A Complete Bibliograph y of Publications in

A nnals of Pr ob ability (2000–2009)

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 July 2020

V ersion 1.04

Title w ord cross-reference

(1 + 1) [CD08, CD09a]. (1 + β ) [MP03b]. (A, Ψ) [Sta03]. (α, d, 1) [BB00]. 0

[BR07b, CJ01, CD09b]. 1 [BR07b, BJ02]. 17 [P et08]. 2

[GKLZ01, HM08, J´ ar03, PV03]. [0, 1] [K¨ os04].

d

[Mus06].

p

[MR08].

4

[SS05].

6

[Bef04]. α [GW08, Ros00].

¯

R d

[Eri00]. C [0, 1] [LdH01]. C

1+γ

[BB08].

·/GI /1 [MP03a, Pra03]. δ [Zam03]. δ > 3 [Zam03]. d ≥ 3 [Jan98, Jan02].

d ≥ 5 [AF02]. ℓ n

p

[BGMN05]. g [CCD05]. H = 1/4 [NR09]. H >

1

4

[Un t09].

H

−1

[Set03]. H ≥

1

4

[GR V03]. L [Mor09]. L

1

[Gol07]. L

2

[DGM09, GHT03, JK08, MR05b]. L

1

[GMZ03]. L

p

[ISdlP03]. m

[Che03, HH03, Hw a03]. Z [T ar04]. Z

2

[P et08]. Z d

[A

ˇ

C07, AD04, AF06, CI02, L

Y03]. -N [BL01]. n [DPR07]. ∇

φ

[GOS01]. p

[AZ00, BKL02, DH01, KW00, Man04, Pic08]. Φ [Sam00]. r [HP07]. σ

[BPR08]. SLE(κ, ρ) [Dub05]. t [HW04a, MS01a]. T , T

−1

[KS03]. U

[AL08, BJZ09, Gad05, GKLZ01, HW04b, KN00b, LZ00]. ε [BS06]. Z

[BL07, Sud00].

1

-adics [AZ00]. -ary [Hw a03]. -ball [BGMN05]. -Bessel [Zam03]. -b ounded

[DGM09]. -b ounds [ISdlP03]. -dep enden t [HH03]. -dimensional

[CD08, CD09a]. -exp ectation [CCD05]. -fields [BPR08]. -fold [Che03].

-harmonic [KW00]. -mixing [Sam00]. -mo v abilit y [BS06]. -norm

[GMZ03]. -p oin t [HP07]. -rev ersal [Mor09]. -SLE [GW08]. -small [GHT03].

-solutions [MR05b]. -spin [BKL02]. -stable [Ros00, MP03b]. -Statistic

[MS01a]. -statistics [AL08, BJZ09, Gad05, GKLZ01, HW04b, KN00b, LZ00].

-sup erpro cess [BB00]. -sup erpro cesses [Sta03]. -v alued [K¨ os04].

-v ariation [DH01, Man04, Pic08].

1A [Ano04e, Ano04k]. 1B [Ano04f, Ano04l].

Ab elian [MRS02]. Absolute [CFT

+

04, DS01, Mat03, NS06, T ol00].

absorbing [Ber07]. across [BDM08a, Sep05]. Addenda [T ol03]. additional

[ADI06]. Additiv e [KX02, Ber01, Che07a, Che07b, KXZ03, MW00, Mei06,

O’C00, SS03, Set00, Set06, Y an07]. Additivit y [Chi01]. adhesion [LS05].

adics [AZ00]. affine [DL06]. Aggregation [LS05, KS08a]. aging

[FIN02, FM08]. Airy [AvM05, H¨ ag08, Joh05]. al ´ eatoires [F er03]. Algebraic

[Ric04]. allelic [Ber09]. allo cations [HP05]. almost [BR05a, CC06b, MN09].

Along [DM02a, A

T03]. amenabilit y [HSS00]. American [EM08]. analysis

[BF08, DPRZ00, Lia04, Bel02]. Analytic [F

GP05, Kri09, Un t09, dJ03].

Anc hored [CPP04]. Anderson [BK01, GKM07, KLMS09]. animals

[DGK01, Ham06, Har08]. Ann. [Ano03b, Ano03c, Ano03d, Ano03f, Ano03g,

Ano03h, Ano04e, Ano04f, Ano04k, Ano04l]. Annals

[Ano02b, Ano02c, Ano03e, Ano03i]. Annealed [T al07, AMR05].

annihilating [BQ06, Ste01]. Anomalous [Owh03]. ANO V A [P ec04].

An ticipated [PY09]. an ticipating [CFV07]. App ell [Sur00]. application

[W an04, EM08, F ou02]. Applications

[P en01, BE04, Bro07, CC06b, CFV07, DE00, DGW04, F uh02, HMPW08,

HH03, Ho c09, P en05, Pia04, RS06b, SY08, W an07]. Approac h

[Ay02, Chi01, BGMN05, BDLP09, CHS03, F uh02, KZ08, MZZ08, P an03, Pic08].

Appro ximate [vdB08, CP07a]. appro ximated [Jia06]. Appro ximation

[PV01, BM02a, BR02, Cha08, CS04, CX04, Cri03, Deh00, FS03, Gol07, Jar06,

KN00b, LO

V02, PV03, PV05, P el08, RR09, Ro o03]. appro ximations

[AL05a, BN04, BJP00, BJZ09, BC08, CL06, HMY04, Kal08, WW04].

arbitrary [KN00b, V ol01]. arcs [Cro09]. Arctic [Joh05]. area [LLQ02].

areas [Ken07]. argumen ts [T ol00]. ary [Hw a03]. assignmen t [T al03a].

asso ciated [AZ00, Bal05, BDT09a, DFT02, KSdH09, ST03a, SU08].

asso ciation [KW07]. asymmetric [Ber04, BLM09, FM07, Sep01, SS03].

