] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume 23,

Num b er 2 (1995). A nnals of Pr ob ability, 23(2):??, April 1995. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988275 .

Anon ymous:1995:MFPc

[Ano95g] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume 23,

Num b er 3 (1995). A nnals of Pr ob ability, 23(3):??, July 1995. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988170 .

Anon ymous:1995:MFPd

[Ano95h] Anon ymous. Miscellaneous fron t pages, Ann. Probab., V olume

23, Num b er 4 (1995). A nnals of Pr ob ability, 23(4):??, Octo-

b er 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176987790.

Anon ymous:1995:VI

[Ano95i] Anon ymous. V olume information. A nnals of Pr ob ability, 23(4):??,

Octob er 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176987789 .

Anon ymous:1996:CV

[Ano96] Anon ymous. Con ten ts of v olume 24. A nnals of Pr ob ability,

24(4):??, Octob er 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1041903225 .

An tal:1995:EOS

[An t95] P eter An tal. Enlargemen t of obstacles for the simple random w alk.

A nnals of Pr ob ability, 23(3):1061–1101, July 1995. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988174 .

Amit:1991:NMP

[AP91] Y ali Amit and Mauro Piccioni. A nonhomogeneous Mark o v pro-

cess for the estimation of Gaussian random fields with nonlin-

ear observ ations. A nnals of Pr ob ability, 19(4):1664–1678, Octo-

b er 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990228 .

An tal:1996:CDS

[AP96] P eter An tal and Agoston Pisztora. On the c hemical distance

for sup ercritical Bernoulli p ercolation. A nnals of Pr ob ability, 24

(2):1036–1048, April 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1039639377 .

Aldous:1998:SA C

[AP98] Da vid Aldous and Jim Pitman. The standard additiv e coalescen t.

A nnals of Pr ob ability, 26(4):1703–1726, Octob er 1998. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1022855879 .

Adler:1993:IL T

[AR93] Rob ert J. Adler and Ja y S. Rosen. In tersection lo cal times of

all orders for Bro wnian and stable densit y pro cesses — construc-

tion, renormalisation and limit la ws. A nnals of Pr ob ability, 21

(2):1073–1123, April 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989283 .

Arcones:1994:L TN

[Arc94] Miguel A. Arcones. Limit theorems for nonlinear functionals of a

stationary Gaussian sequence of v ectors. A nnals of Pr ob ability, 22

(4):2242–2274, Octob er 1994. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988503 .

Arnaud:1994:SPI

[Arn94] Jean-Pierre Arnaud. Stationary pro cesses indexed b y a ho-

mogeneous tree. A nnals of Pr ob ability, 22(1):195–218, Jan-

uary 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988856 .

Alb ev erio:1993:GTS

[ARZ93] S. Alb ev erio, M. Ro c kner, and T. S. Zhang. Girsano v transform

for symmetric diffusions with infinite dimensional state space. A n-

nals of Pr ob ability, 21(2):961–978, April 1993. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989277 .

Adler:1995:SFB

[AS95] Rob ert J. Adler and Gennady Samoro dnitsky

. Sup er fractional

Bro wnian motion, fractional sup er Bro wnian motion and related

self-similar (sup er) pro cesses. A nnals of Pr ob ability, 23(2):743–

766, April 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988287 .

Asm ussen:1992:PTR

[Asm92] Soren Asm ussen. Phase-t yp e represen tations in random w alk

and queueing problems. A nnals of Pr ob ability, 20(2):772–789,

April 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989805 .

Arratia:1995:TV A

[AST95] Ric hard Arratia, Dudley Stark, and Simon T a v are. T otal v ariation

asymptotics for P oisson pro cess appro ximations of logarithmic

com binatorial assem blies. A nnals of Pr ob ability, 23(3):1347–1388,

July 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988188 .

Arratia:1992:CSR

[A T92a] Ric hard Arratia and Simon T a v are. The cycle structure of

random p erm utations. A nnals of Pr ob ability, 20(3):1567–1591,

July 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989707 .

Avram:1992:W CS

[A T92b] Florin Avram and Murad S. T aqqu. W eak con v ergence of sums

of mo ving a v erages in the α-stable domain of attraction. A nnals

of Pr ob ability, 20(1):483–503, Jan uary 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989938 .

Arratia:1993:RD A

[A T93] Ric hard Arratia and Simon T a v are. Reviews: D. Aldous, Pr ob a-

bility Appr oximations via the Poisson Clumping Heuristic; A. D.

Barb our, L. Holst, S. Janson, Poisson Appr oximation. A nnals of

Pr ob ability, 21(4):2269–2279, Octob er 1993. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989020 .

A tar:1998:ESN

[A ta98] Rami A tar. Exp onen tial stabilit y for nonlinear filtering of diffusion

pro cesses in a noncompact domain. A nnals of Pr ob ability, 26(4):

1552–1574, Octob er 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855873 .

A threy a:1992:MSC

[A th92] K. B. A threy a. On a maxim um sequence in a critical m ulti-

t yp e branc hing pro cess. A nnals of Pr ob ability, 20(2):746–752,

April 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989803.

Barsky:1991:PCE

[BA91] D. J. Barsky and M. Aizenman. P ercolation critical exp onen ts un-

der the triangle condition. A nnals of Pr ob ability, 19(4):1520–1536,

Octob er 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990221 .

Baccelli:1992:ETS

[Bac92] F ran¸ cois Baccelli. Ergo dic theory of sto c hastic P etri net w orks.

A nnals of Pr ob ability, 20(1):375–396, Jan uary 1992. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989932 .

Bai:1993:CREa

[Bai93a] Z. D. Bai. Con v ergence rate of exp ected sp ectral distri-

butions of large random matrices. P art I. Wigner matrices.

A nnals of Pr ob ability, 21(2):625–648, April 1993. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989261;

http://www.jstor.org/stable/2244669 .

Bai:1993:CREb

[Bai93b] Z. D. Bai. Con v ergence rate of exp ected sp ectral distributions

of large random matrices. P art I I. Sample co v ariance matrices.

A nnals of Pr ob ability, 21(2):649–672, April 1993. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989262 .

Bai:1997:CL

[Bai97] Z. D. Bai. Circular la w. A nnals of Pr ob ability, 25(1):494–529,

Jan uary 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1024404298 .

Baldi:1991:LDD

[Bal91] P aolo Baldi. Large deviations for diffusion pro cesses with homog-

enization and applications. A nnals of Pr ob ability, 19(2):509–524,

April 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990438.

Baldi:1995:EAP

[Bal95] P aolo Baldi. Exact asymptotics for the probabilit y of exit from a

domain and applications to sim ulation. A nnals of Pr ob ability, 23

(4):1644–1670, Octob er 1995. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176987797 .

Bartoszek:1994:CFD

[Bar94] W o jciec h Bartoszek. On concen tration functions on discrete

groups. A nnals of Pr ob ability, 22(3):1596–1599, July 1994. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988614 .

Baran y:1999:SQP

[B´ ar99] Imre B´ ar´ an y . Sylv ester’s question: The probabilit y that n p oin ts

are in con v ex p osition. A nnals of Pr ob ability, 27(4):2020–2034,

Octob er 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022874826 .

Bass:1997:BRB

[Bas97] Ric hard F. Bass. Bo ok review of “Positive Harmonic F unctions

and Diffusion: A n Inte gr ate d A nalytic and Pr ob abilistic Appr o ach”

b y Ross G. Pinsky . A nnals of Pr ob ability, 25(3):1532–1535,

July 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1024404524 .

Barb our:1992:SCM

[BB92a] A. D. Barb our and Timoth y C. Bro wn. The Stein–Chen metho d,

p oin t pro cesses and comp ensators. A nnals of Pr ob ability, 20

(3):1504–1527, July 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989704 .

Basak:1992:SDC

[BB92b] Gopal K. Basak and Rabi N. Bhattac hary a. Stabilit y in distri-

bution for a class of singular diffusions. A nnals of Pr ob ability, 20

(1):312–321, Jan uary 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989928.

Bhatt:1996:OMC

[BB96] Abha y G. Bhatt and Viv ek S. Bork ar. Occupation measures for

con trolled Mark o v pro cesses: c haracterization and optimalit y . A n-

nals of Pr ob ability, 24(3):1531–1562, July 1996. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1065725192 .

Bass:1999:SBM

[BB99] Ric hard F. Bass and Krzysztof Burdzy

. Sto c hastic bifurcation

mo dels. A nnals of Pr ob ability, 27(1):50–108, Jan uary 1999. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1022677254 .

Babillot:1997:RDE

[BBE97] Martine Babillot, Philipp e Bougerol, and Laure Elie. The random

difference equation X

n

= A

n

X

n−1

+ B

n in the critical case. A nnals

of Pr ob ability, 25(1):478–493, Jan uary 1997. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1024404297 .

Bass:1994:IL T

[BBK94] Ric hard F. Bass, Krzysztof Burdzy

, and Da v ar Khoshnevisan. In-

tersection lo cal time for p oin ts of infinite m ultiplicit y . A nnals

of Pr ob ability, 22(2):566–625, April 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988722 .

Bramson:1996:SMS

[BCD96] Maury Bramson, J. Theo dore Co x, and Ric hard Durrett. Spa-

tial mo dels for sp ecies area curv es. A nnals of Pr ob ability, 24(4):

1727–1751, Octob er 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1041903204 .

Bramson:1998:SMA

[BCD98] Maury Bramson, J. Theo dore Co x, and Ric hard Durrett. A spatial

mo del for the abundance of sp ecies. A nnals of Pr ob ability, 26

(2):658–709, April 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855647.

Bertoin:1992:EPT

[Ber92b] Jean Bertoin. An extension of Pitman’s theorem for sp ectrally

p ositiv e L ´ evy pro cesses. A nnals of Pr ob ability, 20(3):1464–1483,

July 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989701 .

Bertoin:1998:DET

[Ber98] Jean Bertoin. Darling–Erd˝ os theorems for normalized sums of

i.i.d. v ariables close to a stable la w. A nnals of Pr ob ability, 26

(2):832–852, April 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855652 .

Bertoin:1999:R TE

[Ber99] Jean Bertoin. Renew al theory for em b edded regenerativ e sets.

A nnals of Pr ob ability, 27(3):1523–1535, July 1999. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1022677457 .

Bouc her:1999:SRM

[BET99] Christopher Bouc her, Ric hard S. Ellis, and Bruce T urkington.

Spatializing random measures: Doubly indexed pro cesses and the

large deviation principle. A nnals of Pr ob ability, 27(1):297–324,

Jan uary 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022677264. See erratum [BET02 ].

Bouc her:2002:ESR

[BET02] Christopher Bouc her, Ric hard S. Ellis, and Bruce T urkington.

Erratum: Spatializing random measures: Double indexed pro-

cesses and the large deviation principle. A nnals of Pr ob ability,

30(4):2113, Octob er 2002. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1039548384. See [BET99 ].

Bezuidenhout:1992:R GG

[Bez92] Carol Bezuidenhout. Review: Geoffrey Grimmett, Per c olation.

A nnals of Pr ob ability, 20(2):1099–1104, April 1992. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989820.

Burton:1990:PDP

[BF90] Rob ert M. Burton and Marie M. F ranzosa. P ositiv e dep endence

prop erties of p oin t pro cesses. A nnals of Pr ob ability, 18(1):359–377,

Jan uary 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990953 .

Bezuidenhout:1990:CCP

[BG90] Carol Bezuidenhout and Geoffrey Grimmett. The critical con-

tact pro cess dies out. A nnals of Pr ob ability, 18(4):1462–1482, Oc-

tob er 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990627 .

Bezuidenhout:1991:EDS

[BG91] Carol Bezuidenhout and Geoffrey Grimmett. Exp onen tial de-

ca y for sub critical con tact and p ercolation pro cesses. A nnals

of Pr ob ability, 19(3):984–1009, July 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990332 .

Betz:1994:HSE

[BG94a] C. Betz and H. Gzyl. Hitting spheres from the exterior. A nnals

of Pr ob ability, 22(1):177–179, Jan uary 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988854 .

Bezuidenhout:1994:CAS

[BG94b] Carol Bezuidenhout and La wrence Gra y . Critical attractiv e spin

systems. A nnals of Pr ob ability, 22(3):1160–1194, July 1994. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988599 .

Ben tkus:1996:BEB

[BG96a] V. Ben tkus and F. G¨ otze. The Berry–Esseen b ound for Studen t’s

statistic. A nnals of Pr ob ability, 24(1):491–503, Jan uary 1996. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1042644728 .

Ben tkus:1996:OR C

[BG96b] V. Ben tkus and F. G¨ otze. Optimal rates of con v ergence in the

CL T for quadratic forms. A nnals of Pr ob ability, 24(1):466–490,

Jan uary 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1042644727 .

Bo vier:1996:ASL

[BG96c] An ton Bo vier and V ´ eronique Ga yrard. An almost sure large de-

viation principle for the Hopfield mo del. A nnals of Pr ob ability,

24(3):1444–1475, July 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1065725188 .

Ben tkus:1999:OBN

[BG99] V. Ben tkus and F. G¨ otze. Optimal b ounds in non-Gaussian limit

theorems for U -statistics. A nnals of Pr ob ability, 27(1):454–521,

Jan uary 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022677269 .

Burton:1993:DPB

[BGM93] Rob ert M. Burton, Marc Goulet, and Ronald Meester. On 1-

dep enden t pro cesses and k -blo c k factors. A nnals of Pr ob ability, 21

(4):2157–2168, Octob er 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989014 .

Ben tkus:1994:LEC

[BGZ94] Vidman tas Ben tkus, F riedric h Gotze, and Ricardas Zitikis. Lo w er

estimates of the con v ergence rate for U -statistics. A nnals of

Pr ob ability, 22(4):1707–1714, Octob er 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988478 .

Bass:1991:SPT

[BH91] Ric hard F. Bass and P ei Hsu. Some p oten tial theory for reflect-

ing Bro wnian motion in holder and Lipsc hitz domains. A nnals

of Pr ob ability, 19(2):486–508, April 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990437 .

Bolthausen:1994:SAB

[BH94] Erwin Bolthausen and F rank Den Hollander. Surviv al asymptotics

for Bro wnian motion in a P oisson field of deca ying traps. A nnals

of Pr ob ability, 22(1):160–176, Jan uary 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988853 .

Bobk o v:1997:ICP

[BH97] S. G. Bobk o v and C. Houdr ´ e. Isop erimetric constan ts for pro d-

uct probabilit y measures. A nnals of Pr ob ability, 25(1):184–205,

Jan uary 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1024404284 .

Biggins:1992:UCM

[Big92] J. D. Biggins. Uniform con v ergence of martingales in the branc h-

ing random w alk. A nnals of Pr ob ability, 20(1):137–151, Jan-

uary 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989921 .

Bishop:1992:BMD

[Bis92] Christopher J. Bishop. Bro wnian motion in Denjo y domains. A n-

nals of Pr ob ability, 20(2):631–651, April 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989795 .

Bhatt:1993:IME

[BK93] Abha y G. Bhatt and Ra jeev a L. Karandik ar. In v arian t measures

and ev olution equations for Mark o v pro cesses c haracterized via

martingale problems. A nnals of Pr ob ability, 21(4):2246–2268, Oc-

tob er 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989019 .

Bass:1995:LIL

[BK95a] Ric hard F. Bass and Da v ar Khoshnevisan. La ws of the iter-

ated logarithm for lo cal times of the empirical pro cess. A nnals

of Pr ob ability, 23(1):388–399, Jan uary 1995. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988391 .

Benjamini:1995:P A W

[BK95b] Itai Benjamini and Harry Kesten. P ercolation of arbitrary w ords in

{0, 1}

N

. A nnals of Pr ob ability, 23(3):1024–1060, July 1995. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988173.

Biggins:1997:SHN

[BK97] J. D. Biggins and A. E. Kyprianou. Seneta–Heyde norming in

the branc hing random w alk. A nnals of Pr ob ability, 25(1):337–360,

Jan uary 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1024404291 .

Bhatt:1995:URS

[BKK95] Abha y G. Bhatt, G. Kallianpur, and Ra jeev a L. Karandik ar.

Uniqueness and robustness of solution of measure-v alued equa-

tions of nonlinear filtering. A nnals of Pr ob ability, 23(4):1895–1938,

Octob er 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176987808 .

Bhattac hary a:1988:A CM

[BL88] Rabi N. Bhattac hary a and Oeso ok Lee. Asymptotics of a class

of Mark o v pro cesses whic h are not in general irreducible. A n-

nals of Pr ob ability, 16(3):1333–1347, July 1988. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176991694. See cor-

rection [BL97 ].

Burdzy:1990:NEB

[BL90] Krzysztof Burdzy and Gregory F. La wler. Nonin tersection exp o-

nen ts for Bro wnian paths. I I. estimates and applications to a ran-

dom fractal. A nnals of Pr ob ability, 18(3):981–1009, July 1990. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990733 .

Baccelli:1992:CSR

[BL92a] F ran¸ cois Baccelli and Zhen Liu. On a class of sto c hastic recursiv e

sequences arising in queueing theory . A nnals of Pr ob ability, 20

(1):350–374, Jan uary 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989931 .

Bertoin:1992:RMB

[BL92b] J. Bertoin and Y. Le Jan. Represen tation of measures b y bal-

a y age from a regular recurren t p oin t. A nnals of Pr ob ability, 20

(1):538–548, Jan uary 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989940 .

Bhattac hary a:1997:CBC

[BL97] Rabi N. Bhattac hary a and Oeso ok Lee. Correction: “Asymptotics

of a class of Markov pr o c esses which ar e not in gener al irr e ducible”

[Ann. Probab. 16 (1988), no. 3, 1333–1347; MR 89m:60148].

A nnals of Pr ob ability, 25(3):1541–1543, July 1997. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1024404526. See

[BL88 ].

Brossard:1999:NRP

[BL99] Jean Brossard and Christophe Leuridan. Num ´ erotation des

records d’un pro cessus de P oisson p onctuel (frenc h) [the n um b er-

ing of records of a P oisson p oin t pro cess]. A nnals of Pr ob ability,

27(3):1304–1323, July 1999. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022677448 .

Bar-Lev:1991:VFM

[BLBE91] Shaul K. Bar-Lev, Daoud Bshout y , and P eter Enis. V ariance

functions with meromorphic means. A nnals of Pr ob ability, 19

(3):1349–1366, July 1991. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990348 .

Bloun t:1991:CSD

[Blo91] Douglas Bloun t. Comparison of sto c hastic and deterministic

mo dels of a linear c hemical reaction with diffusion. A nnals of

Pr ob ability, 19(4):1440–1462, Octob er 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990219 .

Bloun t:1994:DDL

[Blo94] Douglas Bloun t. Densit y-dep enden t limits for a nonlinear reaction-

diffusion mo del. A nnals of Pr ob ability, 22(4):2040–2070, Octo-

b er 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988494.

Bloun t:1996:DLN

[Blo96] Douglas Bloun t. Diffusion limits for a nonlinear densit y dep en-

den t space-time p opulation mo del. A nnals of Pr ob ability, 24

(2):639–659, April 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1039639357 .

Bloznelis:1999:BEB

[Blo99] M. Bloznelis. A Berry–Esseen b ound for finite p opulation Stu-

den t’s statistic. A nnals of Pr ob ability, 27(4):2089–2108, Octo-

b er 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022874830 .

Benjamini:1999:CPN

[BLPS99] Itai Benjamini, Russell Ly ons, Y uv al P eres, and Oded Sc hramm.

Critical p ercolation on an y nonamenable group has no infinite

clusters. A nnals of Pr ob ability, 27(3):1347–1356, July 1999. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1022677450 .

Bell:1995:SDD

[BM95] Denis R. Bell and Salah-Eldin A. Mohammed. Smo oth densities

for degenerate sto c hastic dela y equations with hereditary drift.

A nnals of Pr ob ability, 23(4):1875–1894, Octob er 1995. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176987807 .

Bremaud:1996:SNH

[BM96] Pierre Br ´ emaud and Lauren t Massouli ´ e. Stabilit y of nonlin-

ear Ha wk es pro cesses. A nnals of Pr ob ability, 24(3):1563–1588,

July 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1065725193 .

Belisle:1997:WPM

[BMR97] Claude B ´ elisle, Jean-Claude Mass ´ e, and Thomas Ransford. When

is a probabilit y measure determined b y infinitely man y pro jec-

tions? A nnals of Pr ob ability, 25(2):767–786, April 1997. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1024404418.

July 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988187 .

Benjamini:1998:UPP

[BPP98] Itai Benjamini, Robin P eman tle, and Y uv al P eres. Unpredictable

paths and p ercolation. A nnals of Pr ob ability, 26(3):1198–1211,

July 1998. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022855749 .

Brassesco:1992:NPB

[Bra92] Stella Brassesco. A note on planar Bro wnian motion. A nnals

of Pr ob ability, 20(3):1498–1503, July 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989703 .

Bradley:1993:EMC

[Bra93] Ric hard C. Bradley

. Equiv alen t mixing conditions for random

fields. A nnals of Pr ob ability, 21(4):1921–1926, Octob er 1993. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989004 .

Bradley:1996:RBR

[Bra96] R. E. Bradley

. Review of “Interse ctions of R andom Walks: Pr ob-

ability and its Applic ations,” b y Gregory F. La wler. A nnals

of Pr ob ability, 24(3):1638–1642, July 1996. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1065725196 .

Bro wn:1990:EBE

[Bro90] Mark Bro wn. Error b ounds for exp onen tial appro ximations of

geometric con v olutions. A nnals of Pr ob ability, 18(3):1388–1402,

July 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990750 .

Bryc:1992:LDP

[Bry92] Wlo dzimierz Bryc. On the large deviation principle for station-

ary w eakly dep enden t random fields. A nnals of Pr ob ability, 20

(2):1004–1030, April 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989815.

Bruss:1990:CQS

[BS90] F. Thomas Bruss and Stephen M. Sam uels. Conditions for quasi-

stationarit y of the Ba y es rule in selection problems with an un-

kno wn n um b er of rank able options. A nnals of Pr ob ability, 18

(2):877–886, April 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990864 .

Burdzy:1995:ILI

[BS95] Krzysztof Burdzy and Jaime San Martin. Iterated la w of iter-

ated logarithm. A nnals of Pr ob ability, 23(4):1627–1643, Octo-

b er 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176987796 .

Benjamini:1996:R WH

[BS96] Itai Benjamini and Oded Sc hramm. Random w alks and harmonic

functions on infinite planar graphs using square tilings. A nnals

of Pr ob ability, 24(3):1219–1238, July 1996. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1065725179 .

Bolthausen:1997:SAD

[BS97] Erwin Bolthausen and Uw e Sc hmo c k. On self-attracting d-

dimensional random w alks. A nnals of Pr ob ability, 25(2):531–572,

April 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1024404411 .

Bai:1998:NEO

[BS98] Z. D. Bai and Jac k W. Silv erstein. No eigen v alues outside the

supp ort of the limiting sp ectral distribution of large-dimensional

sample co v ariance matrices. A nnals of Pr ob ability, 26(1):316–345,

Jan uary 1998. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022855421 .

Bai:1999:ESE

[BS99] Z. D. Bai and Jac k W. Silv erstein. Exact separation of eigen-

v alues of large dimensional sample co v ariance matrices. A nnals

of Pr ob ability, 27(3):1536–1555, July 1999. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022677458.

Burdzy:1995:STL

[BT95] Krzysztof Burdzy and Ellen T ob y . A Sk oroho d-t yp e lemma

and a decomp osition of reflected Bro wnian motion. A nnals

of Pr ob ability, 23(2):586–604, April 1995. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988280 .

Bunge:1996:CSR

[Bun96] John Bunge. Comp osition semigroups and random stabilit y . A n-

nals of Pr ob ability, 24(3):1476–1489, July 1996. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1065725189 .

Bunge:1997:NCD

[Bun97] John Bunge. Nested classes of C -decomp osable la ws. A nnals

of Pr ob ability, 25(1):215–229, Jan uary 1997. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1024404286 .

Burdzy:1990:NBM

[Bur90] Krzysztof Burdzy

. On nonincrease of Bro wnian motion. A n-

nals of Pr ob ability, 18(3):978–980, July 1990. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990732 .

Burkholder:1994:SDS

[Bur94] Donald L. Burkholder. Strong differen tial sub ordination and

sto c hastic in tegration. A nnals of Pr ob ability, 22(2):995–1025,

April 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988738 .

Busnello:1999:P A T

[Bus99] Barbara Busnello. A probabilistic approac h to the t w o-

dimensional Na vier–Stok es equations. A nnals of Pr ob ability, 27(4):

1750–1780, Octob er 1999. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022874814 .

Bertoin:1996:SW

[BW96a] Jean Bertoin and W endelin W erner. Stable windings. A nnals

of Pr ob ability, 24(3):1269–1279, July 1996. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1065725181 .

Burdzy:1996:NTP

[BW96b] Krzysztof Burdzy and W endelin W erner. No triple p oin t of pla-

nar Bro wnian motion is accessible. A nnals of Pr ob ability, 24(1):

125–147, Jan uary 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1042644710 .

Bai:1993:LSE

[BY93] Z. D. Bai and Y. Q. Yin. Limit of the smallest eigen v alue of a large

dimensional sample co v ariance matrix. A nnals of Pr ob ability, 21

(3):1275–1294, July 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989118 .

Carmona:1997:MVB

[Car97] Philipp e Carmona. The mean v elo cit y of a Bro wnian motion in

a random L ´ evy p oten tial. A nnals of Pr ob ability, 25(4):1774–1788,

Octob er 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1023481110 .

Catoni:1992:RLD

[Cat92] Olivier Catoni. Rough large deviation estimates for sim ulated

annealing: Application to exp onen tial sc hedules. A nnals of

Pr ob ability, 20(3):1109–1146, July 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989682 .

Chen:1992:SAL

[CC92a] Louis H. Y. Chen and K. P

. Choi. Some asymptotic and large de-

viation results in P oisson appro ximation. A nnals of Pr ob ability, 20

(4):1867–1876, Octob er 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989532 .

Csaki:1992:I IS

[CC92b] Endre Csaki and Mikl´ os Cs¨ org˝ o. Inequalities for incremen ts

of sto c hastic pro cesses and mo duli of con tin uit y . A nnals of

Pr ob ability, 20(2):1031–1052, April 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989816 .

Cerf:1999:FSS

[CC99] Rapha ¨ el Cerf and Emilio N. M. Cirillo. Finite size scaling in three-

dimensional b o otstrap p ercolation. A nnals of Pr ob ability, 27(4):

1837–1850, Octob er 1999. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022874817 .

Cutler:1990:NNA

[CD90] Colleen D. Cutler and Donald A. Da wson. Nearest-neigh b or anal-

ysis of a family of fractal distributions. A nnals of Pr ob ability, 18

(1):256–271, Jan uary 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990948 .

Cairoli:1995:OSB

[CD95] R. Cairoli and Rob ert C. Dalang. Optimal switc hing b et w een

t w o random w alks. A nnals of Pr ob ability, 23(4):1982–2013, Oc-

tob er 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176987812 .

Cho w:1993:WEC

[CdlPT93] Y. S. Cho w, V. H. de la P ena, and H. T eic her. W ald’s equation

for a class of denormalized U -statistics. A nnals of Pr ob ability, 21

(2):1151–1158, April 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989285 .

Chen:1997:HDB

[CDM97] Zhen-Qing Chen, Ric hard Durrett, and Gang Ma. Holomorphic

diffusions and b oundary b eha vior of harmonic functions. A nnals

of Pr ob ability, 25(3):1103–1134, July 1997. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1024404507 .

Cerutti:1991:USD

[CEF91] M. Cristina Cerutti, Luis Escauriaza, and Eugene B. F ab es.

Uniqueness for some diffusions with discon tin uous co efficien ts. A n-

nals of Pr ob ability, 19(2):525–537, April 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990439 .

Cepa:1998:PSM

[C ´ ep98] Emman uel C ´ epa. Probl ` eme de Sk oroho d m ultiv o que. (F renc h)

[m ultiv alen t Sk oroho d problem]. A nnals of Pr ob ability, 26(2):500–

532, April 1998. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022855642 .

Cha v el:1991:FWS

[CFR91] Isaac Cha v el, Edgar F eldman, and Ja y Rosen. Fluctuations of the

Wiener sausage for surfaces. A nnals of Pr ob ability, 19(1):83–141,

Jan uary 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990537 .

Co x:1994:ETI

[CG94] J. T. Co x and Andreas Grev en. Ergo dic theorems for infinite

systems of lo cally in teracting diffusions. A nnals of Pr ob ability,

22(2):833–853, April 1994. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988732 .

Carlson:1993:SDL

[CGST93] J. M. Carlson, E. R. Grannan, G. H. Swindle, and J. T our. Singu-

lar diffusion limits of a class of rev ersible self-organizing particle

systems. A nnals of Pr ob ability, 21(3):1372–1393, July 1993. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989122 .

Cuzic k:1995:LLN

[CGZ95] Jac k Cuzic k, Ev arist Gine, and Jo el Zinn. La ws of large n um-

b ers for quadratic forms, maxima of pro ducts and truncated sums

of i.i.d. random v ariables. A nnals of Pr ob ability, 23(1):292–333,

Jan uary 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988388 .

Csorgo:1990:A TB

[CH90] Mikl´ os Cs¨ org˝ o and La jos Horv´ ath. Asymptotic tail b eha vior of

uniform m ultiv ariate empirical pro cesses. A nnals of Pr ob ability, 18

(4):1723–1738, Octob er 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990643 .

Courbage:1994:CKE

[CH94] M. Courbage and D. Hamdan. Chapman–Kolmogoro v equation

for non-Mark o vian shift-in v arian t measures. A nnals of Pr ob ability,

22(3):1662–1677, July 1994. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988618 .

Chauvin:1991:PMS

[Cha91] Brigitte Chauvin. Pro duct martingales and stopping lines

for branc hing Bro wnian motion. A nnals of Pr ob ability, 19(3):

1195–1205, July 1991. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990340 .

Chan:1994:DMV

[Cha94] T erence Chan. Dynamics of the McKean–Vlaso v equation. A nnals

of Pr ob ability, 22(1):431–441, Jan uary 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988866 .

Chen:1991:UCL

[Che91] Dongc hing Chen. A uniform Cen tral Limit Theorem for non uni-

form ϕ-mixing random fields. A nnals of Pr ob ability, 19(2):636–

649, April 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990445 .

Chen:1992:SPG

[Che92] Hw a-Nien Chen. On the stabilit y of a p opulation gro wth mo del

with sexual repro duction on Z

2

. A nnals of Pr ob ability, 20(1):

232–285, Jan uary 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989926 .

Chen:1993:LIL

[Che93a] Xia Chen. On the la w of the iterated logarithm for indep enden t

Banac h space v alued random v ariables. A nnals of Pr ob ability, 21

(4):1991–2011, Octob er 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989008.

Collet:1995:ALO

[CMS95] Pierre Collet, Serv et Martinez, and Jaime San Martin. Asymptotic

la ws for one-dimensional diffusions conditioned to nonabsorption.

A nnals of Pr ob ability, 23(3):1300–1314, July 1995. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988185 .

Collet:1999:RL T

[CMS99] Pierre Collet, Serv et Mart ´ ınez, and Jaime San Mart ´ ın. Ratio

limit theorems for a Bro wnian motion killed at the b oundary

of a Benedic ks domain. A nnals of Pr ob ability, 27(3):1160–1182,

July 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022677443 .

Cohn:1990:PNM

[CN90] Harry Cohn and Olle Nerman. On pro ducts of nonnegativ e ma-

trices. A nnals of Pr ob ability, 18(4):1806–1815, Octob er 1990. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990650 .

Cutland:1993:WSW

[CN93] Nigel Cutland and Siu-Ah Ng. The Wiener sphere and Wiener

measure. A nnals of Pr ob ability, 21(1):1–13, Jan uary 1993. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989390 .

Cogburn:1990:DCP

[Cog90] Rob ert Cogburn. On direct con v ergence and p erio dicit y for transi-

tion probabilities of Mark o v c hains in random en vironmen ts. A n-

nals of Pr ob ability, 18(2):642–654, April 1990. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990850 .

Cogburn:1991:CL T

[Cog91] Rob ert Cogburn. On the Cen tral Limit Theorem for Mark o v

c hains in random en vironmen ts. A nnals of Pr ob ability, 19(2):587–

604, April 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990442.

Collamore:1996:HPL

[Col96] Jeffrey F. Collamore. Hitting probabilities and large deviations.

A nnals of Pr ob ability, 24(4):2065–2078, Octob er 1996. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1041903218 .

Cassandro:1999:TCO

[COP99] Marzio Cassandro, Enza Orlandi, and Pierre Picco. T ypical con-

figurations for one-dimensional random field Kac mo del. A nnals

of Pr ob ability, 27(3):1414–1467, July 1999. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022677454 .

Costan tini:1991:D A C

[Cos91] C. Costan tini. Diffusion appro ximation for a class of transp ort

pro cesses with ph ysical reflection b oundary conditions. A nnals

of Pr ob ability, 19(3):1071–1101, July 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990335 .

Chang:1997:LHG

[CP97] Joseph T. Chang and Y uv al P eres. Ladder heigh ts, Gaussian ran-

dom w alks and the Riemann zeta function. A nnals of Pr ob ability,

25(2):787–802, April 1997. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1024404419 .

Cacoullos:1994:VIE

[CPU94] T. Cacoullos, V. P apathanasiou, and S. A. Utev. V ariational in-

equalities with examples and an application to the Cen tral Limit

Theorem. A nnals of Pr ob ability, 22(3):1607–1618, July 1994. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988616 .

Christofides:1990:MIM

[CS90] T asos C. Christofides and Rob ert J. Serfling. Maximal inequal-

ities for m ultidimensionally indexed submartingale arra ys. A n-

nals of Pr ob ability, 18(2):630–641, April 1990. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990849.

Chagan t y:1993:SLD

[CS93a] Narasinga Rao Chagan t y and Ja y aram Seth uraman. Strong large

deviation and lo cal limit theorems. A nnals of Pr ob ability, 21

(3):1671–1690, July 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989136 .

Csorgo:1993:SL T

[CS93b] Mikl´ os Cs¨ org˝ o and Qi-Man Shao. Strong limit theorems for large

and small incremen ts of l p

-v alued Gaussian pro cesses. A nnals of

Pr ob ability, 21(4):1958–1990, Octob er 1993. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989007 .

Cha y es:1996:HLO

[CS96] L. Cha y es and G. Swindle. Hydro dynamic limits for one-

dimensional particle systems with mo ving b oundaries. A nnals

of Pr ob ability, 24(2):559–598, April 1996. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1039639355 .

Chen:1996:PTE

[CZ96] Z. Q. Chen and Z. Zhao. P oten tial theory for elliptic systems.

A nnals of Pr ob ability, 24(1):293–319, Jan uary 1996. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1042644718 .

deAcosta:1996:RBT

[dA96] A. de Acosta. Review of “Pr ob ability The ory: A n A nalytic

View,” b y D. W. Stro o c k. A nnals of Pr ob ability, 24(3):1643–1646,

July 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1065725197 .

deAcosta:1997:MDE

[dA97] A. de Acosta. Mo derate deviations for empirical measures of

Mark o v c hains: lo w er b ounds. A nnals of Pr ob ability, 25(1):

259–284, Jan uary 1997. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1024404288.

Dalang:1990:R T A

[Dal90] Rob ert C. Dalang. Randomization in the t w o-armed bandit prob-

lem. A nnals of Pr ob ability, 18(1):218–225, Jan uary 1990. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990946 .

Daley:1999:HIL

[Dal99] D. J. Daley

. The Hurst index of long-range dep enden t renew al pro-

cesses. A nnals of Pr ob ability, 27(4):2035–2041, Octob er 1999. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1022874827 .

Darling:1995:CGM

[Dar95] R. W. R. Darling. Constructing gamma-martingales with pre-

scrib ed limit, using bac kw ards SDE. A nnals of Pr ob ability, 23

(3):1234–1261, July 1995. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988182 .

Da vis:1996:WLP

[Da v96] Burgess Da vis. W eak limits of p erturb ed random w alks and the

equation Y

t

= B

t

+ α sup{Y

s

: s ≤ t} + β inf {Y

s

: s ≤ t}. A nnals of

Pr ob ability, 24(4):2007–2023, Octob er 1996. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1041903215 .

Da y:1992:CES

[Da y92] Martin V. Da y . Conditional exits for small noise diffusions with

c haracteristic b oundary . A nnals of Pr ob ability, 20(3):1385–1419,

July 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989696 .

Delmas:1999:CRS

[DD99] Jean-F ran¸ cois Delmas and Jean-St ´ ephane Dhersin. Characteriza-

tion of G-regularit y for sup er-Bro wnian motion and consequences

for parab olic partial differen tial equations. A nnals of Pr ob ability,

27(2):731–750, April 1999. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022677384.

DeV alk:1993:HSR

[De 93] Vincen t De V alk. Hilb ert space represen tations of m-dep enden t

pro cesses. A nnals of Pr ob ability, 21(3):1550–1570, July 1993. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989130 .

Deheuv els:1996:SLB

[DE96] P aul Deheuv els and John H. J. Einmahl. On the strong lim-

iting b eha vior of lo cal functionals of empirical pro cesses based

up on censored data. A nnals of Pr ob ability, 24(1):504–525, Jan-

uary 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1042644729 .

DeBlassie:1990:FET

[DeB90] R. Dan te DeBlassie. The first exit time of a t w o-dimensional sym-

metric stable pro cess from a w edge. A nnals of Pr ob ability, 18

(3):1034–1070, July 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990735 .

DeBlassie:1996:BMW

[DeB96] R. Dan te DeBlassie. Bro wnian motion in a w edge with v ariable

reflection: existence and uniqueness. A nnals of Pr ob ability, 24

(1):148–181, Jan uary 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1042644711 .

DeBlassie:1999:APK

[DeB99] R. Dan te DeBlassie. The adjoin t pro cess of killed reflected Bro w-

nian motion in a cone and applications. A nnals of Pr ob ability, 27

(4):1679–1737, Octob er 1999. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022874812 .

Deheuv els:1997:SLL

[Deh97] P aul Deheuv els. Strong la ws for lo cal quan tile pro cesses. A nnals of

Pr ob ability, 25(4):2007–2054, Octob er 1997. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1023481119.

Delmas:1999:PPS

[Del99] Jean-F ran¸ cois Delmas. P ath prop erties of sup erpro cesses with

a general branc hing mec hanism. A nnals of Pr ob ability, 27(3):

1099–1134, July 1999. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022677441 .

Dem b o:1997:I IC

[Dem97] Amir Dem b o. Information inequalities and concen tration of mea-

sure. A nnals of Pr ob ability, 25(2):927–939, April 1997. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1024404424 .

Dermoune:1999:PIS

[Der99] Azzouz Dermoune. Probabilistic in terpretation of stic ky particle

mo del. A nnals of Pr ob ability, 27(3):1357–1367, July 1999. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1022677451 .

Deusc hel:1994:AD A

[Deu94] Jean-Dominique Deusc hel. Algebraic L

2

deca y of attractiv e criti-

cal pro cesses on the lattice. A nnals of Pr ob ability, 22(1):264–283,

Jan uary 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988859 .

Dupuis:1991:LDM

[DEW91] P aul Dupuis, Ric hard S. Ellis, and Alan W eiss. Large de-

viations for Mark o v pro cesses with discon tin uous statistics, i:

General upp er b ounds. A nnals of Pr ob ability, 19(3):1280–1297,

July 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990344 .