Asymptotic [AL05a, AR00, BHM08, GPY06, KvdB00, Lee01, Li04, MR07,

Nou08, NR09, Ste01, GK06, JJM03]. asymptotically [CL06]. Asymptotics

[KL05, T ol00, AMR05, BMP07, B

´

C02, CG06, Che04, DNW04, Ec k05, GMS07,

GS00, HMPW08, Jan06, KM02, LP04b, NP09b, SY08, Szn08, Zha00].

A ttracting [Lim03, L

T07]. attraction [Gau08]. attractiv e [BGRS06].

attractiv eness [Pra03]. aux [F er03]. Auxiliary [Del04]. a v alanc he [BF09].

a v erage [BQ06]. a v erages [Eri00, PT02]. Av eraging

[DK08, Gui03, Pia04, Maa01]. a v oiding [Har08]. a w a y [FS05].

Bac kw ard [Kob00, P op07, BDLP09, F uh02, FT04, MZZ08, PY09]. Bak

[MZ03]. ball [BGMN05, Che03]. Ballistic [Sab04, Go e08, RAS07, Szn03].

balls [DL05, GHT03, SS02]. Banac h

[AL05a, DL05, EK01, LLQ02, vNVW07]. barriers [FS05]. Barycen ters

[AL05b]. based [NR

T03]. basin [Gau08]. b e [Jia06]. b ead [Bou09b].

Beha vior [Kos01, BL01, EK04a, EL05, GdH07, HR03, HL07, Kue00, Li04,

MZ03, MR07, Nou08, NR09, T an06]. Beha viors [DM02a, Bou09b]. b eliefs

[Mei06]. Bellman [KS06]. Belyi [Gam06]. Bernoulli

[CI02, GM07, HL01, Tim06b]. Berry [JWZ00, NP09b]. Berry-Ess ´ een

[JWZ00]. Bessel [PR03, Zam03]. Beta [BBS07]. Beta-coalescen ts [BBS07].

Bet w een [GMdB99, DSV09, GMdB03, Sam04]. bi [BMW08]. bi-P oisson

[BMW08]. biasing [GX06]. Bibliograph y [Ano09a]. big [DDS08].

big-jump [DDS08]. bijectiv e [HL05]. Binary [PW09, Puh00]. binomials

[Mat03]. bipartite [MM07]. Birkhoff [CHS03]. Birth [BX01]. Birth-Death

[BX01]. blo c k [Bro05]. Blo c k age [Bah04]. blo c king [BM02b]. Blo w

[DdB05, Mue00]. Blo w-up [DdB05]. Board

[Ano09c, Ano09d, Ano09e, Ano09f, Ano09g]. b o dy [F un04a]. Boltzmann

[Jan01]. b ond [CI02, H¨ ag01]. Bo olean [Gou08, P en01]. Bo otstrap

[BBM09]. Bo otstrapping [MS01a]. Borel [CS08, Da v01, EK07]. b ound

[JWZ00, Szn09]. b oundaries [BDM08a]. Boundary [KW02, Mar01, AF03,

BLM09, Ber07, CL06, CZ09, DeB04, Joh05, PS07, Sam04, T an06, W at07].

Bounded [BK01, BJ02, DeB04, DGM09, MNV09]. Bounds

[BJP00, DG01, Bal06, Bru03, CSS00, DL08, Don04, Gol07, GM06, ISdlP03,

Mat06, Mor09, SS03, dlPKL04]. Branc hing

[Dyn01, PS01, ABR09, A

GKV05, AZ00, BZ07, BGT07, BQ06, CP07b, Cri03,

DEF

+

02, EK04b, Gan00, GK03a, HS09, Pia04, Pia05, Roi07]. breaking

[T al00c]. Bridge [T ol02, CJ01, PY01, Sim02, T ol00, T ol03]. bridges

[A T03, Ber01, Zam03]. Bro wnian

[ABK06, Aid04, AZ01, A

T03, BDS01, BC03, BB08, BN06, BSC03, BTV08,

BCL01, BC01, BCS04, BK04, BC08, CJ01, Che03, CDP00, CP05, Cro09,

DM02a, DFM02, DD01, DPRZ00, Duq09, DvZ05, FS05, FX01, FINR04,

F un04a, F un04b, GHT03, GR

V03, Hai05, HW09, Hsu03, HS04, HN05, HNS09,

JS08, Ken07, KM05a, KM02, LM05, LR02, Lee01, Li03, LS04b, MM03,

MM06, MP03b, Nou08, NR09, NR

T03, PP07, Pin09, PY01, PW05, Sim02,

SS08, T al01b, T al07, T ol00, T ol02, T ol03, Un t09]. Bro wnian-time [AZ01].

Bryc [MS02]. Bulk [Qua06]. Burgers [RS06b]. Burkholder [JX03].

Burkholder/Rosen thal [JX03].

Cahn [DZ07]. Calculus

[AMN01, AL04, CFKZ08, CFKZ12, CFV07, Tin05, TV09, Un t09]. Cameron

[F er03, Li04]. can [Jia06]. canonical [AL08, GKLZ01]. Can telli [Da v01].

capacities [MM05]. Capacit y [KX05]. cards [CV06]. Carleman

[CP07a, dJ03]. Carleman-t yp e [CP07a]. Carne [Mat06]. case

[Mar04b, NR09, P el08]. catalysts [DFM00]. Catalytic

[FX01, DEF

+

02, DFM02, GdH06]. Cauc h y [BL09, MNV09, Mik00, Zan02].

cell [CS05, HRS04]. cen tered [DL05, Mat06]. Cen tral

[BV07, BV08, GMdB03, HH04, LP09, MW00, NP05, PU06, Set00, Set06, BS07,

Bob04, DM02b, GX06, HW04a, MP00, P en05, SY08, Sos00, GMdB99, P en01].

certain [Ber01, ST03a]. Cha ^ ınes [BL01, BL07]. c hain

[Bro07, KP03, LP01, Mor09, Pia05]. Chains

[KW02, BL01, BL07, BvdHK07, KM04, KS08a, MW00, Sam00, vH09].

c hamp [Han07]. c hange [Jan98, Jan02]. c hanges [FHY04, Hw a03]. c haos

[JPX07, LR06]. c haoses [Lat06]. c haotic [GY06a]. c haracteristic

[NY05, Sep05, TT

A05]. c haracteristics [T

A03]. Characterization

[BLM02, FINR04, HZ04, HL05, RA05, EK06, GKM07, Goz09, HH03, HNS09].

c haracterizations [CFY06]. Chasing [SS02]. Cheeger [CW00a]. c hemical

[Bis04, GM07]. Cherv onenkis [T al03b]. Cho quet [CCD05]. c hordal

[Zha08a]. circle [BA04, JS08, Joh05]. circular [FS05]. cities [KLMS09].

claims [MS00]. Clark [Zha09]. Class

[Szn01, A

T00, BPR04, CG06, El 07, ET02, FP05, Lim03, SS03, vdB08].

classes [Mik00, Nis00, Nis07, T al03b]. Classical

[BG05, DH01, Bou09a, CS08, GKLR03, Sos00]. Classification

[MS04a, MS01b]. Closures [CM05]. CL

T [BS04, BZ07]. clumping [DFM02].

Cluster [EK01, HJL02, CIV08, CG00, JMP00b, WZ08]. Clusters

[BCL01, Bar04, J´ ar03, MR04, Tim06b]. Coagulation [F un04b, DFT02].

coalescence [LR04a, LR20]. Coalescen t [MS01b]. coalescen ts

[BBS07, Ber01]. coalescing [DEF

+

00, KvdB00, Ste01]. co ding [KS03].

co efficien t [Jar06, LO

V02]. co efficien ts [Ans05, Del04, MPS06, Y an02].

co existence [CS09]. cohomologies [L ´ ea05]. cohomology [L ´ ea05]. coin

[LPP01]. Coincidence [Flu08]. com binations [Ev a09]. com binatorial

[ABT00, Sos00]. common [LM09]. Comm unicativ e [DG01]. compact

[BSC03, Bou09a, CS08, KP03, Lia04, Sos00, Sza06]. Comparison

[BR07a, Jia02b]. Comparisons [JT03]. comp eting [AA09, RA05].

Comp etition [FP05]. complacency [dTP07]. complete [FM08, LST07].

complex [BAP05, CP07a, El 06, El 07]. Complexit y [Da v01]. comp onen t

[DK08, H¨ ag01]. comp onen ts [KMN06]. Comp ortemen t [BL01].

comp osition [GP05]. comp ositions [GPY06, PW09]. Comp ound

[BM02a, Ro o03]. concen trated [Mat03]. Concen tration

[BGR02, Bob04, BLM03, GK06, KR05, KR08, Sam00, Sim02, Bob03, Goz09,

HM04, Mar04b, Mas00, P an03]. condidtioned [Duq03]. condition

[BCS

+

05, CW00b, MP00, P op07, RR09, W u06]. Conditional

[Bou09a, Chi01, KSS01, BR07b, CS02, DM02b, Lig00, SSK06, vH09].

Conditioned [Ran07, CJ01]. Conditioning [Bau04]. conditions

[Aba04, AF03, BDR09, DM02b, FIZ07, LZ00, T al03b, vdVvZ05]. Confidence

[Pia05]. configuration [COP06]. Conformal [Ken00, LSW04]. conjecture

[Man06]. connected [Zha08b]. Connection [AZ01, KvdB01].

connectivities [Ale01, CIV08]. conserv ation [BJ02]. Conserv ativ e

[DZ07, AD01, Bah04, L

Y03]. consistency [GKZ04]. Consisten t [HW09].

constan t [Mor06]. Constan ts [HJL02, Mas00, SZ03]. Constrained

[ABD01a, ABD01b, FS05]. constrain ts [AB06]. Constructiv e [BL07].

Constructiv es [BL07]. consumption [K

ˇ

Z03]. Con tact

[CD09b, Lal99, PS01, Bro07, CS09, HL00, Lal02, MS09]. Con ten ts

[Ano02a, Ano02b, Ano02c, Ano03a, Ano03f, Ano03g, Ano03h, Ano03i,

Ano04k, Ano04l, Ano04g, Ano04h, Ano04i, Ano04j, Ano05g, Ano05h, Ano05i,

Ano05j, Ano05k, Ano05l, Ano06g, Ano06h, Ano06i, Ano06j, Ano06k, Ano06l,

Ano07g, Ano07h, Ano07i, Ano07j, Ano07k, Ano07l, Ano08g, Ano08h, Ano08i,

Ano08j, Ano08k, Ano08l, Ano09j, Ano09k, Ano09l, Ano09m, Ano09n, Ano09o].

Con tin uit y [DS01, LiS09, CFT

+

04, EK07, MR08, NS06]. con tin uous

[BKMS04, BBS07, BTV08, BvdHK07, GKLR03, HP02, Jan06].

con tin uous-time [BvdHK07]. Con tin uum

[DEF

+

00, Duq05, HMPW08, Jon01, Rez01, Gou08, HPW09, KMN06, PW09].