Diaconis:1990:SST

[DF90] P ersi Diaconis and James Allen Fill. Strong stationary times via a

new form of dualit y . A nnals of Pr ob ability, 18(4):1483–1522, Oc-

tob er 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990628.

deFitte:1997:TEP

[dF97] P aul Ra ynaud de Fitte. Th ´ eor ` eme ergo dique p onctuel et lois

fortes des grands nom bres p our des p oin ts al ´ eatoires d’un espace

m ´ etrique ` a courbure n ´ egativ e. (F renc h) [P oin t wise ergo dic theo-

rem and Strong La ws of Large Num b ers for random p oin ts in

a metric space with negativ e curv ature]. A nnals of Pr ob ability,

25(2):738–766, April 1997. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1024404417 .

Dalang:1998:SWE

[DF98] Rob ert C. Dalang and N. E. F rangos. The sto c hastic w a v e equa-

tion in t w o spatial dimensions. A nnals of Pr ob ability, 26(1):

187–212, Jan uary 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855416 .

Da wson:1998:CDC

[DFL98] Donald A. Da wson, Klaus Fleisc hmann, and Guillaume Leduc.

Con tin uous dep endence of a class of sup erpro cesses on branc hing

parameters and applications. A nnals of Pr ob ability, 26(2):562–601,

April 1998. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022855644 .

Da wson:1995:SSB

[DFLM95] Donald A. Da wson, Klaus Fleisc hmann, Yi Li, and Carl Mueller.

Singularit y of sup er-Bro wnian lo cal time at a p oin t catalyst. A n-

nals of Pr ob ability, 23(1):37–55, Jan uary 1995. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988375 .

Dubins:1996:DSF

[DFST96] Lester Dubins, Jacob F eldman, Meir Smoro dinsky

, and Boris

Tsirelson. Decreasing sequences of σ -fields and a measure c hange

for Bro wnian motion. A nnals of Pr ob ability, 24(2):882–904,

April 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1039639367 .

DeSan tis:1999:BPF

[DG99] E. De San tis and A. Gandolfi. Bond p ercolation in frustrated sys-

tems. A nnals of Pr ob ability, 27(4):1781–1808, Octob er 1999. CO-

deLara:1995:GSP

[dL95] M. Cohen de Lara. Geometric and symmetry prop erties of a

nondegenerate diffusion pro cess. A nnals of Pr ob ability, 23(4):

1557–1604, Octob er 1995. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176987794 .

Dhersin:1998:KTS

[DL98] Jean-St ´ ephane Dhersin and Jean-F ran¸ cois Le Gall. Kolmogoro v’s

test for sup er-Bro wnian motion. A nnals of Pr ob ability, 26(3):

1041–1056, July 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855744 .

delaCal:1990:LDM

[dlC90] Jesus de la Cal. On the limit distribution of m ultiplicativ e func-

tions with v alues in the in terv al [−1, 1]. A nnals of Pr ob ability,

18(2):901–904, April 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990866 .

Da wson:1995:SMV

[DLM95] D. Da wson, Y. Li, and C. Mueller. The supp ort of measure-

v alued branc hing pro cesses in a random en vironmen t. A nnals of

Pr ob ability, 23(4):1692–1718, Octob er 1995. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176987799 .

delaP ena:1992:DKI

[dlP92] Victor H. de la P ena. Decoupling and Khin tc hine’s inequalities

for U -statistics. A nnals of Pr ob ability, 20(4):1877–1892, Octo-

b er 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989533 .

delaP ena:1999:GCE

[dlP99] Victor H. de la P e ~ na. A general class of exp onen tial inequalities

for martingales and ratios. A nnals of Pr ob ability, 27(1):537–564,

Jan uary 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022677271.

delaP ena:1994:OMB

[dlPK94] Victor H. de la P ena and Mic hael J. Klass. Order-of-magnitude

b ounds for exp ectations in v olving quadratic forms. A nnals of

Pr ob ability, 22(2):1044–1077, April 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988740 .

delaP ena:1995:DIT

[dlPMS95] Victor H. de la P ena and S. J. Mon tgomery-Smith. Decoupling

inequalities for the tail probabilities of m ultiv ariate U -statistics.

A nnals of Pr ob ability, 23(2):806–816, April 1995. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988291 .

delaP ena:1994:CDI

[dlPMSS94] V. H. de la P ena, S. J. Mon tgomery-Smith, and Jerzy Szulga.

Con traction and decoupling inequalities for m ultilinear forms

and U -statistics. A nnals of Pr ob ability, 22(4):1745–1765, Octo-

b er 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988481 .

Deheuv els:1990:BKT

[DM90a] P aul Deheuv els and Da vid M. Mason. Bahadur–Kiefer-t yp e pro-

cesses. A nnals of Pr ob ability, 18(2):669–697, April 1990. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990852 .

Deheuv els:1990:NFL

[DM90b] P aul Deheuv els and Da vid M. Mason. Nonstandard functional

la ws of the iterated logarithm for tail empirical and quan tile pro-

cesses. A nnals of Pr ob ability, 18(4):1693–1722, Octob er 1990. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990642 .

Deheuv els:1992:FLI

[DM92] P aul Deheuv els and Da vid M. Mason. F unctional la ws of the

iterated logarithm for the incremen ts of empirical and quan tile

pro cesses. A nnals of Pr ob ability, 20(3):1248–1287, July 1992. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989691.

Deheuv els:1994:FLI

[DM94] P aul Deheuv els and Da vid M. Mason. F unctional la ws of the

iterated logarithm for lo cal empirical pro cesses indexed b y sets.

A nnals of Pr ob ability, 22(3):1619–1661, July 1994. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988617 .

Deheuv els:1995:FNE

[DM95] P aul Deheuv els and Da vid M. Mason. On the fractal nature of

empirical incremen ts. A nnals of Pr ob ability, 23(1):355–387, Jan-

uary 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988390 .

Dalang:1996:NCB

[DM96] Rob ert C. Dalang and T. Moun tford. Nondifferen tiabilit y of curv es

on the Bro wnian sheet. A nnals of Pr ob ability, 24(1):182–195, Jan-

uary 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1042644712 .

Da vis:1999:MPN

[DM99] Ric hard A. Da vis and Thomas Mik osc h. The maxim um of the

p erio dogram of a non-Gaussian sequence. A nnals of Pr ob ability,

27(1):522–536, Jan uary 1999. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022677270 .

deMon v el:1999:NED

[dMK99] Anne Boutet de Mon v el and Alexei Khorunzh y . On the norm

and eigen v alue distribution of large random matrices. A nnals

of Pr ob ability, 27(2):913–944, April 1999. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022677390 .

Dilw orth:1993:D VV

[DMS93] S. J. Dilw orth and S. J. Mon tgomery-Smith. The distribution

of v ector-v alued Rademac her series. A nnals of Pr ob ability, 21(4):

2046–2052, Octob er 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989010.

Do wn:1995:EUE

[DMT95] D. Do wn, S. P

. Meyn, and R. L. Tw eedie. Exp onen tial and uni-

form ergo dicit y of Mark o v pro cesses. A nnals of Pr ob ability, 23(4):

1671–1691, Octob er 1995. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176987798 .

Donati-Martin:1997:SBF

[DMY97] C. Donati-Martin and M. Y or. Some Bro wnian functionals and

their la ws. A nnals of Pr ob ability, 25(3):1011–1058, July 1997. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1024404505 .

Durrett:1994:PSR

[DN94] R. Durrett and C. Neuhauser. P article systems and reaction-

diffusion equations. A nnals of Pr ob ability, 22(1):289–333, Jan-

uary 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988861 .

Donnelly:1991:W CM

[Don91] P eter Donnelly . W eak con v ergence to a Mark o v c hain with an

en trance b oundary: Ancestral pro cesses in p opulation genetics.

A nnals of Pr ob ability, 19(3):1102–1117, July 1991. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990336 .

Doney:1996:ILP

[Don96] R. A. Doney

. Increase of L ´ evy pro cesses. A nnals of Pr ob ability,

24(2):961–970, April 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1039639372 .

Dieb olt:1996:DMS

[DP96] Jean Dieb olt and Christian P osse. On the densit y of the max-

im um of smo oth Gaussian pro cesses. A nnals of Pr ob ability, 24

(3):1104–1129, July 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1065725176 .

Darling:1997:BSR

[DP97] R. W. R. Darling and Etienne P ardoux. Bac kw ards SDE with

random terminal time and applications to semilinear elliptic PDE.

A nnals of Pr ob ability, 25(3):1135–1159, July 1997. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1024404508 .

Da wson:1998:L TB

[DP98] Donald A. Da wson and Edwin A. P erkins. Long-time b eha vior

and co existence in a m utually catalytic branc hing mo del. A nnals

of Pr ob ability, 26(3):1088–1138, July 1998. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022855746 .

DeMasi:1994:SPW

[DPPV94] A. De Masi, A. P ellegrinotti, E. Presutti, and M. E. V ares. Spatial

patterns when phases separate in an in teracting particle system.

A nnals of Pr ob ability, 22(1):334–371, Jan uary 1994. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988862 .

Da vis:1991:EMA

[DR91] Ric hard A. Da vis and Sidney I. Resnic k. Extremes of mo ving

a v erages of random v ariables with finite endp oin t. A nnals of

Pr ob ability, 19(1):312–328, Jan uary 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990546 .

Deusc hel:1998:OTL

[DR98] Jean-Dominique Deusc hel and Ja y Rosen. Occupation time

large deviations for critical branc hing Bro wnian motion, sup er-

Bro wnian motion and related pro cesses. A nnals of Pr ob ability,

26(2):602–643, April 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855645 .

deFMarques:1992:QIP

[dS92] Mauro S. de F. Marques and Luiz San Martin. Quasi-in v ariance

of pro duct measures under Lie group p erturbations: Fisher in-

formation and L

2

-differen tiabilit y . A nnals of Pr ob ability, 20(3):

1420–1435, July 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989697.

Durrett:1993:FR T

[DS93] Ric hard Durrett and Jeffrey E. Steif. Fixation results for thresh-

old v oter systems. A nnals of Pr ob ability, 21(1):232–247, Jan-

uary 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989403 .

Durrett:1995:IPC

[DS95] Ric k Durrett and Rinaldo Sc hinazi. In termediate phase for the

con tact pro cess on a tree. A nnals of Pr ob ability, 23(2):668–673,

April 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988283 .

Diaconis:1993:CTR

[DSC93] P ersi Diaconis and Lauren t Saloff-Coste. Comparison tec hniques

for random w alk on finite groups. A nnals of Pr ob ability, 21(4):

2131–2156, Octob er 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989013 .

delTio:1991:CRM

[dTB91] P

. Ro driguez del Tio and M. C. V alsero Blanco. A c haracteriza-

tion of rev ersible Mark o v c hains b y a rotational represen tation.

A nnals of Pr ob ability, 19(2):605–608, April 1991. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990443 .

Dudley:1992:FD V

[Dud92] R. M. Dudley . F rec het differen tiabilit y , p-v ariation and uniform

Donsk er classes. A nnals of Pr ob ability, 20(4):1968–1982, Octo-

b er 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989537 .

Duheille:1998:R VH

[Duh98] F. Duheille. On the range of R

2

or R

3

-v alued harmonic mor-

phisms. A nnals of Pr ob ability, 26(1):308–315, Jan uary 1998. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1022855420.

Durrett:1993:RDR

[Dur93] Ric k Durrett. Review: D. Revuz, M. Y or, Continuous Martin-

gales and Br ownian Motion. A nnals of Pr ob ability, 21(1):588–589,

Jan uary 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989417 .

Dalang:1992:SMP

[D W92] Rob ert C. Dalang and John B. W alsh. The sharp Mark o v

prop ert y of L ´ evy sheets. A nnals of Pr ob ability, 20(2):591–626,

April 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989793 .

Dupuis:1994:LFS

[D W94] P aul Dupuis and Ruth J. Williams. Ly apuno v functions for semi-

martingale reflecting Bro wnian motions. A nnals of Pr ob ability,

22(2):680–702, April 1994. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988725 .

Dynkin:1991:BPS

[Dyn91] E. B. Dynkin. Branc hing particle systems and sup erpro cesses.

A nnals of Pr ob ability, 19(3):1157–1194, July 1991. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990339 .

Dynkin:1992:SPN

[Dyn92] E. B. Dynkin. Sup erdiffusions and parab olic nonlinear differen tial

equations. A nnals of Pr ob ability, 20(2):942–962, April 1992. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989812 .

Dynkin:1993:SPD

[Dyn93] E. B. Dynkin. Sup erpro cesses and partial differen tial equations.

A nnals of Pr ob ability, 21(3):1185–1262, July 1993. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989116 .

Din w o o die:1992:LDE

[DZ92] I. H. Din w o o die and S. L. Zab ell. Large deviations for exc hange-

able random v ectors. A nnals of Pr ob ability, 20(3):1147–1166,

Enc hev:1998:WNI

[Enc98] Ognian B. Enc hev. White noise indexed b y lo ops. A nnals

of Pr ob ability, 26(3):985–999, July 1998. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022855741 .

Ev ans:1995:ESI

[EP95] Stev en N. Ev ans and Edwin A. P erkins. Explicit sto c hastic

in tegral represen tations for historical functionals. A nnals of

Pr ob ability, 23(4):1772–1815, Octob er 1995. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176987803 .

Englander:1999:CSP

[EP99] J´ anos Engl¨ ander and Ross G. Pinsky

. On the construction and

supp ort prop erties of measure-v alued diffusions on D ⊆ R d

with

spatially dep enden t branc hing. A nnals of Pr ob ability, 27(2):684–

730, April 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022677383 .

Erhardsson:1999:CP A

[Erh99] T ork el Erhardsson. Comp ound P oisson appro ximation for Mark o v

c hains using Stein’s metho d. A nnals of Pr ob ability, 27(1):565–596,

Jan uary 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022677272 .

Enc hev:1993:R TW

[ES93] O. Enc hev and D. W. Stro o c k. Rademac her’s theorem for Wiener

functionals. A nnals of Pr ob ability, 21(1):25–33, Jan uary 1993. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989392 .

Ev ans:1992:PNS

[Ev a92] Stev en N. Ev ans. P olar and nonp olar sets for a tree indexed pro-

cess. A nnals of Pr ob ability, 20(2):579–590, April 1992. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989792 .

F ang:1999:IPF

[F an99] Shizan F ang. In tegration b y parts form ula and logarithmic

Sob olev inequalit y on the path space o v er lo op groups. A nnals

of Pr ob ability, 27(2):664–683, April 1999. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022677382 .

F arahmand:1990:ANL

[F ar90] Kam biz F arahmand. On the a v erage n um b er of lev el crossings

of a random trigonometric p olynomial. A nnals of Pr ob ability, 18

(3):1403–1409, July 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990751 .

F eldman:1996:CMP

[F el96] J. F eldman. ϵ-close measures pro ducing nonisomorphic filtrations.

A nnals of Pr ob ability, 24(2):912–915, April 1996. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1039639369 .

F eng:1994:LDE

[F en94] Sh ui F eng. Large deviations for empirical pro cess of mean-field

in teracting particle system with un b ounded jumps. A nnals of

Pr ob ability, 22(4):2122–2151, Octob er 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988496 .

F ernique:1990:RF A

[F er90a] X. F ernique. R ´ egularit ´ e de fonctions al ´ eatoires gaussiennes ` a

v aleurs v ectorielles. (F renc h) [Regularit y of random Gaussian func-

tions with v ector v alues]. A nnals of Pr ob ability, 18(4):1739–1745,

Octob er 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990644 .

F errari:1990:ESS

[F er90b] P ablo A. F errari. Ergo dicit y for spin systems with stirrings. A n-

nals of Pr ob ability, 18(4):1523–1538, Octob er 1990. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990629 .

F ernique:1992:RF A

[F er92] X. F ernique. Sur la regularit ´ e des fonctions al ´ eatoires d’Ornstein–

Uhlen b ec k ` a v aleurs dans l

p

, p ∈ [1, ∞[. (F renc h) [On the regular-

it y of random Ornstein–Uhlen b ec k functions with v alues in l

p

, p ∈

[1, ∞[]. A nnals of Pr ob ability, 20(3):1441–1449, July 1992. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989699 .

F errari:1994:CF A

[FF94] P

. A. F errari and L. R. G. F on tes. Curren t fluctuations for the

asymmetric simple exclusion pro cess. A nnals of Pr ob ability, 22

(2):820–832, April 1994. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988731 .

Fitzsimmons:1992:DHT

[F G92a] P

. J. Fitzsimmons and R. K. Geto or. On the distribution of the

Hilb ert transform of the lo cal time of a symmetric L ´ evy pro cess.

A nnals of Pr ob ability, 20(3):1484–1497, July 1992. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989702 .

Fleisc hmann:1992:LSM

[F G92b] Klaus Fleisc hmann and Andreas Grev en. Lo calization and selec-

tion in a mean field branc hing random w alk in a random en viron-

men t. A nnals of Pr ob ability, 20(4):2141–2163, Octob er 1992. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989543 .

F ollmer:1997:EMS

[F G97] Hans F¨ ollmer and Nina Gan tert. En trop y minimization and

Sc hr¨ odinger pro cesses in infinite dimensions. A nnals of Pr ob ability,

25(2):901–926, April 1997. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1024404423 .

F errari:1994:EWT

[F GL94] P

. A. F errari, A. Galv es, and C. Landim. Exp onen tial w aiting

time for a big gap in a one-dimensional zero-range pro cess. A nnals

of Pr ob ability, 22(1):284–288, Jan uary 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988860 .

F unaki:1991:HLO

[FHU91] T. F unaki, K. Handa, and K. Uc hiy ama. Hydro dynamic limit of

one-dimensional exclusion pro cesses with sp eed c hange. A nnals

of Pr ob ability, 19(1):245–265, Jan uary 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990543 .

Finner:1992:GHI

[Fin92] Helm ut Finner. A generalization of Holder’s inequalit y and some

probabilit y inequalities. A nnals of Pr ob ability, 20(4):1893–1901,

Octob er 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989534 .

Fisc h:1992:COD

[Fis92a] Rob ert Fisc h. Clustering in the one-dimensional three-color

cyclic cellular automaton. A nnals of Pr ob ability, 20(3):1528–1548,

July 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989705 .

Fisher:1992:LIL

[Fis92b] Ev an Fisher. On the la w of the iterated logarithm for martin-

gales. A nnals of Pr ob ability, 20(2):675–680, April 1992. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989799 .

Fitzsimmons:1990:OST

[Fit90] P

. J. Fitzsimmons. On ordered stopping times of a Mark o v pro cess.

A nnals of Pr ob ability, 18(4):1619–1622, Octob er 1990. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990636 .

Fitzsimmons:1997:A CS

[Fit97] P

. J. Fitzsimmons. Absolute con tin uit y of symmetric diffusions.

A nnals of Pr ob ability, 25(1):230–258, Jan uary 1997. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1024404287 .

Fleming:1992:ASE

[FJ92] W. H. Fleming and M. R. James. Asymptotic series and

exit time probabilities. A nnals of Pr ob ability, 20(3):1369–1384,

July 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989695.

Fitzsimmons:1992:CDC

[FK92] P

. J. Fitzsimmons and Mamoru Kanda. On Cho quet’s dic hotom y

of capacit y for Mark o v pro cesses. A nnals of Pr ob ability, 20(1):

342–349, Jan uary 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989930 .

F annjiang:1997:MAH

[FK97] Alb ert F annjiang and T omasz Komoro wski. A martingale ap-

proac h to homogenization of un b ounded random flo ws. A nnals of

Pr ob ability, 25(4):1872–1894, Octob er 1997. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1023481115 .