Con tin uum-sites [DEF

+

00]. con tour [Duq03]. Con tours [FF

G01].

con traction [NR04]. con tractiv e [Bro03]. con trol

[AB06, F uh02, KS06, KZ08]. con trolled [DK07]. Con troller [KS01].

Con troller-and-Stopp er [KS01]. con v erge [CDP00, CP05, MM03].

Con v ergence

[BR04, CDMF09, DH01, Hw a03, Jeg04, L

Y03, Mou02, T ur07, BJ02, BL05,

CC06a, Cri03, El 06, FIN02, FINR04, Gad05, GL02, HW04a, HH03, HZ00,

HP07, HS09, LdH01, Nis00, Nis07, NP09a, P ` en04, PvZ04, SS05, Sin08, T al00a].

con v ex [BDT09a, BJP00, BL09, EK04a, EM08, Kue00, Li03, SY08].

con v olution [DL06, FK07]. Corner [P et08]. Correction

[ABD01a, FK02, GMdB03, Lal02, LP03, Jan98, Jan02, LR20]. corrections

[Ale01]. correlation [KvdB01]. correlations [Ale01, Har08]. cost

[DGW04, K¨ os04]. cost-information [DGW04]. coun table [BHM08].

coun ter [Eng02]. coun ter-example [Eng02]. coun terexample [BZZ06].

Coun ting [Ben08]. coupled [BA04, BKMS04]. Coupling [Ken07, CW00b].

co v ariance [BS04, BMP07, BAP05, El 07]. co v ariances [Han07].

co v ariations [GR

V03]. co v ered [DPR07]. co v ering [JS08]. Co xeter

[Ev a09]. Cram ´ er [JSW03]. Cram ´ er-t yp e [JSW03]. criteria [CW00a].

criterion [Go e08]. Critical [BC04, CD01, Gol05, HSvdH03, Mou02, NP08,

Nol08, Puh00,

ˇ

Spa09, CD09b, DSV09, HS09, JvdB03, Kur09, Mue00, NR09].

Criticalit y [A

GKV05, Ham06]. Crofton [CS05]. crossing

[CL06, DM07, JvdB03]. crossings [KL06b, Sez07]. crystal [CP00]. crystals

[CD01]. cub e [CG06]. cubic [HZ04, Nou08]. curren t [Sep05]. curv ature

[ST03b, Stu02]. Curv e [DM07]. curv es [Bef08]. Cutoff [F ou02]. cyclic

[L ´ ea05, PT04]. Cyclically [FX01]. cylinders [Szn08, Szn09].

D [BJ02, HM08, J´ ar03]. damp ed [Gau08]. dans [BL06, Han07]. Darling

[CSW03a]. Da wson [Kal08]. Death [BX01]. Deca y

[Har08, Ale01, Ale04, MR04]. dec ks [CV06]. Decomp osition [Ros00, EM08].

decomp ositions [EDP08, KM04, P ec04]. decorrelation [P ` en04].

Dedication [Ano09b]. defined [Aid04, Col06, Ev a09]. definite [KSdH09].

definition [NY05]. deformation [CDMF09]. degenerate [BBC07, NR04].

degenerating [DeB04]. degree [CD09b, Pit08]. dela y [HMY04].

delo calization [ESY09]. densities [GM06, Zam04]. Densit y

[F ou02, Bal06, BvdHK07, GMZ03, GKZ04, GN09, KvdB00, LM05, Ste01].

dep endence [BGT07, CS04, KLNS07, Sur00]. dep enden t

[BZ07, Bro05, BCS04, HH03, KR08, Mar04b, W u07]. dep osition [BRASS07].

depth [MM03]. deriv ativ e [AZ01]. deriv ativ es [DN07]. deriv ed [GPY06].

Derrida [T al00b]. desymmetrization [KN00b]. Determinan tal

[Sos02, Bro05]. determinan ts [ST03a]. Determinate [dJ03]. determined

[JM04]. Deviation [BET99, Chi01, BET02, CL06, CS00, DNW04, EK04a,

F en06, Hou02, Kue00, LM09, dA04]. Deviations [DG01, GLC04, T al01b,

ABK06, AD09, BA04, BC04, BCR05, BGR02, BLM09, BDM08b, CD01,

CR04, CLL04, Che05b, Che07a, Che07b, DGZ04, DDS08, GM07, Gui03,

HS04, IR05, JK08, JSW03, KdHvdH03, KM05b, Mat03, V ar08, Yil09].

Diaconis [SY05]. Diameter [NP08, DGM09]. Difference [K¨ os04].

Differen t [W an09b, Zha08c]. Differen tial

[Lee01, AF03, BBC07, BDLP09, CR07, DLS03, FIZ07, F uh02, FT04, GK03b,

Hai05, Jac04, KZ08, Kob00, PY09, P op07, Zan02]. Diffusion

[ABD01a, ABD01b, Che05a, FK99, FK02, KS01, PV01, CCL

+

09, CR04,

CS00, DK07, GK03a, Gui03, HR03, Jar06, KS08a, LO

V02, OB09, Owh03,

PV03, PV05, Qua06, Sez07, Sin08, Zha00, vRS09]. diffusion-limited

[KS08a]. Diffusions

[Pin01, BR05b, DN07, DeB04, DGW04, Ec k05, F en06, FIN02, FHY04, Go e08,

GdH07, HS04, IPW09, KS08b, Lo w09, MR03, MS04a, Pic00, vdVvZ05].

diffusiv e [CY06, P el08, SS03]. diluted [HSS00]. dimension [AF02, Bef08,

FIN02, F un04b, Goz09, Jan98, Jan02, KX05, Kur09, MS04b, Sep01].

dimensional

[A T00, Bah04, BGRS06, BS04, BN06, BSC03, Ber08, BDG01, BLM02,

BM02b, BF09, BP01, BDM08b, CD08, CD09a, COP06, CLL04, Da v06, F uh02,

H¨ ag01, HSvdH03, HZ00, Jar06, JvdB03, KS03, KS08a, KdHvdH03, LO

V02,

LS05, Lo w09, MS04a, MR09, MS09, PZ09, SS03, Sep05, vdB08]. dimensions

[BBM09, BK02, Bef04, BL05, DSV09, DPRZ06, Hin08, RS06b]. dimer

[Bou09b, BdT09b]. d’information [BL06]. d’in v ariance [Maa01]. Directed

[CY06, HS09, Mar04a]. direction [RAS07]. directions [Zha08c]. Diric hlet

[CR07, DMWZZ04, Gam06, Hsu03, LR04b, PW09, W an04]. disc [DPR07].

disconnection [Szn08, Szn09]. discon tin uous [CS00, IR05]. Discrete

[BC08, HMY04, Ale02, Da v06, GX06, HMPW08, H¨ ag08, LST07, SS04, Szn08,

Szn09]. Discrete-time [HMY04]. discretization [JJM03]. disorder

[CY06, GT09, Qua06, Sab04]. disordered [Ald07, HS09]. disp ersion

[CSS00]. Distance [GMdB99, BKS03, Bis04, GM07, GMdB03, Mar04b].

Haar [Bou09a]. half [AZ01, T al00b]. half-deriv ativ e [AZ01]. half-spaces

[T al00b]. Hamilton [F en06]. Hamiltonian [BG02a, DK08]. Hammersley

[CG05, CG06, Gro01]. Hank el [BDJ06]. Haploid [MS01b]. Harmonic

[SS05, BDG01, CD01, KW00, Pic00]. Harnac k [W an07]. harness [BMW08].

Hausdorff [Bef04, Cro09, KX05, W at07]. Head [HL01]. heads

[BL06, HP05]. heads-or-tails [BL06]. Heat

[DS01, BCS04, BQ06, MR04, Mue00, MPS06, Sw a07, W an04]. hea vy

[KM05b, MRS00]. hea vy-tailed [KM05b, MRS00]. hedging [

ˇ

CK07].

heigh ts [PY01]. Hermitian [RS06a]. Hess [W an09b]. heuristic [TT

A05].

hidden [Bro07]. Hiding [RSW09]. High [T al02, Ber08, HSvdH03, T al03a].

high-dimensional [Ber08, HSvdH03]. higher [BL05, Ric04]. higher-order

[Ric04]. Hilb ert [BDT09a, BB00, F en06, FT04, Zha00]. Hilliard [DZ07].

Hitting [AD04, AF06, DMZ06, DN08, HL

V05, Mer08, Aba04, KL05].

Ho effding [Ben04, EDP08, P ec04]. Hoffmann [KN00a]. H¨ older [Mik00].

holding [DGZ04]. holes [Ben08]. holonom y [A

T03]. Homogeneous

[KW02, Lal99, Lal02]. homogenization [Del04, Owh03]. honeycom b

[BdT09b]. Hopfield [T al00a]. horizon [FT04]. h ulls [SY08]. Hurst

[GR V03, Un t09]. Hydro dynamic [Kos01, Jan98, Jan02]. h ydro dynamics

[Bah04, BGRS06]. Hyp erb olic [D

W02, Ber06, DN04, DL04, MN09, Sim02].

h yp ergeometric [LR04b]. h yp ergraphs [Gol05]. h yp ergroups [HL03].

h yp erplane [HRS04]. h yp o elliptic [Pic00].

I.I.D [AD02, Eri00, K¨ os04]. i.i.d.Random [Sc h01]. IBM [A

V00]. IBS

[A V00]. ID [Ro y07]. iden tically [BPR04]. iden tifiable [Gol05]. iden tities

[Sos00]. Ignato v [SYY02]. I I [Rez01, Ric04, ST03a, dA04]. I I.

[BCS

+

05, F un04b]. I I I. [BR05b]. immigration [Roi07, Sta03]. Immortal

[Pia04]. Improp er [KSS01, SSK06]. Impro v ed [Mor09]. impro v emen t

[KN00a]. Incipien t [J´ ar03]. including [vdB08]. incomplete [K

ˇ

Z03].

increasing [Pin07]. incremen ts [Ber01, DE00, Gan00]. indep endence

[L W00]. indep enden t

[AF06, B

´

C02, BR02, BBLM05, DL08, HMS01, Jia06, JSW03, LP09, Sep05].

index [GR

V03]. Indexed [BET99, BET02, BL01, BL07, Jia02a]. Index ´ ees

[BL01, BL07]. indices [CL06]. inequalities [Ada06, Aid04, ABS04, Ben04,

BGR02, BL09, BLM03, BBLM05, CW00a, DPP02, DGW04, GK06, Goz09,

Ho c09, Hou02, JX03, JPX07, KR08, K¨ os04, L

YZ04, Mas00, O’C00, P an03,

Ric04, Sam00, T al00a, T al00c, W an04, W an09b, W u06, dlPKL04]. inequalit y

[DP05, KvdB01, KN00a, PU05, Rei03, Ros06, Sta00, W an07]. infection

[KS05]. Infinite [FT04, AD01, BSC03, BGT07, BDM08b, FMR09, F uh02,

H¨ ag01, HJ08, J´ ar03, LST07, LiS09, MRS02, RS06b, SH08, WZ08]. infinitely

[BG05, EK06, HH03, Hou02]. infinit y [Hsu03]. Influence [GG06a].