F annjiang:1999:IPD

[FK99] Alb ert F annjiang and T omasz Komoro wski. An in v ariance princi-

ple for diffusion in turbulence. A nnals of Pr ob ability, 27(2):751–

781, April 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022677385. See correction [FK02].

F annjiang:2002:CIP

[FK02] Alb ert C. F annjiang and T omasz Komoro wski. Correction:

An in v ariance principle for diffusion in turbulence. A nnals of

Pr ob ability, 30(1):480–482, Jan uary 2002. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1020107777. See [FK99].

F errari:1995:EQS

[FKMP95] P

. A. F errari, H. Kesten, S. Martinez, and P

. Picco. Existence

of quasi-stationary distributions. A renew al dynamical approac h.

A nnals of Pr ob ability, 23(2):501–521, April 1995. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988277 .

F errari:1991:MST

[FKS91] P

. A. F errari, C. Kipnis, and E. Saada. Microscopic structure

of tra v elling w a v es in the asymmetric simple exclusion pro cess.

A nnals of Pr ob ability, 19(1):226–244, Jan uary 1991. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990542.

Flandoli:1996:SFN

[Fla96] F ranco Flandoli. Sto c hastic flo ws for nonlinear second-order

parab olic SPDE. A nnals of Pr ob ability, 24(2):547–558, April

1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1039639354 .

F alk:1993:MCR

[FM93] Mic hael F alk and F rank Marohn. V on Mises conditions revisited.

A nnals of Pr ob ability, 21(3):1310–1328, July 1993. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989120 .

F on tes:1993:OPS

[F on93] Luiz Renato G. F on tes. An ordered phase with slo w deca y of

correlations in con tin uum 1/r

2

Ising mo dels. A nnals of Pr ob ability,

21(3):1394–1412, July 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989123 .

F ernandez:1997:GSN

[FP97] R. F ern´ andez and C.-E. Pfister. Global sp ecifications and

nonquasilo calit y of pro jections of Gibbs measures. A nnals of

Pr ob ability, 25(3):1284–1315, July 1997. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1024404514 .

F eldman:1993:SRS

[FR93] Raisa Epstein F eldman and Sv etlozar Rac hev. U -statistics of

random-size samples and limit theorems for systems of Mark o-

vian particles with non-P oisson initial distributions. A nnals of

Pr ob ability, 21(4):1927–1945, Octob er 1993. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989005 .

F reidlin:1991:CRD

[F re91] Mark F reidlin. Coupled reaction-diffusion equations. A nnals

of Pr ob ability, 19(1):29–57, Jan uary 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990535.

Fleming:1997:APE

[FS97] W endell H. Fleming and Sh uenn-Jyi Sheu. Asymptotics for the

principal eigen v alue and eigenfunction of a nearly first-order op er-

ator with large p oten tial. A nnals of Pr ob ability, 25(4):1953–1994,

Octob er 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1023481117 .

F eldman:1996:DSF

[FT96] Jacob F eldman and Boris Tsirelson. Decreasing sequences of σ -

fields and a measure c hange for Bro wnian motion. I I. A nnals

of Pr ob ability, 24(2):905–911, April 1996. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1039639368 .

F uk ai:1996:PKT

[FU96] Y asunari F uk ai and K^ ohei Uc hiy ama. P oten tial k ernel for t w o-

dimensional random w alk. A nnals of Pr ob ability, 24(4):1979–1992,

Octob er 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1041903213 .

F reidlin:1992:RDE

[FW92] Mark I. F reidlin and Alexander D. W en tzell. Reaction-diffusion

equations with randomly p erturb ed b oundary conditions. A n-

nals of Pr ob ability, 20(2):963–986, April 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989813 .

F reidlin:1993:DPG

[FW93] Mark I. F reidlin and Alexander D. W en tzell. Diffusion pro cesses on

graphs and the a v eraging principle. A nnals of Pr ob ability, 21(4):

2215–2245, Octob er 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989018 .

F reidlin:1998:RPN

[FW98] Mark F reidlin and Matthias W eb er. Random p erturbations

of nonlinear oscillators. A nnals of Pr ob ability, 26(3):925–967,

July 1998. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022855739.

Glo v er:1991:SGT

[Glo91] Joseph Glo v er. Symmetry groups and translation in v arian t repre-

sen tations of Mark o v pro cesses. A nnals of Pr ob ability, 19(2):562–

586, April 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990441 .

Glo v er:1990:SFM

[GM90] Joseph Glo v er and Joanna Mitro. Symmetries and functions

of Mark o v pro cesses. A nnals of Pr ob ability, 18(2):655–668,

April 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990851 .

Griffin:1992:PR W

[GM92] Philip S. Griffin and T erry R. McConnell. On the p osition of

a random w alk at the time of first exit from a sphere. A nnals

of Pr ob ability, 20(2):825–854, April 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989808 .

Griffin:1994:GRF

[GM94] Philip S. Griffin and T erry R. McConnell. Gam bler’s ruin and

the first exit p osition of random w alk from large spheres. A nnals

of Pr ob ability, 22(3):1429–1472, July 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988608 .

Griffin:1995:BOM

[GM95] Philip S. Griffin and T erry R. McConnell. L p

-b oundedness of

the o v ersho ot in m ultidimensional renew al theory . A nnals of

Pr ob ability, 23(4):2022–2056, Octob er 1995. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176987814 .

Glynn:1996:LBS

[GM96] P eter W. Glynn and Sean P

. Meyn. A Liap ouno v b ound for so-

lutions of the P oisson equation. A nnals of Pr ob ability, 24(2):916–

931, April 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1039639370.

Graham:1997:SP A

[GM97] Carl Graham and Sylvie M ´ el ´ eard. Sto c hastic particle appro xi-

mations for generalized Boltzmann mo dels and con v ergence esti-

mates. A nnals of Pr ob ability, 25(1):115–132, Jan uary 1997. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1024404281 .

Gine:1999:CL T

[GMdB99] Ev arist Gin ´ e, Carlos Matr´ an, and Eustasio del Barrio. Cen tral

Limit Theorems for the W asserstein distance b et w een the em-

pirical and the true distributions. A nnals of Pr ob ability, 27(2):

1009–1071, April 1999. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022677394. See correction [GMdB03 ].

Gine:2003:CCLn

[GMdB03] Ev arist Gin ´ e, Carlos Matr´ an, and Eustasio del Barrio. Correction:

Cen tral limit theorems for the W asserstein distance b et w een the

empirical and the true distributions. A nnals of Pr ob ability, 31

(2):1142–1143, April 2003. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1048516548. See [GMdB99 ].

Gy ongy:1999:SBE

[GN99] Istv´ an Gy¨ ongy and Da vid Nualart. On the sto c hastic Burgers’

equation in the real line. A nnals of Pr ob ability, 27(2):782–802,

April 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022677386 .

Gnedin:1994:SGG

[Gne94] Alexander V. Gnedin. A solution to the game of go ogol. A nnals

of Pr ob ability, 22(3):1588–1595, July 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988613 .

Gnedin:1997:R CS

[Gne97] Alexander V. Gnedin. The represen tation of comp osition struc-

tures. A nnals of Pr ob ability, 25(3):1437–1450, July 1997. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1024404519.

Goggin:1994:CDC

[Gog94] Eimear M. Goggin. Con v ergence in distribution of conditional

exp ectations. A nnals of Pr ob ability, 22(2):1097–1114, April

1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988743 .

Goldman:1998:CDG

[Gol98] Andr ´ e Goldman. Sur une conjecture de D. G. Kendall concer-

nan t la cellule de Crofton du plan et sur sa con trepartie bro wni-

enne. (F renc h) [On a conjecture of D. G. Kendall concerning the

Crofton cell of the plan and its Bro wnian coun terpart]. A nnals of

Pr ob ability, 26(4):1727–1750, Octob er 1998. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022855880 .

Gotze:1991:R CM

[Got91] F. Gotze. On the rate of con v ergence in the m ultiv ariate CL T.

A nnals of Pr ob ability, 19(2):724–739, April 1991. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990448 .

Gouet:1993:MF C

[Gou93] Raul Gouet. Martingale functional Cen tral Limit Theorems for

a generalized P´ oly a urn. A nnals of Pr ob ability, 21(3):1624–1639,

July 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989134 .

Grub el:1992:F AS

[GP92] Rudolf Grub el and Susan M. Pitts. A functional approac h to

the stationary w aiting time and idle p erio d distributions of the

GI/G/1 queue. A nnals of Pr ob ability, 20(4):1754–1778, Octo-

b er 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989528 .

Grama:1997:MDM

[Gra97] I. G. Grama. On mo derate deviations for martingales. A nnals

of Pr ob ability, 25(1):152–183, Jan uary 1997. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1024404283.

Griffeath:1993:FSP

[Gri93] Da vid Griffeath. F rank Spitzer’s pioneering w ork on in ter-

acting particle systems. A nnals of Pr ob ability, 21(2):608–621,

April 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989258 .

Grimmett:1995:SR C

[Gri95] Geoffrey Grimmett. The sto c hastic random-cluster pro cess and

the uniqueness of random-cluster measures. A nnals of Pr ob-

ability, 23(4):1461–1510, Octob er 1995. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176987791 .

Grigorescu:1999:SDB

[Gri99a] Ilie Grigorescu. Self-diffusion for Bro wnian motions with lo cal in-

teraction. A nnals of Pr ob ability, 27(3):1208–1267, July 1999. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1022677445 .

Grigorescu:1999:UTP

[Gri99b] Ilie Grigorescu. Uniqueness of the tagged particle pro cess in

a system with lo cal in teractions. A nnals of Pr ob ability, 27(3):

1268–1282, July 1999. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022677446 .

Grimmett:1998:CPS

[GS98] G. R. Grimmett and A. M. Stacey

. Critical probabilities for

site and b ond p ercolation mo dels. A nnals of Pr ob ability, 26(4):

1788–1812, Octob er 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855883 .

Giraitis:1998:CL T

[GT98] Liudas Giraitis and Murad S. T aqqu. Cen tral limit theorems

for quadratic forms with time-domain conditions. A nnals of

Pr ob ability, 26(1):377–398, Jan uary 1998. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022855425.

Gotze:1999:ADQ

[GT99] F. G¨ otze and A. N. Tikhomiro v. Asymptotic distribution of

quadratic forms. A nnals of Pr ob ability, 27(2):1072–1098, April

1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022677395 .

Gorostiza:1991:PCC

[GW91] Luis G. Gorostiza and An ton W ak olbinger. P ersistence criteria for

a class of critical branc hing particle systems in con tin uous time.

A nnals of Pr ob ability, 19(1):266–288, Jan uary 1991. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990544 .

Gine:1990:BGE

[GZ90] Ev arist Gine and Jo el Zinn. Bo otstrapping general empirical mea-

sures. A nnals of Pr ob ability, 18(2):851–869, April 1990. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990862 .

Gine:1991:GCU

[GZ91] Ev arist Gine and Jo el Zinn. Gaussian c haracterization of uniform

Donsk er classes of functions. A nnals of Pr ob ability, 19(2):758–782,

April 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990450 .

Gine:1994:R CD

[GZ94] Ev arist Gine and Jo el Zinn. A remark on con v ergence in distri-

bution of U -statistics. A nnals of Pr ob ability, 22(1):117–125, Jan-

uary 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988850 .

Haeusler:1993:NLI

[Hae93] Eric h Haeusler. A nonstandard la w of the iterated logarithm

for trimmed sums. A nnals of Pr ob ability, 21(2):831–860, April

1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989270.

Haggstrom:1997:ICD

[H¨ ag97] Olle H¨ aggstr¨ om. Infinite clusters in dep enden t automorphism

in v arian t p ercolation on trees. A nnals of Pr ob ability, 25(3):

1423–1436, July 1997. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1024404518 .

Hahn:1994:RML

[Hah94] Marjorie G. Hahn. Review: Mic hel Ledoux, Mic hel T alagrand,

Pr ob ability in Banach Sp ac es: Isop erimetry and Pr o c esses. A nnals

of Pr ob ability, 22(2):1115–1120, April 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988744 .

Hall:1990:APB

[Hal90a] P eter Hall. Asymptotic prop erties of the b o otstrap for hea vy-

tailed distributions. A nnals of Pr ob ability, 18(3):1342–1360,

July 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990748 .

Hall:1990:OCR

[Hal90b] P eter Hall. Optimal con v ergence rates in signal reco v ery . A n-

nals of Pr ob ability, 18(2):887–900, April 1990. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990865 .

Hall:1991:ILL

[Hal91] P eter Hall. On iterated logarithm la ws for linear arra ys and

nonparametric regression estimators. A nnals of Pr ob ability, 19

(2):740–757, April 1991. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990449 .

Hammac k:1995:SID

[Ham95] William Hammac k. Sharp inequalities for the distribution of a

sto c hastic in tegral in whic h the in tegrator is a b ounded submartin-

gale. A nnals of Pr ob ability, 23(1):223–235, Jan uary 1995. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988384.

Hamana:1997:FRM

[Ham97a] Y uji Hamana. The fluctuation result for the m ultiple p oin t range

of t w o-dimensional recurren t random w alks. A nnals of Pr ob ability,

25(2):598–639, April 1997. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1024404413 .

Ham bly:1997:BMR

[Ham97b] B. M. Ham bly . Bro wnian motion on a random recursiv e Sierpinski

gask et. A nnals of Pr ob ability, 25(3):1059–1102, July 1997. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1024404506 .

Hansen:1989:F CL

[Han89] Jennie C. Hansen. A functional Cen tral Limit Theorem for

random mappings. A nnals of Pr ob ability, 17(1):317–332, Jan-

uary 1989. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176991511. See correction [Han91 ].

Hansen:1991:CF C

[Han91] Jennie C. Hansen. Correction: A functional Cen tral Limit Theo-

rem for random mappings. A nnals of Pr ob ability, 19(3):1393–1396,

July 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990350. See [Han89 ].

Handjani:1999:CCT

[Han99] Shirin J. Handjani. The complete con v ergence theorem for co-

existen t threshold v oter mo dels. A nnals of Pr ob ability, 27(1):

226–245, Jan uary 1999. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022677260 .

Harris:1993:RHK

[Har93] T. E. Harris. Review: H. Kunita, Sto chastic Flows and Sto chas-

tic Differ ential Equations. A nnals of Pr ob ability, 21(1):581–587,

Jan uary 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989416.

1511–1522, Octob er 1995. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176987792 .

Haggstrom:1998:NNW

[HM98] Olle H¨ aggstr¨ om and Elc hanan Mossel. Nearest-neigh b or w alks

with lo w predictabilit y profile and p ercolation in 2 + ϵ dimensions.

A nnals of Pr ob ability, 26(3):1212–1231, July 1998. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1022855750 .

Hoffman:1998:UNN

[Hof98] Christopher Hoffman. Unpredictable nearest neigh b or pro cesses.

A nnals of Pr ob ability, 26(4):1781–1787, Octob er 1998. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1022855882 .

Hoglund:1990:AEP

[Hog90] Thomas Hoglund. An asymptotic expression for the probabilit y

of ruin within finite time. A nnals of Pr ob ability, 18(1):378–389,

Jan uary 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990954 .

Hoglund:1991:RPF

[Hog91] Thomas Hoglund. The ruin problem for finite Mark o v c hains.

A nnals of Pr ob ability, 19(3):1298–1310, July 1991. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990345 .

Horv ath:1990:NRP

[Hor90] La jos Horv´ ath. A note on the rate of P oisson appro ximation

of empirical pro cesses. A nnals of Pr ob ability, 18(2):724–726,

April 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990855 .

Houdre:1991:LPM

[Hou91] Christian Houdre. On the linear prediction of m ultiv ariate

(2, p)-b ounded pro cesses. A nnals of Pr ob ability, 19(2):843–867,

April 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990454.

Houdre:1992:SSP

[Hou92] Christian Houdre. On the sp ectral SLLN and p oin t wise ergo dic

theorem in L α

. A nnals of Pr ob ability, 20(4):1731–1753, Octo-

b er 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989527 .

Houdre:1995:ASC

[Hou95a] Christian Houdre. On the almost sure con v ergence of series of sta-

tionary and related nonstationary v ariables. A nnals of Pr ob ability,

23(3):1204–1218, July 1995. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988180 .

Houdre:1995:RBL

[Hou95b] Christian Houdre. Reconstruction of band limited pro cesses

from irregular samples. A nnals of Pr ob ability, 23(2):674–696,

April 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988284 .

Harel:1990:W CS

[HP90] Mic hel Harel and Madan L. Puri. W eak con v ergence of serial

rank statistics under dep endence with applications in time series

and Mark o v pro cesses. A nnals of Pr ob ability, 18(3):1361–1387,

July 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990749 .

Haiman:1993:SIP

[HP93] George Haiman and Madan L. Puri. A strong in v ariance princi-

ple concerning the J -upp er order statistics for stationary Gaussian

sequences. A nnals of Pr ob ability, 21(1):86–135, Jan uary 1993. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989395 .

Houdre:1995:CI I

[HP A95] Christian Houdre and Victor P erez-Abreu. Co v ariance iden tities

and inequalities for functionals on Wiener and P oisson spaces.

A nnals of Pr ob ability, 23(1):400–419, Jan uary 1995. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988392.

Ho:1990:LDN

[HS90] Hw ai-Ch ung Ho and Tze-Chien Sun. Limiting distributions of

nonlinear v ector functions of stationary Gaussian pro cesses. A n-

nals of Pr ob ability, 18(3):1159–1173, July 1990. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990740 .

Horv ath:1996:LDL

[HS96] La jos Horv´ ath and Qi-Man Shao. Large deviations and la w of

the iterated logarithm for partial sums normalized b y the largest

absolute observ ation. A nnals of Pr ob ability, 24(3):1368–1387,

July 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1065725185 .

Hu:1998:LSS

[HS98] Y ueyun Hu and Zhan Shi. The limits of Sinai’s simple ran-

dom w alk in random en vironmen t. A nnals of Pr ob ability, 26(4):

1477–1521, Octob er 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855871 .

Hebisc h:1993:GEM

[HSC93] W. Hebisc h and L. Saloff-Coste. Gaussian estimates for Mark o v

c hains and random w alks on groups. A nnals of Pr ob ability, 21

(2):673–709, April 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989263 .

Hsing:1995:NAI

[Hsi95] T ailen Hsing. A note on the asymptotic indep endence of the sum

and maxim um of strongly mixing stationary random v ariables.

A nnals of Pr ob ability, 23(2):938–947, April 1995. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988296 .

Hsing:1999:ADP

[Hsi99] T ailen Hsing. On the asymptotic distributions of partial sums

of functionals of infinite-v ariance mo ving a v erages. A nnals of

Pr ob ability, 27(3):1579–1599, July 1999. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022677460.

Hsu:1998:BRB

[Hsu98] Elton P

. Hsu. Bo ok review of “Pr ob abilistic T e chniques in A naly-

sis” b y Ric hard F. Bass. A nnals of Pr ob ability, 26(3):1403–1405,

July 1998. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022855758 .

Hu:1991:NR T

[Hu91] Inc hi Hu. Nonlinear renew al theory for conditional random w alks.

A nnals of Pr ob ability, 19(1):401–422, Jan uary 1991. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990553 .

Hughes:1992:BED

[Hug92] H. R. Hughes. Bro wnian exit distributions from normal balls in

S

3

× H

3

. A nnals of Pr ob ability, 20(2):655–659, April 1992. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989797 .

Husler:1990:EVH

[Hus90] J. Husler. Extreme v alues and high b oundary crossings of lo-

cally stationary Gaussian pro cesses. A nnals of Pr ob ability, 18

(3):1141–1158, July 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990739 .

Henze:1992:ASC

[HV92] N. Henze and B. V oigt. Almost sure con v ergence of certain slo wly

c hanging symmetric one- and m ulti-sample statistics. A nnals

of Pr ob ability, 20(2):1086–1098, April 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989819 .

Harrison:1990:QMB

[HW90] J. M. Harrison and R. J. Williams. On the quasirev ersibilit y of

a m ulticlass Bro wnian service station. A nnals of Pr ob ability, 18

(3):1249–1268, July 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990745 .

Hahn:1992:ABS

[HW92] Marjorie G. Hahn and Daniel C. W einer. Asymptotic b eha vior

of self-normalized trimmed sums: Nonnormal limits. A nnals of

Pr ob ability, 20(1):455–482, Jan uary 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989937 .

Inglot:1992:SMD

[IKL92] T adeusz Inglot, Wilb ert C. M. Kallen b erg, and T eresa Ledwina.

Strong mo derate deviation theorems. A nnals of Pr ob ability, 20

(2):987–1003, April 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989814 .

Inglot:1993:MLD

[IL93] T adeusz Inglot and T eresa Ledwina. Mo derately large devia-

tions and expansions of large deviations for some functionals

of w eigh ted empirical pro cesses. A nnals of Pr ob ability, 21(3):

1691–1705, July 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989137 .

Isco e:1990:IDF

[IM90] I. Isco e and D. McDonald. Induced Diric hlet forms and ca-

pacitary inequalities. A nnals of Pr ob ability, 18(3):1195–1221,

July 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990742 .

Isco e:1994:AET a

[IM94a] I. Isco e and D. McDonald. Asymptotics of exit times for Mark o v

jump pro cesses I. A nnals of Pr ob ability, 22(1):372–397, Jan-

uary 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988863 .

Isco e:1994:AETb

[IM94b] I. Isco e and D. McDonald. Asymptotics of exit times for Mark o v

jump pro cesses. I I: Applications to Jac kson net w orks. A nnals of

Pr ob ability, 22(4):2168–2182, Octob er 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988498 .

Imk eller:1993:ECO

[Imk93] P eter Imk eller. Existence and con tin uit y of o ccupation densi-

ties of sto c hastic in tegral pro cesses. A nnals of Pr ob ability, 21

(2):1050–1072, April 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989282 .

Isco e:1990:CV O

[IMM

+

90] I. Isco e, M. B. Marcus, D. McDonald, M. T alagrand, and J. Zinn.

Con tin uit y of l

2

-v alued Ornstein–Uhlen b ec k pro cesses. A nnals

of Pr ob ability, 18(1):68–84, Jan uary 1990. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990938 .

Imk eller:1994:IPW

[IN94] P eter Imk eller and Da vid Nualart. In tegration b y parts on

Wiener space and the existence of o ccupation densities. A nnals

of Pr ob ability, 22(1):469–493, Jan uary 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988869 .

Ioffe:1991:SA V

[Iof91] Dimitry Ioffe. On some applicable v ersions of abstract large de-

viations theorems. A nnals of Pr ob ability, 19(4):1629–1639, Oc-

tob er 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990226 .

Ioffe:1993:RPC

[Iof93] D. Ioffe. Recurren t p erturbations of certain transien t radially

symmetric diffusions. A nnals of Pr ob ability, 21(2):1124–1150,

April 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989284 .

Imk eller:1999:SAB

[IS99] P eter Imk eller and Mic hael Sc heutzo w. On the spatial asymp-

totic b eha vior of sto c hastic flo ws in Euclidean space. A nnals

of Pr ob ability, 27(1):109–129, Jan uary 1999. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022677255 .

Jac k a:1991:OSB

[Jac91] S. D. Jac k a. Optimal stopping and b est constan ts for Do ob-lik e

inequalities I: The case p = 1. A nnals of Pr ob ability, 19(4):

1798–1821, Octob er 1991. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990237 .

Jac k a:1993:L TO

[Jac93] S. D. Jac k a. Lo cal times, optimal stopping and semimartingales.

A nnals of Pr ob ability, 21(1):329–339, Jan uary 1993. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989407 .

Jain:1990:LDL

[Jai90] Naresh C. Jain. Large deviation lo w er b ounds for additiv e

functionals of Mark o v pro cesses. A nnals of Pr ob ability, 18(3):

1071–1098, July 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990736 .

Jakub o wski:1993:AIR

[Jak93] Adam Jakub o wski. An asymptotic indep enden t represen tation in

limit theorems for maxima of nonstationary random sequences.

A nnals of Pr ob ability, 21(2):819–830, April 1993. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989269 .

Jakub o wski:1996:CVT

[Jak96] Adam Jakub o wski. Con v ergence in v arious top ologies for sto c has-

tic in tegrals driv en b y semimartingales. A nnals of Pr ob ability, 24

(4):2141–2153, Octob er 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1041903222 .

Janssen:1994:SIT

[Jan94] Arnold Janssen. Sums of indep enden t triangular arra ys and ex-

treme order statistics. A nnals of Pr ob ability, 22(4):1766–1793, Oc-

tob er 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988482 .

Jan vresse:1998:F OC

[Jan98] Elise Jan vresse. First order correction for the h ydro dynamic limit

of symmetric simple exclusion pro cesses with sp eed c hange in di-

mension d ≥ 3. A nnals of Pr ob ability, 26(4):1874–1912, Octo-

b er 1998. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

tob er 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1023481104 .

Kouritzin:1994:LIL

[KH94] M. A. Kouritzin and A. J. Heunis. A la w of the iterated log-

arithm for sto c hastic pro cesses defined b y differen tial equations

with a small parameter. A nnals of Pr ob ability, 22(2):659–679,

April 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988724 .

Khoshnevisan:1992:MIF

[Kho92] Da v ar Khoshnevisan. Momen t inequalities for functionals of the

Bro wnian con v ex Hull. A nnals of Pr ob ability, 20(2):627–630,

April 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989794 .

Khoshnevisan:1993:ECC

[Kho93] Da v ar Khoshnevisan. An em b edding of comp ensated comp ound

P oisson pro cesses with applications to lo cal times. A nnals of

Pr ob ability, 21(1):340–361, Jan uary 1993. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989408 .

Khoshnevisan:1994:ER C

[Kho94] Da v ar Khoshnevisan. Exact rates of con v ergence to Bro wnian lo cal

time. A nnals of Pr ob ability, 22(3):1295–1330, July 1994. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988604 .

Khoshnevisan:1995:DBB

[Kho95] Da v ar Khoshnevisan. On the distribution of bubbles of the Bro w-

nian sheet. A nnals of Pr ob ability, 23(2):786–805, April 1995. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988290 .

Kifer:1990:DTV

[Kif90] Y uri Kifer. A discrete-time v ersion of the W en tzell–F riedlin theory .

A nnals of Pr ob ability, 18(4):1676–1692, Octob er 1990. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990641.

Kennedy:1991:ABR

[KK91] Douglas P

. Kennedy and Rob ert P

. Kertz. The asymptotic b e-

ha vior of the rew ard sequence in the optimal stopping of i.i.d.

random v ariables. A nnals of Pr ob ability, 19(1):329–341, Jan-

uary 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990547 .

Khalfin:1994:SCT

[KK94] L. A. Khalfin and L. B. Klebano v. A solution of the com-

puter tomograph y parado x and estimating the distances b et w een

the densities of measures with the same marginals. A nnals of

Pr ob ability, 22(4):2235–2241, Octob er 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988502 .

Kersting:1995:SCN

[KK95] G. Kersting and F. C. Klebaner. Sharp conditions for nonex-

plosions and explosions in Mark o v jump pro cesses. A nnals of

Pr ob ability, 23(1):268–272, Jan uary 1995. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988386 .

Kesten:1992:NCM

[KL92] Harry Kesten and Gregory F. La wler. A necessary condition

for making money from fair games. A nnals of Pr ob ability, 20

(2):855–882, April 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989809 .

Klass:1990:ULB

[Kla90] Mic hael J. Klass. Uniform lo w er b ounds for randomly stopp ed

Banac h space v alued random sums. A nnals of Pr ob ability, 18

(2):790–809, April 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990858 .

Klein:1994:ECP

[Kle94] Ab el Klein. Extinction of con tact and p ercolation pro cesses in

a random en vironmen t. A nnals of Pr ob ability, 22(3):1227–1251,

July 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988601.

Klenk e:1996:DCR

[Kle96] Ac him Klenk e. Differen t clustering regimes in systems of hierarc hi-

cally in teracting diffusions. A nnals of Pr ob ability, 24(2):660–697,

April 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1039639358 .

Klenk e:1997:MSA

[Kle97] Ac him Klenk e. Multiple scale analysis of clusters in spatial

branc hing mo dels. A nnals of Pr ob ability, 25(4):1670–1711, Oc-

tob er 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1023481107 .

Klenk e:1998:CIM

[Kle98] Ac him Klenk e. Clustering and in v arian t measures for spatial

branc hing mo dels with infinite v ariance. A nnals of Pr ob ability,

26(3):1057–1087, July 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855745 .

Khoshnevisan:1996:PET

[KLS96] Da v ar Khoshnevisan, Thomas M. Lewis, and Zhan Shi. On a prob-

lem of Erd˝ os and T a ylor. A nnals of Pr ob ability, 24(2):761–787,

April 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1039639361 .

Kuelbs:1994:LIR

[KL T94] James Kuelbs, W en b o V. Li, and Mic hel T alagrand. Lim inf re-

sults for Gaussian samples and Ch ung’s functional LIL. A nnals of

Pr ob ability, 22(4):1879–1903, Octob er 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988488 .

Kesten:1992:R TS

[KM92] Harry Kesten and R. A. Maller. Ratios of trimmed sums and

order statistics. A nnals of Pr ob ability, 20(4):1805–1842, Octo-

b er 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989530.

Kesten:1994:ILI

[KM94a] Harry Kesten and R. A. Maller. Infinite limits and infinite limit

p oin ts of random w alks and trimmed sums. A nnals of Pr ob ability,

22(3):1473–1513, July 1994. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988609 .

Knigh t:1994:CST

[KM94b] F rank B. Knigh t and Bernard Maisonneuv e. A c haracteriza-

tion of stopping times. A nnals of Pr ob ability, 22(3):1600–1606,

July 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988615 .

Klass:1997:OMB

[KN97] Mic hael J. Klass and Krzysztof No wic ki. Order of magnitude

b ounds for exp ectations of Δ

2

-functions of nonnegativ e random

bilinear forms and generalized U -statistics. A nnals of Pr ob ability,

25(3):1471–1501, July 1997. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1024404521 .

Komoro wski:1996:D AA

[Kom96] T omasz Komoro wski. Diffusion appro ximation for the adv ection

of particles in a strongly turbulen t random en vironmen t. A nnals

of Pr ob ability, 24(1):346–376, Jan uary 1996. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1042644720 .

Konig:1996:CL T

[K¨ on96] W olfgang K¨ onig. A cen tral limit theorem for a one-dimensional

p olymer measure. A nnals of Pr ob ability, 24(2):1012–1035, April

1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1039639376 .

Kurtz:1991:WL T

[KP91] Thomas G. Kurtz and Philip Protter. W eak limit theorems for

sto c hastic in tegrals and sto c hastic differen tial equations. A nnals

of Pr ob ability, 19(3):1035–1070, July 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990334.

Kinoshita:1991:CSR

[KR91] K. Kinoshita and Sidney I. Resnic k. Con v ergence of scaled ran-

dom samples in R d

. A nnals of Pr ob ability, 19(4):1640–1663, Oc-

tob er 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990227 .

Kristiansen:1994:PSC

[Kri94] Gundorph K. Kristiansen. A pro of of Steutel’s conjecture. A nnals

of Pr ob ability, 22(1):442–452, Jan uary 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988867 .

Krone:1993:L TS

[Kro93] Stephen M. Krone. Lo cal times for sup erdiffusions. A nnals

of Pr ob ability, 21(3):1599–1623, July 1993. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989133 .

Krylo v:1997:SS

[Kry97] N. V. Krylo v. On SPDE’s and sup erdiffusions. A nnals of

Pr ob ability, 25(4):1789–1809, Octob er 1997. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1023481111 .

Kw apien:1991:HMM

[KS91] Stanisla w Kw apien and Jerzy Szulga. Hyp ercon traction meth-

o ds in momen t inequalities for series of indep enden t random v ari-

ables in normed spaces. A nnals of Pr ob ability, 19(1):369–379, Jan-

uary 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990550 .

Klein:1996:QD V

[KS96] Irene Klein and W alter Sc hac herma y er. A quan titativ e and a

dual v ersion of the Halmos–Sa v age theorem with applications

to mathematical finance. A nnals of Pr ob ability, 24(2):867–881,

April 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1039639366.

Khoshnevisan:1999:BSC

[KS99] Da v ar Khoshnevisan and Zhan Shi. Bro wnian sheet and capac-

it y . A nnals of Pr ob ability, 27(3):1135–1159, July 1999. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1022677442 .

Kurtz:1991:R TC

[Kur91] Thomas G. Kurtz. Random time c hanges and con v ergence

in distribution under the Mey er–Zheng conditions. A nnals of

Pr ob ability, 19(3):1010–1034, July 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990333 .

Kokic:1990:EES

[KW90] P

. N. Kokic and N. C. W eb er. An Edgew orth expansion for U -

statistics based on samples from finite p opulations. A nnals of

Pr ob ability, 18(1):390–404, Jan uary 1990. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990955 .

Kalik o w:1992:ECS

[KW92] Stev en Kalik o w and Benjamin W eiss. Explicit co des for some infi-

nite en trop y Bernoulli shifts. A nnals of Pr ob ability, 20(1):397–402,

Jan uary 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989933 .

Kallianpur:1996:LDC

[KX96] Gopinath Kallianpur and Jie Xiong. Large deviations for a class of

sto c hastic partial differen tial equations. A nnals of Pr ob ability, 24

(1):320–345, Jan uary 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1042644719 .

Kesten:1990:PLF

[KZ90] Harry Kesten and Y u Zhang. The probabilit y of a large finite clus-

ter in sup ercritical Bernoulli p ercolation. A nnals of Pr ob ability,

18(2):537–555, April 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990844.

Klass:1994:ASM

[KZ94] Mic hael J. Klass and Cun-Hui Zhang. On the almost sure minimal

gro wth rate of partial sum maxima. A nnals of Pr ob ability, 22(4):

1857–1878, Octob er 1994. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988487 .

Lacey:1990:LDM

[Lac90] Mic hael Lacey

. Large deviations for the maxim um lo cal time of

stable L ´ evy pro cesses. A nnals of Pr ob ability, 18(4):1669–1675,

Octob er 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990640 .

Lac hal:1997:LA C

[Lac97] Aim ´ e Lac hal. Lo cal asymptotic classes for the successiv e primi-

tiv es of Bro wnian motion. A nnals of Pr ob ability, 25(4):1712–1734,

Octob er 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1023481108 .

Lahiri:1993:RAE

[Lah93] Soumendra Nath Lahiri. Refinemen ts in asymptotic expansions for

sums of w eakly dep enden t random v ectors. A nnals of Pr ob ability,

21(2):791–799, April 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989267 .

Lalley:1992:BME

[Lal92] Stev en P

. Lalley

. Bro wnian motion and the equilibrium measure on

the Julia set of a rational mapping. A nnals of Pr ob ability, 20(4):

1932–1967, Octob er 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989536 .

Lalley:1993:FRR

[Lal93] Stev en P

. Lalley

. Finite range random w alk on free groups and

homogeneous trees. A nnals of Pr ob ability, 21(4):2087–2130, Oc-

tob er 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989012.

the H p

norm of a martingale b y maxima of lo cal times]. A nnals

of Pr ob ability, 23(3):1289–1299, July 1995. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988184 .

Leuridan:1997:PFP

[Leu97] Christophe Leuridan. Le p oin t d’un ferm ´ e le plus visit ´ e par

le mouv emen t bro wnien. (F renc h) [The closed p oin t most vis-

ited b y Bro wnian motion]. A nnals of Pr ob ability, 25(2):953–996,

April 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1024404426 .

Liao:1992:SGM

[Lia92] Ming Liao. Symmetry groups of Mark o v pro cesses. A nnals

of Pr ob ability, 20(2):563–578, April 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989791 .

Liao:1997:LES

[Lia97] Ming Liao. Liap ouno v exp onen ts of sto c hastic flo ws. A nnals

of Pr ob ability, 25(3):1241–1256, July 1997. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1024404512 .

Lifshits:1997:L TP

[Lif97] M. A. Lifshits. On the lo w er tail probabilities of some random se-

ries. A nnals of Pr ob ability, 25(1):424–442, Jan uary 1997. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1024404294 .

Liggett:1991:R CA

[Lig91] Thomas M. Liggett. L

2 rates of con v ergence for attractiv e re-

v ersible nearest particle systems: The critical case. A nnals

of Pr ob ability, 19(3):935–959, July 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990330 .

Liggett:1992:SOD

[Lig92] Thomas M. Liggett. The surviv al of one-dimensional con tact pro-

cesses in random en vironmen ts. A nnals of Pr ob ability, 20(2):696–

723, April 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989801 .

Liggett:1994:CTV

[Lig94] Thomas M. Liggett. Co existence in threshold v oter mo dels. A n-

nals of Pr ob ability, 22(2):764–802, April 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http:/

/projecteuclid.org/euclid.aop/1176988729. See correction

[Lig99 ].

Liggett:1995:IUB

[Lig95] Thomas M. Liggett. Impro v ed upp er b ounds for the con tact

pro cess critical v alue. A nnals of Pr ob ability, 23(2):697–723,

April 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988285 .

Liggett:1996:MTP

[Lig96] Thomas M. Liggett. Multiple transition p oin ts for the con tact pro-

cess on the binary tree. A nnals of Pr ob ability, 24(4):1675–1710,

Octob er 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1041903202 .

Liggett:1997:SMI

[Lig97] Thomas M. Liggett. Sto c hastic mo dels of in teracting systems. A n-

nals of Pr ob ability, 25(1):1–29, Jan uary 1997. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1024404276 .

Liggett:1999:CBT

[Lig99] Thomas M. Liggett. Correction: “Co existenc e in thr eshold voter

mo dels” [Ann. Probab. 22 (1994), no. 2, 764–802; MR 95m:60164].

A nnals of Pr ob ability, 27(4):2120–2121, Octob er 1999. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1022874831. See

[Lig94 ].

Linde:1991:GML

[Lin91a] W erner Linde. Gaussian measure of large balls in l

p

. A nnals

of Pr ob ability, 19(3):1264–1279, July 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990343.

Lindv all:1991:WD

[Lin91b] T orgn y Lindv all. W. Do eblin, 1915–1940. A nnals of Pr ob ability,

19(3):929–934, July 1991. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990329 .

Liu:1995:STP

[Liu95] Xijian Liu. Symmetric t w o-particle exclusion-eating pro cesses.

A nnals of Pr ob ability, 23(3):1439–1455, July 1995. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988191 .

LeGall:1998:BPLb

[LL98a] Jean-F ran¸ cois Le Gall and Yv es Le Jan. Branc hing pro cesses in

L ´ evy pro cesses: Laplace functionals of snak es and sup erpro cesses.

A nnals of Pr ob ability, 26(4):1407–1432, Octob er 1998. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1022855868 .

LeGall:1998:BPLa

[LL98b] Jean-F ran¸ cois Le Gall and Yv es Le Jan. Branc hing pro cesses in

L ´ evy pro cesses: the exploration pro cess. A nnals of Pr ob ability, 26

(1):213–252, Jan uary 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855417 .

Li:1999:AME

[LL99] W en b o V. Li and W erner Linde. Appro ximation, metric en-

trop y and small ball estimates for Gaussian measures. A nnals

of Pr ob ability, 27(3):1556–1578, July 1999. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022677459 .

Licea:1996:GTD

[LN96] Cristina Licea and Charles M. Newman. Geo desics in t w o-

dimensional first-passage p ercolation. A nnals of Pr ob ability, 24

(1):399–410, Jan uary 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1042644722 .