Information [Ay02, DSV03, ADI06, BL06, DGW04].

Information-Geometric [Ay02]. inhomogeneous [DK07, FIN02, Mus06].

initial [Bau04, HP02]. inno v ations [KM05b]. inradius [CS05]. insiders

[ADI06]. insurance [EM08]. in teger [B

´

C02]. In tegral

[T ol02, LM05, PTT06, T ol00, T ol03]. in tegrals [HL07, Kry01, NP09a, NP05].

in tegrand [CHS03]. In tegrated [GHT03, Che03]. In tegration

[FR02, LR02, Zam03, Pic08, vNVW07]. in teracting

[ABK06, BR05b, BS06, F un04a, F un04b, GdH07, Sud00]. in teraction

[CD08, CD09a]. in teractions [BR05b, CD01, JT03]. In terface [GOS01].

in terfaces [FP05]. In terior [BDS01]. in terlacemen ts [Szn09].

In termittency [GdH06, GKM07]. In ternal [GQ00]. In tersecting

[T al00b, PP07]. in tersection

[BC04, BCR05, BPR08, Che04, HN05, KM05a, KM02]. in tersections

[Che05b]. in terv al [BJ02, PvZ04]. in terv als [Pia05]. In trinsic [KS08b].

In v ariance [FK99, FK02, MM07, Bal05, BR05a, HPW09, Ken00, LSW04,

MN09, PU05, RAS07, W u07, Maa01]. In v arian t [AD02, DLS03, Lal99, L

T09,

Pin01, AF04, A

G05, BF09, DMWZZ04, HP05, JMP00b, Lal02, RA05].

In v asion [A

GdHS08, DSV09]. in v erse [HLP08]. In v erses [Win02].

In v ersion [ST01]. in v estmen t [K

ˇ

Z03]. In vited [HN01]. in v olving [KN00b].

irregular [R

T07, Y an02]. irregularit y [MP03b]. irrelev an t [GT09]. Ising

[CP00, HSS00, HZ00, vdB08]. Isop erimetric [HJL02, ABS04, W an04].

Isop erimetry [MR04, Zeg01]. Isotropic [AE00, DL04]. issue [Ano09i]. It^ o

[Bal06, GR

V03]. Iterated [EK01, BK02, BC04, Che04, Che05b, Che07a,

Che07b, Deh00, GS00, HH04, ZW08, dlPKL04].

J [Ano09a, Get09]. J. [Y or09]. jac kknife [Rei03]. Jacobi [F en06]. jeu

[BL06]. Join t [BvdHK07, AvM05]. Jørgensen [KN00a]. Jump

[F ou02, DFT02, DDS08]. jumps [BDP08, IPW09, Nis00, Nis07]. June

[Y or09].

K-pro cesses [FM08]. Kac [COP06, F ou02, Jan01]. Kakutani [PvZ04].

Kaplan [DE00]. Kauffman [LP04a]. Kernel [DS01, GKZ04, MR04].

k ernels [BB01, HW09]. Kerstan [Ro o03]. Khoshnevisan [Man06]. Kiefer

[Deh00]. killed [MS04a]. kinematic [T a y06, T

A09]. Kinzel [KKT02].

Kirkpatric k [Han07, T al00c, T al02]. Knigh t [EKM

+

00]. Kolmogoro v

[BDT09a, Da v01, DD01, F uh02, RS06b]. Krein [DvZ05].

L [Ano09a, Get09, MR08, Y or09]. lab eled [CD06]. lace [BCS

+

05, HSvdH03].

ladder [MR05a]. Langevin [Ber07]. Laplace [AL05a, ST01, Xio04].

Laplacian [CD08, CD09a]. Large

[ABK06, BCR05, BET99, BDM08b, CR04, Che07a, Chi01, CS00, DGZ04,

DDS08, DNW04, DG01, F en06, GLC04, GM07, IR05, JK08, KdHvdH03,

KM05b, Kue00, T al01b, V ar08, Yil09, BS04, BMP07, BA04, BC04, BGR02,

BLM09, BET02, BDJ06, CS05, CDMF09, CD01, CLL04, CZ04, DPR07,

El 07, Ja j03, JSW03, KL06a, LZ00, MM05, MS09, Pin07, RA03, T ol00, dA04].

large-dimensional [BS04]. largest

[BAP05, CDMF09, El 06, El 07, JMP00b, W an09a]. Late [DPRZ06]. lattice

[Ald07, Ale01, Ale04, AD01, DGK01, Ham06, Har08]. lattices [AKPR04].

La w [BK02, EK01, MZ01, ZW08, Ale01, BDP08, BDM08a, BJ02, CD09b,

Che04, Che05b, CZ04, DMWZZ04, ESY09, GS00, Ja j03, LZ00, MM05, Mas04,

Pin07, RA03, SZ04]. La ws [Da v01, DG01, BC04, BR07b, Che07a, Che07b,

DE00, DS05, GPY06, GQ02, HP02, KL06a, L

W00, dlPKL04, vdB08]. leading

[HW04a, RA05]. Leb esgue [HHP06]. Lemmas [Da v01]. length [LM06].