Leon:1998:SEE

[LN98] Jorge A. Le´ on and Da vid Nualart. Sto c hastic ev olution equations

with random generators. A nnals of Pr ob ability, 26(1):149–186,

Jan uary 1998. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022855415 .

Li:1998:CSV

[LO98] Shoumei Li and Y ukio Ogura. Con v ergence of set v alued sub-

and sup ermartingales in the Kurato wski–Mosco sense. A nnals

of Pr ob ability, 26(3):1384–1402, July 1998. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022855757 .

Latala:1999:GMD

[LO99] Rafa l Lata la and Krzysztof Oleszkiewicz. Gaussian measures of

dilatations of con v ex symmetric sets. A nnals of Pr ob ability, 27(4):

1922–1938, Octob er 1999. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022874821 .

Loto v:1996:SBC

[Lot96] V. I. Loto v. On some b oundary crossing problems for Gaus-

sian random w alks. A nnals of Pr ob ability, 24(4):2154–2171, Oc-

tob er 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1041903223 .

Landim:1996:SPD

[LO Y96] C. Landim, S. Olla, and H. T. Y au. Some prop erties of the dif-

fusion co efficien t for asymmetric simple exclusion pro cesses. A n-

nals of Pr ob ability, 24(4):1779–1808, Octob er 1996. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1041903206 .

Ly ons:1992:R WR

[LP92] Russell Ly ons and Robin P eman tle. Random w alk in a random

en vironmen t and first-passage p ercolation on trees. A nnals of

Pr ob ability, 20(1):125–136, Jan uary 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http:/

/projecteuclid.org/euclid.aop/1176989920. See correction

[LP03 ].

LeGall:1995:HMS

[LP95] Jean-F ran¸ cois Le Gall and Edwin A. P erkins. The Hausdorff mea-

sure of the supp ort of t w o-dimensional sup er-Bro wnian motion.

A nnals of Pr ob ability, 23(4):1719–1747, Octob er 1995. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176987800 .

Ly ons:2003:CR W

[LP03] Russell Ly ons and Robin P eman tle. Correction: Random w alk

in a random en vironmen t and first-passage p ercolation on trees.

A nnals of Pr ob ability, 31(1):528–529, Jan uary 2003. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1046294319. See

[LP92 ].

Ly ons:1995:CPL

[LPP95] Russell Ly ons, Robin P eman tle, and Y uv al P eres. Conceptual

pro ofs of L log L criteria for mean b eha vior of branc hing pro-

cesses. A nnals of Pr ob ability, 23(3):1125–1138, July 1995. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988176 .

Ly ons:1996:R WL

[LPP96] Russell Ly ons, Robin P eman tle, and Y uv al P eres. Random w alks

on the lampligh ter group. A nnals of Pr ob ability, 24(4):1993–2006,

Octob er 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1041903214 .

LeGall:1991:RSR

[LR91] Jean-F ran¸ cois Le Gall and Ja y Rosen. The range of stable random

w alks. A nnals of Pr ob ability, 19(2):650–705, April 1991. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990446 .

Lee:1995:LDT

[LR95] Tzong-Y o w Lee and Bruno Remillard. Large deviations for

the three-dimensional sup er-Bro wnian motion. A nnals of Pr ob-

ability, 23(4):1755–1771, Octob er 1995. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176987802 .

Lee:1990:ASR

[LRS90] Mei-Ling Ting Lee, Sv etlozar T. Rac hev, and Gennady Samoro d-

nitsky

. Asso ciation of stable random v ariables. A nnals of

Pr ob ability, 18(4):1759–1764, Octob er 1990. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990646 .

Li:1992:LIL

[LR W92] Deli Li, M. Bhask ara Rao, and Xiangc hen W ang. The la w of

the iterated logarithm for indep enden t random v ariables with

m ultidimensional indices. A nnals of Pr ob ability, 20(2):660–674,

April 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989798 .

Lalley:1992:L TF

[LS92] S. Lalley and T. Sellk e. Limit theorems for the fron tier of a

one-dimensional branc hing diffusion. A nnals of Pr ob ability, 20

(3):1310–1340, July 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989693 .

Llo yd:1997:QOC

[LS97] P eter Llo yd and Aidan Sudbury

. Quan tum op erators in classi-

cal probabilit y theory

. IV. quasi-dualit y and thinnings of in ter-

acting particle systems. A nnals of Pr ob ability, 25(1):96–114, Jan-

uary 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1024404280 .

Lalley:1998:LSW

[LS98] Stev en P

. Lalley and T om Sellk e. Limit set of a w eakly sup ercriti-

cal con tact pro cess on a homogeneous tree. A nnals of Pr ob ability,

26(2):644–657, April 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855646 .

Ly ons:1999:IPC

[LS99a] Russell Ly ons and Oded Sc hramm. Indistinguishabilit y of p er-

colation clusters. A nnals of Pr ob ability, 27(4):1809–1836, Octo-

b er 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022874816 .

Ly ons:1999:LSI

[LS99b] T erry Ly ons and Lucretiu Stoica. The limits of sto c hastic in te-

grals of differen tial forms. A nnals of Pr ob ability, 27(1):1–49, Jan-

uary 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022677253 .

Liggett:1997:DPM

[LSS97] T. M. Liggett, R. H. Sc honmann, and A. M. Stacey

. Domination

b y pro duct measures. A nnals of Pr ob ability, 25(1):71–95, Jan-

uary 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1024404279 .

Landim:1996:SGZ

[LSV96] C. Landim, S. Seth uraman, and S. V aradhan. Sp ectral gap for

zero-range dynamics. A nnals of Pr ob ability, 24(4):1871–1902, Oc-

tob er 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1041903209 .

Ledoux:1990:SAI

[L T90] M. Ledoux and M. T alagrand. Some applications of isop erimetric

metho ds to strong limit theorems for sums of indep enden t random

v ariables. A nnals of Pr ob ability, 18(2):754–789, April 1990. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990857 .

Lee:1998:WPL

[L T98] Tzong-Y o w Lee and F red T orcaso. W a v e propagation in a lat-

tice KPP equation in random media. A nnals of Pr ob ability, 26

(3):1179–1197, July 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855748 .

Lu:1994:EF O

[Lu94] Shenglin Lu. Equilibrium fluctuations of a one-dimensional non-

gradien t Ginzburg–Landau mo del. A nnals of Pr ob ability, 22(3):

1252–1272, July 1994. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988602 .

Lefevre:1995:P AF

[LU95a] Claude Lefevre and Sergey Utev. P oisson appro ximation for the

final state of a generalized epidemic pro cess. A nnals of Pr ob ability,

23(3):1139–1162, July 1995. CODEN APBY

AE. ISSN 0091-1798

April 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990456 .

Melfi:1992:NMR

[Mel92] Vincen t F. Melfi. Nonlinear Mark o v renew al theory with statis-

tical applications. A nnals of Pr ob ability, 20(2):753–771, April

1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989804 .

Mik ami:1990:AAI

[Mik90] T oshio Mik ami. Asymptotic analysis of in v arian t densit y of ran-

domly p erturb ed dynamical systems. A nnals of Pr ob ability, 18

(2):524–536, April 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990843 .

Mik ami:1991:LDT

[Mik91] T oshio Mik ami. Large deviations theorems for empirical mea-

sures in F reidlin–W en tzell exit problems. A nnals of Pr ob ability,

19(1):58–82, Jan uary 1991. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990536 .

Merzbac h:1990:MPP

[MN90] Ely Merzbac h and Da vid Nualart. Mark o v prop erties for p oin t

pro cesses on the plane. A nnals of Pr ob ability, 18(1):342–358, Jan-

uary 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990952 .

Millet:1992:LDC

[MNS92] A. Millet, D. Nualart, and M. Sanz. Large deviations for a

class of an ticipating sto c hastic differen tial equations. A nnals of

Pr ob ability, 20(4):1902–1931, Octob er 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989535 .

Mogulskii:1993:LDP

[Mog93] A. A. Mogulskii. Large deviations for pro cesses with indep en-

den t incremen ts. A nnals of Pr ob ability, 21(1):202–215, Jan-

uary 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989401 .

Moun tford:1992:CVU

[Mou92] T. S. Moun tford. The critical v alue for the uniform nearest

particle pro cess. A nnals of Pr ob ability, 20(4):2031–2042, Octo-

b er 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989539 .

Moun tford:1991:RLP

[MP91] T. S. Moun tford and S. C. P ort. The range of a L ´ evy pro cess.

A nnals of Pr ob ability, 19(1):221–225, Jan uary 1991. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990541 .

Moun tford:1996:SGR

[MP96] T. S. Moun tford and S. C. P ort. Small gaps in the range

of stable pro cesses. A nnals of Pr ob ability, 24(1):438–452, Jan-

uary 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1042644725 .

Maitra:1991:BMV

[MPS91] A. Maitra, R. Purv es, and W. Sudderth. A Borel measurable

v ersion of Konig’s lemma for random paths. A nnals of Pr ob ability,

19(1):423–451, Jan uary 1991. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990554 .

Marcus:1992:VL T

[MR92a] Mic hael B. Marcus and Ja y Rosen. p-v ariation of the lo cal times

of symmetric stable pro cesses and of Gaussian pro cesses with sta-

tionary incremen ts. A nnals of Pr ob ability, 20(4):1685–1713, Oc-

tob er 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989525 .

Marcus:1992:SPP

[MR92b] Mic hael B. Marcus and Ja y Rosen. Sample path prop erties of

the lo cal times of strongly symmetric Mark o v pro cesses via Gaus-

sian pro cesses. A nnals of Pr ob ability, 20(4):1603–1684, Octo-

b er 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989524 .

Marcus:1994:LIL

[MR94] Mic hael B. Marcus and Ja y Rosen. La ws of the iterated logarithm

for the lo cal times of symmetric L ´ evy pro cesses and recurren t ran-

dom w alks. A nnals of Pr ob ability, 22(2):626–658, April 1994. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988723 .

Marcus:1996:GCS

[MR96a] Mic hael B. Marcus and Ja y Rosen. Gaussian c haos and sample

path prop erties of additiv e functionals of symmetric Mark o v pro-

cesses. A nnals of Pr ob ability, 24(3):1130–1177, July 1996. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1065725177 .

Marcus:1996:RFS

[MR96b] Mic hael B. Marcus and Ja y Rosen. Random F ourier series and

con tin uous additiv e functionals of L ´ evy pro cesses on the torus.

A nnals of Pr ob ability, 24(3):1178–1218, July 1996. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1065725178 .

Marcus:1999:AFS

[MR99] Mic hael B. Marcus and Ja y Rosen. Additiv e functionals of

sev eral L ´ evy pro cesses and in tersection lo cal times. A nnals of

Pr ob ability, 27(4):1643–1678, Octob er 1999. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022874811 .

Mason:1992:NSC

[MS92] Da vid M. Mason and Galen R. Shorac k. Necessary and suffi-

cien t conditions for asymptotic normalit y of L-statistics. A nnals of

Pr ob ability, 20(4):1779–1804, Octob er 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989529 .

Maitra:1993:BSG

[MS93] A. Maitra and W. Sudderth. Borel sto c hastic games with lim sup

pa y off. A nnals of Pr ob ability, 21(2):861–885, April 1993. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989271.

Marton:1994:ECE

[MS94] Katalin Marton and P aul C. Shields. En trop y and the consis-

ten t estimation of join t distributions. A nnals of Pr ob ability, 22

(2):960–977, April 1994. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988736. See correction [MS96].

Monat:1995:FSD

[MS95] P ascale Monat and Christophe Stric k er. F ollmer–Sc h w eizer de-

comp osition and mean-v ariance hedging for general claims. A n-

nals of Pr ob ability, 23(2):605–628, April 1995. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988281 .

Marton:1996:CBC

[MS96] Katalin Marton and P aul C. Shields. Correction: “Entr opy and the

c onsistent estimation of joint distributions”. A nnals of Pr ob ability,

24(1):541–545, Jan uary 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1042644732. See [MS94].

Mohammed:1997:LEL

[MS97] Salah-Eldin A. Mohammed and Mic hael K. R. Sc heutzo w. Ly a-

puno v exp onen ts of linear sto c hastic functional-differen tial equa-

tions. I I. examples and case studies. A nnals of Pr ob ability, 25

(3):1210–1240, July 1997. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1024404511 .

Mohammed:1998:SES

[MS98a] Salah-Eldin A. Mohammed and Mic hael K. R. Sc heutzo w. Spa-

tial estimates for sto c hastic flo ws in Euclidean space. A nnals

of Pr ob ability, 26(1):56–77, Jan uary 1998. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022855411 .

Moun tford:1998:F A C

[MS98b] Thomas Moun tford and T ed Sw eet. Finite appro ximations to the

critical rev ersible nearest particle system. A nnals of Pr ob ability, 26

(4):1751–1780, Octob er 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855881.

Mohammed:1999:SMT

[MS99] Salah-Eldin A. Mohammed and Mic hael K. R. Sc heutzo w. The

stable manifold theorem for sto c hastic differen tial equations. A n-

nals of Pr ob ability, 27(2):615–652, April 1999. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022677380 .

Madras:1994:CBC

[MSS94] Neal Madras, Rinaldo Sc hinazi, and Rob erto H. Sc honmann. On

the critical b eha vior of the con tact pro cess in deterministic inho-

mogeneous en vironmen ts. A nnals of Pr ob ability, 22(3):1140–1159,

July 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988598 .

Millet:1999:SWE

[MSS99] Annie Millet and Marta Sanz-Sol ´ e. A sto c hastic w a v e equa-

tion in t w o space dimension: Smo othness of the la w. A nnals

of Pr ob ability, 27(2):803–844, April 1999. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022677387 .

Mandelbaum:1990:OSB

[MSV90] Avi Mandelbaum, Larry A. Shepp, and Rob ert J. V anderb ei. Op-

timal switc hing b et w een a pair of Bro wnian motions. A nnals

of Pr ob ability, 18(3):1010–1033, July 1990. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990734 .

Mueller:1993:CIM

[Mue93] Carl Mueller. Coupling and in v arian t measures for the heat equa-

tion with noise. A nnals of Pr ob ability, 21(4):2189–2199, Octo-

b er 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989016 .

Mueller:1996:SIC

[Mue96] Carl Mueller. Singular initial conditions for the heat equation

with a noise term. A nnals of Pr ob ability, 24(1):377–398, Jan-

uary 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1042644721.

Mueller:1997:L TE

[Mue97] Carl Mueller. Long time existence for the w a v e equation with

a noise term. A nnals of Pr ob ability, 25(1):133–151, Jan uary

1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1024404282 .

Mukherjea:1994:TPD

[Muk94] Aruna v a Mukherjea. Tigh tness of pro ducts of i.i.d. random matri-

ces. I I. A nnals of Pr ob ability, 22(4):2223–2234, Octob er 1994. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988501 .

Mauldin:1991:SOP

[MvW91] R. Daniel Mauldin and H. v. W eizsac k er. Some orthogonalit y

preserving k ernels whic h are not completely orthogonal. A nnals

of Pr ob ability, 19(1):396–400, Jan uary 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990552 .

Ma y er-W olf:1990:CRF

[MW90] Eduardo Ma y er-W olf. The Cram ´ er–Rao functional and limiting

la ws. A nnals of Pr ob ability, 18(2):840–850, April 1990. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990861 .

Ma y er-W olf:1993:PSG

[MWZ93] Eddy Ma y er-W olf and Ofer Zeitouni. The probabilit y of small

Gaussian ellipsoids and asso ciated conditional momen ts. A nnals

of Pr ob ability, 21(1):14–24, Jan uary 1993. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989391 .

Mykland:1993:AEM

[Myk93] P er Aslak Mykland. Asymptotic expansions for martingales. A n-

nals of Pr ob ability, 21(2):800–818, April 1993. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989268 .

Mytnik:1996:SRE

[Myt96] Leonid Mytnik. Sup erpro cesses in random en vironmen ts. A nnals

of Pr ob ability, 24(4):1953–1978, Octob er 1996. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1041903212 .

Mytnik:1998:WUH

[Myt98] Leonid Mytnik. W eak uniqueness for the heat equation with noise.

A nnals of Pr ob ability, 26(3):968–984, July 1998. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1022855740 .

Nair:1990:RSC

[Nai90] M. Gopalan Nair. Random space c hange for m ultiparameter p oin t

pro cesses. A nnals of Pr ob ability, 18(3):1222–1231, July 1990. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990743 .

Ney:1998:LDL

[NdA98] P eter Ney and A. de Acosta. Large deviation lo w er b ounds

for arbitrary additiv e functionals of a Mark o v c hain. A nnals of

Pr ob ability, 26(4):1660–1682, Octob er 1998. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022855877 .

Neuhauser:1990:ODS

[Neu90] Claudia Neuhauser. One dimensional sto c hastic Ising mo dels with

small migration. A nnals of Pr ob ability, 18(4):1539–1546, Octo-

b er 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990630 .

Noble:1992:EBS

[Nob92] Chris Noble. Equilibrium b eha vior of the sexual repro duction

pro cess with rapid diffusion. A nnals of Pr ob ability, 20(2):724–745,

April 1992. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989802 .

Nolan:1988:PPI

[Nol88] John P

. Nolan. P ath prop erties of index-β stable fields. A n-

nals of Pr ob ability, 16(4):1596–1607, Octob er 1988. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176991586. See cor-

rection [Nol92].

April 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990840 .

Ok azaki:1994:DSR

[OS94] Y oshiaki Ok azaki and Hiroshi Sato. Distinguishing a sequence

of random v ariables from a random translate of itself. A nnals

of Pr ob ability, 22(2):1092–1096, April 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988742 .

Osada:1999:GMR

[OS99] Hirofumi Osada and Herb ert Sp ohn. Gibbs measures relativ e

to Bro wnian motion. A nnals of Pr ob ability, 27(3):1183–1207,

July 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022677444 .

Ov erb ec k:1996:NS

[Ov e96] L. Ov erb ec k. Nonlinear sup erpro cesses. A nnals of Pr ob ability,

24(2):743–760, April 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1039639360 .

Ornstein:1990:HSR

[O W90] Donald S. Ornstein and Benjamin W eiss. Ho w sampling rev eals a

pro cess. A nnals of Pr ob ability, 18(3):905–930, July 1990. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990729 .

P eligrad:1998:BBE

[P el98] Magda P eligrad. On the blo c kwise b o otstrap for empirical pro-

cesses for stationary sequences. A nnals of Pr ob ability, 26(2):877–

901, April 1998. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022855654 .

P eman tle:1990:NUP

[P em90] Robin P eman tle. Noncon v ergence to unstable p oin ts in urn mo dels

and sto c hastic appro ximations. A nnals of Pr ob ability, 18(2):698–

712, April 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990853.

P eman tle:1991:CST

[P em91] Robin P eman tle. Cho osing a spanning tree for the in teger lat-

tice uniformly . A nnals of Pr ob ability, 19(4):1559–1574, Octo-

b er 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990223 .

P eman tle:1992:AIM

[P em92a] Robin P eman tle. Automorphism in v arian t measures on trees. A n-

nals of Pr ob ability, 20(3):1549–1566, July 1992. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989706 .

P eman tle:1992:CPT

[P em92b] Robin P eman tle. The con tact pro cess on trees. A nnals of

Pr ob ability, 20(4):2089–2116, Octob er 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989541 .

P enrose:1992:SMS

[P en92] Mathew D. P enrose. Semi-min-stable pro cesses. A nnals of

Pr ob ability, 20(3):1450–1463, July 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989700 .

P enrose:1996:RMS

[P en96] Mathew D. P enrose. The random minimal spanning tree in

high dimensions. A nnals of Pr ob ability, 24(4):1903–1925, Octo-

b er 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1041903210 .

P enrose:1999:SLL

[P en99] Mathew D. P enrose. A Strong La w for the longest edge of the

minimal spanning tree. A nnals of Pr ob ability, 27(1):246–260, Jan-

uary 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022677261 .

P erkins:1990:PSM

[P er90] Edwin P erkins. P olar sets and m ultiple p oin ts for sup er-Bro wnian

motion. A nnals of Pr ob ability, 18(2):453–491, April 1990. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990841 .

P eskir:1998:OSM

[P es98] Goran P eskir. Optimal stopping of the maxim um pro cess: the

maximalit y principle. A nnals of Pr ob ability, 26(4):1614–1640, Oc-

tob er 1998. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022855875 .

P apamarcou:1991:UCE

[PF91] Adrian P apamarcou and T errence L. Fine. Unstable collectiv es

and en v elop es of probabilit y measures. A nnals of Pr ob ability, 19

(2):893–906, April 1991. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990457 .

Piau:1998:TCL

[Pia98] Didier Piau. Th ´ eor` ame cen tral limite fonctionnel p our une marc he

au hasard en en vironnemen t al ´ eatoire. (F renc h) [F unctional cen-

tral limit theorem for a random w alk in a sto c hastic en vironmen t].

A nnals of Pr ob ability, 26(3):1016–1040, July 1998. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1022855743 .

Pinsky:1987:R TB

[Pin87] Ross G. Pinsky

. Recurrence, transience and b ounded harmonic

functions for diffusions in the plane. A nnals of Pr ob ability, 15

(3):954–984, July 1987. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176992075. See correction [Pin90b ].

Pinsky:1990:ABS

[Pin90a] Ross G. Pinsky

. The asymptotic b eha vior of the solution of the

exterior Diric hlet problem for Bro wnian motion p erturb ed b y a

small parameter drift. A nnals of Pr ob ability, 18(4):1602–1618, Oc-

tob er 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990635 .

Pinsky:1990:CR T

[Pin90b] Ross G. Pinsky

. Correction: Recurrence, transience and b ounded

harmonic functions for diffusions in the plane. A nnals of

Pr ob ability, 18(1):438–440, Jan uary 1990. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990958. See [Pin87].

Pinsky:1993:NAM

[Pin93] Ross G. Pinsky

. A new approac h to the Martin b oundary via

diffusions conditioned to hit a compact set. A nnals of Pr ob ability,

21(1):453–481, Jan uary 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989411 .

Pinelis:1994:OBD

[Pin94] Iosif Pinelis. Optim um b ounds for the distributions of martin-

gales in Banac h spaces. A nnals of Pr ob ability, 22(4):1679–1706,

Octob er 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988477. See correction [Pin99].

Pinsky:1995:L TG

[Pin95] Ross G. Pinsky

. On the large time gro wth rate of the supp ort of

sup ercritical sup er- Bro wnian motion. A nnals of Pr ob ability, 23

(4):1748–1754, Octob er 1995. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176987801 .

Pinsky:1996:TRL

[Pin96] Ross G. Pinsky . T ransience, recurrence and lo cal extinction prop-

erties of the supp ort for sup ercritical finite measure-v alued diffu-

sions. A nnals of Pr ob ability, 24(1):237–267, Jan uary 1996. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1042644715 .

Pinelis:1999:CBB

[Pin99] Iosif Pinelis. Correction: “Optimum b ounds for the distributions

of martingales in Banach sp ac es” [Ann. Probab. 22 (1994), no.

4, 1679–1706; MR 96b:60010]. A nnals of Pr ob ability, 27(4):2119,

Octob er 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022874833. See [Pin94].

Pittel:1993:SRP

[Pit93] Boris Pittel. The “Stable Ro ommates” problem with random pref-

erences. A nnals of Pr ob ability, 21(3):1441–1477, July 1993. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989126 .

Piterbarg:1998:ECI

[Pit98] Vladimir V. Piterbarg. Expansions and con tractions of isotropic

sto c hastic flo ws of homeomorphisms. A nnals of Pr ob ability, 26

(2):479–499, April 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855641 .

Pitman:1999:CMC

[Pit99a] Jim Pitman. Coalescen ts with m ultiple collisions. A nnals of

Pr ob ability, 27(4):1870–1902, Octob er 1999. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022874819 .

Pitman:1999:SSL

[Pit99b] Jim Pitman. The SDE solv ed b y lo cal times of a Bro wnian excur-

sion or bridge deriv ed from the heigh t profile of a random tree or

forest. A nnals of Pr ob ability, 27(1):261–283, Jan uary 1999. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1022677262 .

P ollett:1992:RX Q

[P ol92] P

. K. P ollett. Review: Xiang-Qun Y ang, The Construction The-

ory of Denumer able Markov Pr o c esses. A nnals of Pr ob ability, 20

(1):549–552, Jan uary 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989941 .

P ort:1990:AEE

[P or90] Sidney C. P ort. Asymptotic expansions for the exp ected v ol-

ume of a stable sausage. A nnals of Pr ob ability, 18(2):492–523,

April 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990842 .

P oro d:1996:CPR

[P or96] Ursula P oro d. The cut-off phenomenon for random reflections.

A nnals of Pr ob ability, 24(1):74–96, Jan uary 1996. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1042644708.

P o v el:1997:CLD

[P o v97] T obias P o v el. Critical large deviations of one-dimensional an-

nealed Bro wnian motion in a P oissonian p oten tial. A nnals of

Pr ob ability, 25(4):1735–1773, Octob er 1997. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1023481109 .

P ardoux:1990:SVE

[PP90] Etienne P ardoux and Philip Protter. Sto c hastic V olterra equa-

tions with an ticipating co efficien ts. A nnals of Pr ob ability, 18(4):

1635–1655, Octob er 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990638 .

Pinsky:1993:TR C

[PP93] Mark Pinsky and Ross G. Pinsky . T ransience/recurrence and

Cen tral Limit Theorem b eha vior for diffusions in random tem-

p oral en vironmen ts. A nnals of Pr ob ability, 21(1):433–452, Jan-

uary 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989410 .

P eman tle:1994:DBT

[PP94] Robin P eman tle and Y uv al P eres. Domination b et w een trees and

application to an explosion problem. A nnals of Pr ob ability, 22

(1):180–194, Jan uary 1994. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988855 .

P eman tle:1995:CR W

[PP95a] Robin P eman tle and Y uv al P eres. Critical random w alk in ran-

dom en vironmen t on trees. A nnals of Pr ob ability, 23(1):105–140,

Jan uary 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988379 .

P eman tle:1995:GWT

[PP95b] Robin P eman tle and Y uv al P eres. Galton–W atson trees with the

same mean ha v e the same p olar sets. A nnals of Pr ob ability, 23

(3):1102–1124, July 1995. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988175.

Pisztora:1999:LDP

[PP99] Agoston Pisztora and T obias P o v el. Large deviation principle for

random w alk in a quenc hed random en vironmen t in the lo w sp eed

regime. A nnals of Pr ob ability, 27(3):1389–1413, July 1999. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1022677453 .

P eddada:1991:PCM

[PR91] Sh y amal Das P eddada and Donald St. P

. Ric hards. Pro of of

a conjecture of M. L. Eaton on the c haracteristic function of

the Wishart distribution. A nnals of Pr ob ability, 19(2):868–874,

April 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990455 .

P eddada:1992:APP

[PR92] Sh y amal D. P eddada and Donald St. P

. Ric hards. Ac kno wledg-

men t of priorit y: Pro of of a conjecture of M. L. Eaton on the c har-

acteristic function of the Wishart distribution. A nnals of Pr ob abil-

ity, 20(2):1107, April 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989822 .

Pradeilles:1998:WPR

[Pra98] F r ´ ed ´ eric Pradeilles. W a v efron t propagation for reaction-diffusion

systems and bac kw ard SDEs. A nnals of Pr ob ability, 26(4):

1575–1613, Octob er 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855874 .

Pritc hard:1996:CSR

[Pri96] Geoffrey Pritc hard. On the con v ergence of scaled random sam-

ples. A nnals of Pr ob ability, 24(3):1490–1506, July 1996. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1065725190 .

Pruitt:1990:RER

[Pru90] William E. Pruitt. The rate of escap e of random w alk. A nnals of

Pr ob ability, 18(4):1417–1461, Octob er 1990. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990626.

Resnic k:1996:SOR

[RdH96] Sidney Resnic k and Laurens de Haan. Second-order regular v ari-

ation and rates of con v ergence in extreme-v alue theory . A nnals

of Pr ob ability, 24(1):97–124, Jan uary 1996. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1042644709 .

Reinert:1995:WLL

[Rei95] Gesine Reinert. A w eak La w of Large Num b ers for empirical mea-

sures via Stein’s metho d. A nnals of Pr ob ability, 23(1):334–354,

Jan uary 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988389 .

Remillard:1994:CLI

[Rem94] Bruno Remillard. On Ch ung’s la w of the iterated logarithm for

some sto c hastic in tegrals. A nnals of Pr ob ability, 22(4):1794–1802,

Octob er 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988483 .

Renz:1996:NEC

[Ren96] Joac him Renz. A note on exact con v ergence rates in some

martingale cen tral limit theorems. A nnals of Pr ob ability, 24(3):

1616–1637, July 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1065725195 .

Rev esz:1990:ELD

[Rev90] P

. Rev esz. Estimates of the largest disc co v ered b y a random w alk.

A nnals of Pr ob ability, 18(4):1784–1789, Octob er 1990. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990648 .

Rev esz:1993:CR W

[Rev93] P

. Rev esz. Clusters of a random w alk on the plane. A nnals of

Pr ob ability, 21(1):318–328, Jan uary 1993. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989406 .

Rezakhanlou:1998:LDK

[Rez98] F ra ydoun Rezakhanlou. Large deviations from a kinetic limit.

A nnals of Pr ob ability, 26(3):1259–1340, July 1998. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1022855753 .

Robinson:1990:APS

[RHHQ90] J. Robinson, T. Hoglund, L. Holst, and M. P

. Quine. On ap-

pro ximating probabilities for small and large deviations in R d

.

A nnals of Pr ob ability, 18(2):727–753, April 1990. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990856 .

Rio:1993:SASa

[Rio93a] Emman uel Rio. Strong appro ximation for set-indexed partial sum

pro cesses via KMT constructions I. A nnals of Pr ob ability, 21

(2):759–790, April 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989266 .

Rio:1993:SASb

[Rio93b] Emman uel Rio. Strong appro ximation for set-indexed partial-sum

pro cesses, via KMT constructions I I. A nnals of Pr ob ability, 21

(3):1706–1727, July 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989138 .

Rio:1995:FLI

[Rio95a] Emman uel Rio. The functional la w of the iterated logarithm for

stationary strongly mixing sequences. A nnals of Pr ob ability, 23

(3):1188–1203, July 1995. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988179 .

Rio:1995:MID

[Rio95b] Emman uel Rio. A maximal inequalit y and dep enden t Marcinkiewicz–

Zygm und Strong La ws. A nnals of Pr ob ability, 23(2):918–937,

April 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988295 .

Rob erts:1991:AAB

[Rob91] G. O. Rob erts. Asymptotic appro ximations for Bro wnian motion

b oundary hitting times. A nnals of Pr ob ability, 19(4):1689–1731,

Octob er 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990230 .

Ro c kner:1992:PMB

[Ro c92] Mic hael Ro c kner. On the parab olic Martin b oundary of the

Ornstein–Uhlen b ec k op erator on Wiener space. A nnals of

Pr ob ability, 20(2):1063–1085, April 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989818 .

Ro c ha:1993:ISP

[Ro c93] Am y L. Ro c ha. The infinite secretary problem with recall. A n-

nals of Pr ob ability, 21(2):898–916, April 1993. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989273 .

Roic hman:1996:RR W

[Roi96] Y uv al Roic hman. On random random w alks. A nnals of Pr ob ability,

24(2):1001–1011, April 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1039639375 .

Rosen:1990:R WI

[Ros90a] Ja y Rosen. Random w alks and in tersection lo cal time. A n-

nals of Pr ob ability, 18(3):959–977, July 1990. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990731 .

Rosinski:1990:SRI

[Ros90b] Jan Rosinski. On series represen tations of infinitely divisible

random v ectors. A nnals of Pr ob ability, 18(1):405–430, Jan-

uary 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990956 .

Rosen:1992:ASS

[Ros92a] Ja y Rosen. The asymptotics of stable sausages in the plane. A n-

nals of Pr ob ability, 20(1):29–60, Jan uary 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989917.

Rosen:1992:RL T

[Ros92b] Ja y Rosen. Renormalization and limit theorems for self-

in tersections of sup erpro cesses. A nnals of Pr ob ability, 20(3):

1341–1368, July 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989694 .

Rosen thal:1994:RR C

[Ros94] Jeffrey S. Rosen thal. Random rotations: Characters and ran-

dom w alks on SO(N). A nnals of Pr ob ability, 22(1):398–423, Jan-

uary 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988864 .

Rosinski:1995:SSS

[Ros95a] Jan Rosinski. On the structure of stationary stable pro cesses.

A nnals of Pr ob ability, 23(3):1163–1187, July 1995. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988178 .

Rosinski:1995:RSE

[Ros95b] Jan Rosinski. Remarks on strong exp onen tial in tegrabilit y of

v ector-v alued random series and triangular arra ys. A nnals of

Pr ob ability, 23(1):464–473, Jan uary 1995. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988395 .

Ro y:1990:RSW

[Ro y90] Rah ul Ro y . The Russo–Seymour–W elsh theorem and the equalit y

of critical densities and the “dual” critical densities for con tin uum

p ercolation on R

2

. A nnals of Pr ob ability, 18(4):1563–1575, Oc-

tob er 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990632 .

Rac hev:1991:AID

[RR91] S. T. Rac hev and L. R ¨ usc hendorf. Appro ximate indep endence

of distributions on spheres and their stabilit y prop erties. A nnals

of Pr ob ability, 19(3):1311–1337, July 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990346.

Rosinski:1993:DSF

[RS93] Jan Rosinski and Gennady Samoro dnitsky

. Distributions of subad-

ditiv e functionals of sample paths of infinitely divisible pro cesses.

A nnals of Pr ob ability, 21(2):996–1014, April 1993. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989279 .

Rosinski:1996:SCI

[RS96] Jan Rosi ´ nski and Gennady Samoro dnitsky

. Symmetrization and

concen tration inequalities for m ultilinear forms with applications

to zero-one la ws for L ´ evy c haos. A nnals of Pr ob ability, 24(1):

422–437, Jan uary 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1042644724 .

Rheinlander:1997:PSS

[RS97] Thorsten Rheinl¨ ander and Martin Sc h w eizer. On L

2

-pro jections

on a space of sto c hastic in tegrals. A nnals of Pr ob ability, 25(4):

1810–1831, Octob er 1997. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1023481112 .

Rogers:1991:L TS

[R W91] L. C. G. Rogers and J. B. W alsh. Lo cal time and sto c hastic area

in tegrals. A nnals of Pr ob ability, 19(2):457–482, April 1991. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990435 .

Rota:1997:SIC

[R W97] Gian-Carlo Rota and Timoth y C. W allstrom. Sto c hastic in tegrals:

a com binatorial approac h. A nnals of Pr ob ability, 25(3):1257–1283,

July 1997. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1024404513 .

Rosen:1991:TFR

[R Y91] Ja y Rosen and Marc Y or. T anak a form ulae and renormalization

for triple in tersections of Bro wnian motion in the plane. A nnals

of Pr ob ability, 19(1):142–159, Jan uary 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990538.

SanMartin:1993:ODS

[San93] Jaime San Martin. One-dimensional Stratono vic h differen-

tial equations. A nnals of Pr ob ability, 21(1):509–553, Jan uary

1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989414 .

Sato:1993:CUD

[Sat93] Ken-Iti Sato. Con v olution of unimo dal distributions can pro duce

an y n um b er of mo des. A nnals of Pr ob ability, 21(3):1543–1549,

July 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989129 .

Sam uel-Cahn:1992:DPI

[SC92] Ester Sam uel-Cahn. A difference prophet inequalit y for b ounded

i.i.d. v ariables, with cost for observ ations. A nnals of Pr ob ability,

20(3):1222–1228, July 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989689 .

Sc h urger:1991:ASE

[Sc h91] Klaus Sc h urger. Almost subadditiv e extensions of Kingman’s er-

go dic theorem. A nnals of Pr ob ability, 19(4):1575–1586, Octo-

b er 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990224 .

Sc hinazi:1992:BFE

[Sc h92a] Rinaldo Sc hinazi. Bro wnian fluctuations of the edge for criti-

cal rev ersible nearest-particle systems. A nnals of Pr ob ability, 20

(1):194–205, Jan uary 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989924 .

Sc honmann:1992:BSC

[Sc h92b] Rob erto H. Sc honmann. On the b eha vior of some cellular au-

tomata related to b o otstrap p ercolation. A nnals of Pr ob ability, 20

(1):174–193, Jan uary 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989923.

Sc hneemeier:1993:W CG

[Sc h93a] Wilhelm Sc hneemeier. W eak con v ergence and Gliv enk o–Can telli

results for w eigh ted empirical U -pro cesses. A nnals of Pr ob ability,

21(2):1170–1184, April 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989287 .

Sc hro eder:1993:PCL

[Sc h93b] Carolyn Sc hro eder. I -pro jection and conditional limit theorems

for discrete parameter Mark o v pro cesses. A nnals of Pr ob ability,

21(2):721–758, April 1993. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989265 .

Sc h w eizer:1994:AR V

[Sc h94] Martin Sc h w eizer. Appro ximating random v ariables b y sto c hastic

in tegrals. A nnals of Pr ob ability, 22(3):1536–1575, July 1994. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988611 .

Sc h w eizer:1996:APV

[Sc h96] Martin Sc h w eizer. Appro ximation pricing and the v ariance-

optimal martingale measure. A nnals of Pr ob ability, 24(1):206–236,

Jan uary 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1042644714 .

Sc hied:1997:GAF

[Sc h97] Alexander Sc hied. Geometric asp ects of Fleming–Viot and

Da wson–W atanab e pro cesses. A nnals of Pr ob ability, 25(3):

1160–1179, July 1997. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1024404509 .

Sepanski:1993:ASB

[Sep93] Stev en J. Sepanski. Almost sure b o otstrap of the mean un-

der random normalization. A nnals of Pr ob ability, 21(2):917–925,

April 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989274.

Szczotk a:1990:ASQ

[SK90] W. Szczotk a and F. P

. Kelly

. Asymptotic stationarit y of queues in

series and the hea vy traffic appro ximation. A nnals of Pr ob ability,

18(3):1232–1248, July 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990744 .

Sk ala:1993:EPM

[Sk a93] Heinz J. Sk ala. The existence of probabilit y measures with

giv en marginals. A nnals of Pr ob ability, 21(1):136–142, Jan-

uary 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989396 .

Sudbury:1995:QOC

[SL95] Aidan Sudbury and P eter Llo yd. Quan tum op erators in classi-

cal probabilit y theory: I I. the concept of dualit y in in teracting

particle systems. A nnals of Pr ob ability, 23(4):1816–1830, Octo-

b er 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176987804 .

Slud:1993:MPP

[Slu93] Eric V. Slud. The momen t problem for p olynomial forms in nor-

mal random v ariables. A nnals of Pr ob ability, 21(4):2200–2214,

Octob er 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989017 .

Slud:1994:MRN

[Slu94] Eric V. Slud. MWI represen tation of the n um b er of curv e-crossings

b y a differen tiable Gaussian pro cess, with applications. A nnals

of Pr ob ability, 22(3):1355–1380, July 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988606 .

So w ers:1992:LDR

[So w92] Ric hard B. So w ers. Large deviations for a reaction-diffusion equa-

tion with non-Gaussian p erturbations. A nnals of Pr ob ability, 20

(1):504–537, Jan uary 1992. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176989939.