Lenses [BK04]. LER

W [Zha08b]. Lev el [KX02, Sez07]. lev el-crossings

[Sez07]. lev els [BN04]. Levin [LP04a]. L ´ evy

[AE00, AD09, BR07a, BDP08, BDM08a, CC06a, Che07b, DM02c, Don04,

GW08, HL07, Jac04, Ken07, KX02, KXZ03, KX05, LLQ02, Lia04, MR08,

NS06, Sin08, SU08, Win02, Zan02, IPW09]. L ´ evy-driv en [IPW09]. Lie

[Lia04]. liftings [MMS04]. ligh t [IPW09]. lik e [CJ01,

ˇ

Spa09]. LIL

[AL08, CKL00, EL05, GKLZ01]. Limit

[BKMS04, BPR04, CS05, CG04, CG08, GMdB99, GQ02, KKT02, Kos01,

MM06, MZ03, P en01, Rez01, Sc h01, Sos02, A

ˇ

C07, BS07, BV07, BV08, Bob04,

Bou09b, BDLP09, CD06, DM02b, DE00, Duq03, Duq05, El 07, ET02, Eri00,

FM08, F un04a, F un04b, GMdB03, GN09, GX06, GKLR03, HW04a, Han07,

HH04, HRS04, HJ08, Jac04, Jan98, Jan02, LP09, MW00, MP00, NR04, NP05,

PU06, P ` en04, P en05, SY08, Set00, Set06, SH08, Sos00, T

A09]. limite

[Han07]. limited [KS08a]. Limiting [Ber08, Mar04a]. Limits

[ABT00, BCL01, Lo w09, CD09a, FK07, KLNS07, PZ09, Zha08b]. Lindeb erg

[Cha06]. Linear [AF03, CSS00, KS01, BS04, Bry01, DL04, Ev a09, LR06,

LP09, MS02, MS04b, PU06, Sos00]. linearit y [RR09]. Linearization

[Ans05]. Lines [DM02a]. Lipsc hitz [FIZ07, HH04, MPS06]. Lipshitz

[CR04]. Lo cal [BC01, CD06, DL08, EK04b, H¨ ag08, HJ08, BC04, BCR05,

BvdHK07, CJ01, Che04, CS04, Che07a, Che07b, EK07, GR

V03, HN05, Jeg04,

Kal08, KM05a, KM02, MR03, MR08, Mas04, Sos00]. lo calization

[FIN02, SZ07]. lo cally [Bal06, Bro03]. Log [W an09b, Sta00, Xio04].

log-Laplace [Xio04]. Log-Sob olev [W an09b, Sta00]. Logarithm

[EK01, BK02, BC04, Che04, Che05b, Che07a, Che07b, GS00, Mas04, ZW08,

dlPKL04]. Logarithmic [DP05, ADI06, ABT00, Maa01, Ros06].

logarithmique [Maa01]. Logistic [AD02]. Long

[A G05, BK01, Sur00, Bis04, BGT07, CD01, GdH07, KLNS07, Sam04].

Long-range [A

G05, Sur00, Bis04, CD01, KLNS07]. long-time [GdH07].

longest [LM09]. Lo op [BdT09b, DS01, AKPR04, LSW04, Li04].

lo op-erased [LSW04]. Loss [FF

G01, BL06]. Lotk a [CP05]. lo w

[Pit08, Sab04]. Lo w er [Bal06, FK07, GM06, LS04a]. lo w est [JvdB03].

Ly apuno v [BG02a, Flu08].

magnitude [HMS01]. Ma jorizing [T al01a, Bed06]. Mallia vin

[Bel02, TV09]. manifold [Bau04]. manifolds [AE00, DLS03, GK03a, T

A03].

man y [Jia06]. map [KLRS07, MM06]. mappings [HH04]. Maps

[AD02, BA04, MM07, Pic00]. mark ets [K

ˇ

Z03]. Mark o v

[Bro07, BL01, BL07, BDJ06, BvdHK07, CC06a, CFT

+

04, CFY06, CFKZ08,

CFKZ12, DL06, DFT02, Dyn01, EKM

+

00, EK07, Erh04, ES03, EW06, JK08,

KW02, KM04, KS08a, KP03, LP01, Maa01, Man04, MW00, O’C00, Pia04,

PR03, Sam00, T ur07, vH09]. Mark o vian [DKL08]. Mark o vianit y [BFR09].

marriage [HHP06]. Martin [F er03, Li04]. Martingale

[Hin08, KZ08, PTT06, WW04, DGM09, GR02, HP02, HS09, JMP00a, KR08,

MZZ08, SS02, Stu02]. martingales [Dub05, HNS09, Nis00, Nis07, Ran07].

mass [L

T09]. mass-stationarit y [L

T09]. matrices [BS04, BAP05, BG05,

BDJ06, CDMF09, CS08, El 06, El 07, ESY09, Ev a09, Kri09, LP09, Wie00].

Matrix [DG01, BMP07, BS07, GMS07, HLP08, Jia06, RS06a].

Matrix-V alued [DG01]. Max [EM08, KSdH09]. Max-Plus [EM08].

max-stable [KSdH09]. Maxima [CL06, Jia02a, DGK01, FS03, KR05].

maximal [AL04, PU05, SY08, She06]. maximizing [SZ04]. Maxim um

[BDG01, Kur09, DM07, Gan00, HP02, LM06, MRS00, dTP07]. Mean

[BDLP09, Kry01, Mat03, BM02b,

ˇ

CK07, KR05, ST03b]. Mean-field

[BDLP09]. mean-v ariance [

ˇ

CK07]. Means [LR04b, CG04, Mat03].

Measure

[AZ00, DS01, Mar04b, Pin01, AF04, BDJ06, Cro09, DEF

+

02, DPRZ00, Duq09,

GR02, HP07, HM04, JT03, KS08b, LP01, LM05, Sam00, She06, W at07, vRS09].