So w ers:1994:MRD

[So w94] R. B. So w ers. Multidimensional reaction-diffusion equations with

white noise b oundary p erturbations. A nnals of Pr ob ability, 22(4):

2071–2121, Octob er 1994. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176988495 .

So w ers:1995:ITE

[So w95] Ric hard B. So w ers. In termittency-t yp e estimates for some non-

degenerate SPDE’s. A nnals of Pr ob ability, 23(4):1853–1874, Oc-

tob er 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176987806 .

Salzano:1997:SLE

[SS97] Marcia Salzano and Rob erto H. Sc honmann. The second lo w-

est extremal in v arian t measure of the con tact pro cess. A nnals of

Pr ob ability, 25(4):1846–1871, Octob er 1997. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1023481114 .

Salzano:1998:NPC

[SS98] Marcia Salzano and Rob erto H. Sc honmann. A new pro of that for

the con tact pro cess on homogeneous trees lo cal surviv al implies

complete con v ergence. A nnals of Pr ob ability, 26(3):1251–1258,

July 1998. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022855752 .

Salzano:1999:SLE

[SS99] Marcia Salzano and Rob erto H. Sc honmann. The second lo w-

est extremal in v arian t measure of the con tact pro cess I I. A nnals

of Pr ob ability, 27(2):845–875, April 1999. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022677388 .

Sc hec h tman:1998:GMI

[SSZ98] G. Sc hec h tman, Th. Sc hlumprec h t, and J. Zinn. On the Gaus-

sian measure of the in tersection. A nnals of Pr ob ability, 26(1):

346–357, Jan uary 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855422.

Samoro dnitsky:1991:PLS

[ST91] Gennady Samoro dnitsky and Murad S. T aqqu. Probabilit y la ws

with 1-stable marginals are 1-stable. A nnals of Pr ob ability, 19(4):

1777–1780, Octob er 1991. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990235 .

Samoro dnitsky:1993:SMS

[ST93] Gennady Samoro dnitsky and Murad S. T aqqu. Sto c hastic mono-

tonicit y and Slepian-t yp e inequalities for infinitely divisible and

stable random v ectors. A nnals of Pr ob ability, 21(1):143–160, Jan-

uary 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989397 .

Samoro dnitsky:1994:LMI

[ST94] Gennady Samoro dnitsky and Murad S. T aqqu. L ´ evy measures of

infinitely divisible random v ectors and Slepian inequalities. A nnals

of Pr ob ability, 22(4):1930–1956, Octob er 1994. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176988490 .

Stafford:1990:PPC

[Sta90] Seth Stafford. A probabilistic pro of of S.-Y. Cheng’s Liouville The-

orem. A nnals of Pr ob ability, 18(4):1816–1822, Octob er 1990. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990651 .

Stacey:1996:EIP

[Sta96] A. M. Stacey

. The existence of an in termediate phase for the

con tact pro cess on trees. A nnals of Pr ob ability, 24(4):1711–1726,

Octob er 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1041903203 .

Steif:1991:STB

[Ste91a] Jeffrey E. Steif. Space-time Bernoullicit y of the lo w er and up-

p er stationary pro cesses for attractiv e spin systems. A nnals

of Pr ob ability, 19(2):609–635, April 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990444.

Steinebac h:1991:SLS

[Ste91b] Josef Steinebac h. Strong la ws for small incremen ts of renew al pro-

cesses. A nnals of Pr ob ability, 19(4):1768–1776, Octob er 1991. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176990234 .

Steif:1994:TV A

[Ste94] Jeffrey E. Steif. The threshold v oter automaton at a critical p oin t.

A nnals of Pr ob ability, 22(3):1121–1139, July 1994. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988597 .

Steinsaltz:1999:LCI

[Ste99] Da vid Steinsaltz. Lo cally con tractiv e iterated function systems.

A nnals of Pr ob ability, 27(4):1952–1979, Octob er 1999. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1022874823 .

Sto c kbridge:1990:T

A Cb

[Sto90a] Ric hard H. Sto c kbridge. Time-a v erage con trol of martingale prob-

lems: A linear programming form ulation. A nnals of Pr ob ability, 18

(1):206–217, Jan uary 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990945 .

Sto c kbridge:1990:T

A Ca

[Sto90b] Ric hard H. Sto c kbridge. Time-a v erage con trol of martingale prob-

lems: Existence of a stationary solution. A nnals of Pr ob ability, 18

(1):190–205, Jan uary 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990944 .

Stong:1995:ER W

[Sto95a] Ric hard Stong. Eigen v alues of random w alks on groups. A nnals of

Pr ob ability, 23(4):1961–1981, Octob er 1995. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176987811 .

Stong:1995:ENR

[Sto95b] Ric hard Stong. Eigen v alues of the natural random w alk on the

Burnside group B (3, n). A nnals of Pr ob ability, 23(4):1950–1960,

Octob er 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176987810 .

Stong:1995:R W G

[Sto95c] Ric hard Stong. Random w alks on the groups of upp er trian-

gular matrices. A nnals of Pr ob ability, 23(4):1939–1949, Octo-

b er 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176987809 .

Stric k er:1990:VPP

[Str90] C. Stric k er. V aleurs prises par les martingales lo cales p ositiv es con-

tin ues ´ a un instan t donn ´ e. (F renc h) [V alues tak en b y lo cal p ositiv e

con tin uous martingales at a giv en instan t]. A nnals of Pr ob ability,

18(2):626–629, April 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990848 .

Stute:1991:CS

[Stu91] Winfried Stute. Conditional U -statistics. A nnals of Pr ob ability,

19(2):812–825, April 1991. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990452 .

Stute:1994:SPM

[Stu94] Winfried Stute. U -statistic pro cesses: A martingale approac h.

A nnals of Pr ob ability, 22(4):1725–1744, Octob er 1994. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988480 .

Sturm:1998:DPH

[Stu98] K. T. Sturm. Diffusion pro cesses and heat k ernels on metric

spaces. A nnals of Pr ob ability, 26(1):1–55, Jan uary 1998. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1022855410 .

Sudbury:1990:BAP

[Sud90] Aidan Sudbury

. The branc hing annihilating pro cess: An in-

teracting particle system. A nnals of Pr ob ability, 18(2):581–601,

April 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990846.

Sun:1993:TPM

[Sun93] Jia y ang Sun. T ail probabilities of the maxima of Gaussian random

fields. A nnals of Pr ob ability, 21(1):34–71, Jan uary 1993. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989393 .

Steif:1999:ENF

[SvdB99] J. E. Steif and J. v an den Berg. On the existence and nonex-

istence of finitary co dings for a class of random fields. A nnals

of Pr ob ability, 27(3):1501–1522, July 1999. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022677456 .

Sheeh y:1992:UDC

[SW92] Anne Sheeh y and Jon A. W ellner. Uniform Donsk er classes of func-

tions. A nnals of Pr ob ability, 20(4):1983–2030, Octob er 1992. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176989538 .

Seth uraman:1996:CL T

[SX96] Sunder Seth uraman and Lin Xu. A cen tral limit theorem for

rev ersible exclusion and zero-range particle systems. A nnals of

Pr ob ability, 24(4):1842–1870, Octob er 1996. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1041903208 .

Shor:1991:MGM

[SY91] P

. W. Shor and J. E. Y ukic h. Minimax Grid matc hing and

empirical measures. A nnals of Pr ob ability, 19(3):1338–1348,

July 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990347 .

Shao:1996:W CW

[SY96] Qi-Man Shao and Hao Y u. W eak con v ergence for w eigh ted empiri-

cal pro cesses of dep enden t sequences. A nnals of Pr ob ability, 24(4):

2098–2127, Octob er 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1041903220 .

Shepp:1992:NCE

[SZ92] Larry A. Shepp and Ofer Zeitouni. A note on conditional ex-

p onen tial momen ts and Onsager–Mac hlup functionals. A nnals

of Pr ob ability, 20(2):652–654, April 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989796 .

Sznitman:1999:LLN

[SZ99] Alain-Sol Sznitman and Martin Zerner. A La w of Large Num-

b ers for random w alks in random en vironmen t. A nnals of Pr ob-

ability, 27(4):1851–1869, Octob er 1999. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1022874818 .

Szczotk a:1992:DFL

[Szc92] Wladysla w Szczotk a. A distributional form of Little’s la w in hea vy

traffic. A nnals of Pr ob ability, 20(2):790–800, April 1992. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989806 .

Sznitman:1993:BSA

[Szn93] Alain-Sol Sznitman. Bro wnian surviv al among Gibbsian traps.

A nnals of Pr ob ability, 21(1):490–508, Jan uary 1993. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989413 .

Sznitman:1995:CVR

[Szn95] Alain-Sol Sznitman. Crossing v elo cities and random lattice ani-

mals. A nnals of Pr ob ability, 23(3):1006–1023, July 1995. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988172 .

Sznitman:1996:DFL

[Szn96] Alain-Sol Sznitman. Distance fluctuations and Ly ap ouno v exp o-

nen ts. A nnals of Pr ob ability, 24(3):1507–1530, July 1996. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1065725191 .

Sznitman:1997:CPE

[Szn97] Alain-Sol Sznitman. Capacit y and principal eigen v alues: the

metho d of enlargemen t of obstacles revisited. A nnals of

Pr ob ability, 25(3):1180–1209, July 1997. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1024404510.

T oth:1996:GRK

[T´ ot96] B´ alin t T´ oth. Generalized Ra y–Knigh t theory and limit theorems

for self-in teracting random w alks on Z

1

. A nnals of Pr ob ability, 24

(3):1324–1367, July 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1065725184 .

T ouati:1990:LFD

[T ou90] Ab derrahmen T ouati. Loi fonctionnelle du logarithme it ´ er ´ e p our

les pro cessus de Mark o v recurren ts. (F renc h) [F unctional la w of

the iterated logarithm for recurren t Mark o v pro cesses]. A nnals

of Pr ob ability, 18(1):140–159, Jan uary 1990. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990942 .

T o wghi:1995:SIP

[T o w95] Nasser T o wghi. Sto c hastic in tegration of pro cesses with finite

generalized v ariations. I. A nnals of Pr ob ability, 23(2):629–667,

April 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988282 .

T rib e:1992:BSN

[T ri92] Roger T rib e. The b eha vior of sup erpro cesses near extinction. A n-

nals of Pr ob ability, 20(1):286–311, Jan uary 1992. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176989927 .

T uero:1993:SCR

[T ue93] Araceli T uero. On the sto c hastic con v ergence of represen tations

based on W asserstein metrics. A nnals of Pr ob ability, 21(1):72–85,

Jan uary 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989394 .

T urkman:1990:SRP

[TW90] K. F. T urkman and A. M. W alk er. A stabilit y result for the

p erio dogram. A nnals of Pr ob ability, 18(4):1765–1783, Octo-

b er 1990. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990647.

T ak eda:1997:AP A

[TZ97] Masa y oshi T ak eda and T usheng Zhang. Asymptotic prop erties of

additiv e functionals of Bro wnian motion. A nnals of Pr ob ability,

25(2):940–952, April 1997. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1024404425 .

Uc hiy ama:1998:WTR

[Uc h98] K^ ohei Uc hiy ama. Wiener’s test for random w alks with mean zero

and finite v ariance. A nnals of Pr ob ability, 26(1):368–376, Jan-

uary 1998. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022855424 .

V uolle-Apiala:1994:IET

[V A94] J. V uolle-Apiala. It^ o excursion theory for self-similar Mark o v pro-

cesses. A nnals of Pr ob ability, 22(2):546–565, April 1994. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176988721 .

V anZandt:1993:HMF

[V an93] Timoth y V an Zandt. The Hausdorff metric of σ -fields and the

v alue of information. A nnals of Pr ob ability, 21(1):161–167, Jan-

uary 1993. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176989398 .

V anderb ei:1995:PF C

[V an95] Rob ert J. V anderb ei. A probabilistic form ula for the conca v e

Hull of a function. A nnals of Pr ob ability, 23(4):2014–2021, Oc-

tob er 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176987813 .

v andenBerg:1997:CMC

[vdB97] J. v an den Berg. A constructiv e mixing condition for 2-D Gibbs

measures with random in teractions. A nnals of Pr ob ability, 25

(3):1316–1333, July 1997. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1024404515.

v anderV aart:1996:NDC

[vdV96] Aad v an der V aart. New Donsk er classes. A nnals of Pr ob ability, 24

(4):2128–2140, Octob er 1996. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1041903221 .

V erzani:1995:SPS

[V er95] John V erzani. Slo w p oin ts in the supp ort of historical Bro wnian

motion. A nnals of Pr ob ability, 23(1):56–70, Jan uary 1995. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988376 .

V erzani:1996:CHP

[V er96] John V erzani. On the con v ex h ull of planar Bro wnian snak e. A n-

nals of Pr ob ability, 24(3):1280–1299, July 1996. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1065725182 .

V eretennik o v:1999:LD A

[V er99] A. Y u. V eretennik o v. On large deviations in the a v eraging princi-

ple for SDEs with a “full dep endence”. A nnals of Pr ob ability, 27

(1):284–296, Jan uary 1999. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022677263 .

Vitale:1996:WF G

[Vit96] Ric hard A. Vitale. The Wills functional and Gaussian pro cesses.

A nnals of Pr ob ability, 24(4):2172–2178, Octob er 1996. CODEN

APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1041903224 .

V anDenBerg:1994:DPS

[VM94] J. V an Den Berg and C. Maes. Disagreemen t p ercolation in the

study of Mark o v fields. A nnals of Pr ob ability, 22(2):749–763,

April 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988728 .

V oit:1997:R CG

[V oi97] Mic hael V oit. Rate of con v ergence to Gaussian measures on n-

spheres and Jacobi h yp ergroups. A nnals of Pr ob ability, 25(1):

457–477, Jan uary 1997. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1024404296 .

W ang:1991:SIC

[W an91a] Gang W ang. Sharp inequalities for the conditional square func-

tion of a martingale. A nnals of Pr ob ability, 19(4):1679–1688, Oc-

tob er 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990229 .

W ang:1991:CPC

[W an91b] Y. H. W ang. A comp ound P oisson con v ergence theorem. A nnals

of Pr ob ability, 19(1):452–455, Jan uary 1991. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990555 .

W ang:1995:DSS

[W an95a] Gang W ang. Differen tial sub ordination and strong differen tial sub-

ordination for con tin uous-time martingales and related sharp in-

equalities. A nnals of Pr ob ability, 23(2):522–551, April 1995. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988278 .

W ang:1995:ABL

[W an95b] Jia-Gang W ang. The asymptotic b eha vior of lo cally square

in tegrable martingales. A nnals of Pr ob ability, 23(2):552–585,

April 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988279 .

W ang:1997:SEL

[W an97] F eng-Y u W ang. Sharp explicit lo w er b ounds of heat k ernels. A n-

nals of Pr ob ability, 25(4):1995–2006, Octob er 1997. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1023481118 .

W ang:1999:HIL

[W an99] F eng-Y u W ang. Harnac k inequalities for log-Sob olev functions

and estimates of log-Sob olev constan ts. A nnals of Pr ob ability,

27(2):653–663, April 1999. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022677381.

W atkins:1996:RBR

[W at96] Joseph C. W atkins. Review of “L e ctur es on R andom Evolu-

tions,” b y Mark A. Pinsky . A nnals of Pr ob ability, 24(3):1647–1652,

July 1996. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1065725198 .

W ein traub:1991:SEP

[W ei91] Keith Stev en W ein traub. Sample and ergo dic prop erties of

some min-stable pro cesses. A nnals of Pr ob ability, 19(2):706–723,

April 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990447 .

W en:1990:RED

[W en90] Liu W en. Relativ e en trop y densities and a class of limit theorems of

the sequence of m-v alued random v ariables. A nnals of Pr ob ability,

18(2):829–839, April 1990. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1176990860 .

Wic k:1990:DSR

[Wic90] W. Da vid Wic k. Diffusion in a singular random en vironmen t.

A nnals of Pr ob ability, 18(1):50–67, Jan uary 1990. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990937 .

Wihstutz:1997:BRB

[Wih97] V olk er Wihstutz. Bo ok review of “Markov Chains and Sto chastic

Stability” b y S. P

. Meyn and R. L. Tw eedie. A nnals of Pr ob ability,

25(3):1536–1540, July 1997. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1024404525 .

Winkler:1990:DIF

[Win90] William E. Winkler. On Dykstra’s iterativ e fitting pro cedure.

A nnals of Pr ob ability, 18(3):1410–1415, July 1990. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1176990752 .

W o o dro ofe:1990:NR T

[W o o90] Mic hael W o o dro ofe. On the nonlinear renew al theorem. A nnals of

Pr ob ability, 18(4):1790–1805, Octob er 1990. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990649 .

W o o d:1992:BMF

[W o o92] G. R. W o o d. Binomial mixtures and finite exc hangeabilit y . A nnals

of Pr ob ability, 20(3):1167–1173, July 1992. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176989684 .

W u:1994:LDM

[W u94a] Liming W u. Large deviations, mo derate deviations and LIL for

empirical pro cesses. A nnals of Pr ob ability, 22(1):17–27, Jan-

uary 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988846 .

W u:1994:ABT

[W u94b] Y adong W u. Asymptotic b eha vior of the t w o lev el measure branc h-

ing pro cess. A nnals of Pr ob ability, 22(2):854–874, April 1994. CO-

DEN APBY

AE. ISSN 0091-1798 (prin t), 2168-894X (electronic).

URL http://projecteuclid.org/euclid.aop/1176988733 .

W u:1995:MDD

[W u95] Liming W u. Mo derate deviations of dep enden t random v ari-

ables related to CL

T. A nnals of Pr ob ability, 23(1):420–445, Jan-

uary 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988393. See correction [W u99].

W u:1999:CBD

[W u99] L. W u. Correction: “Mo der ate deviations of dep endent r andom

variables r elate d to the CL

T” [Ann. Probab. 23 (1995), no. 1, 420–

445; MR 96f:60047]. A nnals of Pr ob ability, 27(4):2122–2123, Oc-

tob er 1999. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022874832. See [W u95].

W uthric h:1998:SBT

[W ¨ ut98] Mario V. W ¨ uthric h. Sup erdiffusiv e b eha vior of t w o-dimensional

Bro wnian motion in a P oissonian p oten tial. A nnals of Pr ob ability,

26(3):1000–1015, July 1998. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1022855742.

W ehr:1998:A GF

[WW98] Jan W ehr and Jung W o o. Absence of geo desics in first-passage

p ercolation on a half-plane. A nnals of Pr ob ability, 26(1):358–367,

Jan uary 1998. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1022855423 .

Xia:1994:W CM

[Xia94a] Aih ua Xia. W eak con v ergence of Mark o v pro cesses with ex-

tended generators. A nnals of Pr ob ability, 22(4):2183–2202, Oc-

tob er 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988499 .

Xiang:1994:LLK

[Xia94b] Xiao jing Xiang. A la w of the logarithm for k ernel quan-

tile densit y estimators. A nnals of Pr ob ability, 22(2):1078–1091,

April 1994. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988741 .

Xiao:1995:DR G

[Xia95] Yimin Xiao. Dimension results for Gaussian v ector fields and

Index-α stable fields. A nnals of Pr ob ability, 23(1):273–291, Jan-

uary 1995. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176988387 .

Y aguc hi:1990:EAN

[Y ag90] Hirotak e Y aguc hi. En trop y analysis of a nearest-neigh b or attrac-

tiv e/repulsiv e exclusion pro cess on one-dimensional lattices. A n-

nals of Pr ob ability, 18(2):556–580, April 1990. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1176990845 .

Y aguc hi:1991:APE

[Y ag91] Hirotak e Y aguc hi. Ac kno wledgmen t of priorit y: En trop y analy-

sis of a nearest-neigh b or attractiv e/repulsiv e exclusion pro cess on

one-dimensional lattices. A nnals of Pr ob ability, 19(4):1822, Oc-

tob er 1991. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1176990238.