Measure-V alued [Pin01, AZ00, HP07, KS08b]. Measures

[BET99, HLP08, Lal99, Zeg01, AKPR04, A

G05, AL05b, AD01, AF02, Bed06,

BJP00, BB01, BL09, BET02, Bou09a, BLM02, BM02b, BL05, CP07a, FHY04,

GG06a, HL05, HL00, IJS04, JMP00b, KLR04, Lal02, L

T09, RA05, T al01a,

W u06, dJ03]. Measuring [HMS01, KXZ03]. mec hanical [LST07]. media

[BDR09, W an07]. medium [Br ´ e02, DFM02, GdH06]. Meier [DE00].

melting [L

V06]. mem brane [Kur09]. memory [HO07, Sam04].

memoryless [Erh04]. merge [DMWZZ04]. metastable [Ec k05]. Metho d

[BX01, BJ02, BLM03, Cha08, CX04, GK03b, KR08, NR04, NP09b, RR09,

Ro o03, Tin05, Un t09]. metho ds [Ric04]. metric [P ` en04, Stu02].

microscopic [L

V06]. Mills [A

T03]. Milstein [HMY04]. Minima [ABR09].

Minimal [HS09, LPS06, GR02, Tim06a]. minimally [Mat03]. minim um

[HP02]. Mink o wski [HL00]. mixed [PT02]. Mixing

[Ale04, Aba04, BN04, CZ04, MP00, Mor09, NP08, RA03, Sam00]. Mo del

[BK01, BCL01, GOS01, HJL02, T al02, Z¨ ah01, BRASS07, Bou09b, BdT09b,

BQ06, CP00, CG00, DL03, DS05, FMR09, FM08, GKM07, Gou08, GTW02,

HSS00, Han07, Jan01, KW07, KKT02, KvdB00, KdHvdH03, KLMS09, Kur09,

L V06, LP04a, LM06, MRS02, MZ03, Mer08, Sep05, SY05, T al00a, T al00c,

W an09a, COP06]. mo d ` ele [Han07]. mo deled [MS00]. Mo dels

[MS01b, P en01, Rez01, Ale01, A

ˇ

C07, Bis04, Bou09b, BKL02, CIV08, CD09a,

CCL

+

09, CDP00, CP05, DEF

+

00, GT09, GG06b, GMS07, HMPW08,

HSvdH03, HJ08, JS08, Lig00, Mar04a, NR

T03, PT07, vdB08]. Mo derate

[Che05b, Che07b, EK04a, Gui03, HS04, BGR02, CL06]. mo duli [MR08].

mo dulus [GQ02]. Momen t

[Ada06, BBLM05, L

YZ04, A

T00, GLC04, HLP08, KL06b, LST07, dlPKL04].

Momen t-en trop y [L

YZ04]. momen ts [Lat06, T al00a]. monotone [Ros06].

monotonic [GG06a]. Monotonicit y [FM01, Lig00, BDR09]. Motion

[BDS01, FX01, T al01b, BC03, BB08, BN06, BC01, BCS04, BC08, Che03,

CDP00, CP05, Cro09, DFM02, DPRZ00, Duq09, DvZ05, FS05, GR

V03,

Hai05, Hsu03, HN05, HNS09, JS08, Ken07, LM05, Li03, LS04b, MP03b,

Nou08, NR09, NR

T03, Pin09, T al07, Un t09, F un04a]. Motions

[Lee01, BSC03, GHT03, HW09, Jeg04, Zan02]. mo v abilit y [BS06].

mo v emen t [HS07]. mo ving [KS05, PT02]. mo y ennisation [Maa01]. m ulti

[FM07]. m ulti-t yp e [FM07]. m ultidimensional

[CL06, CP07b, GY06a, Ken07, P ` en04, RAS07, dJ03]. m ultifractal

[DPRZ00, KM05a]. m ultilinear [ISdlP03]. Multiple

[P ` en04, AFR

T08, LR04b, NP09a, NP05, PT07]. m ultiplicativ e

[CR04, DdB05]. m ultit yp e [CG00, CS09, Roi07]. Multiv ariable [CP07a].

Multiv ariate [P en05, RR09]. m utations [Ber09]. Mutually [DEF

+

02].

N [DL03]. Na vier [AF04, HM08, MR05b]. near [T ur07]. Nearest

[Mou02, Har08, KMN06, Puh00]. nearest-neigh b or [Har08, KMN06].

Necessary [DM02b, LZ00, vdVvZ05, Aba04]. negativ e

[BDP08, DGK01, KSdH09, Sin08]. neigh b or [Har08, KMN06]. Neigh b oring

[Tim06b]. net [SS08]. Net w ork [FF

G01]. net w orks [AFR

T08]. neutral

[Ber09]. No [T´ ot01, Ano02b, Ano02c, Ano03b, Ano03c, Ano03d, Ano03e,

Ano03f, Ano03g, Ano03h, Ano03i, Ano04e, Ano04f, Ano04k, Ano04l, BDP08].

noise [CR04, DL04, DdB05, LR04a, LR20, Mue00, NV00, R

T07]. Non

[DG01, CR04, MPS06, RS06a]. Non-Comm unicativ e [DG01].

non-Hermitian [RS06a]. non-Lipsc hitz [MPS06]. non-Lipshitz [CR04].

nonattractiv e [KKT02, Sud00]. Noncen tral [NP09a]. Noncomm utativ e

[JX03, Ran07]. noncon v ex [dA04]. noncorrelated [Bob04].

Nondifferen tiabilit y [SZ03]. Nonhomogeneous [PS01, Pia05].

nonin tersecting [BS07]. Nonlinear [F uh02, Stu02, BM02c, DdB05, Gau08].

nonlo cally [Sza06]. nonlogarithmic [EK04a, Kue00]. nonmeasurable

[BR04]. nonn ull [BAP05]. nonp ositiv e [Stu02]. Nonsemimartingales

[CR07]. nonsmo oth [DI08]. Nonstandard [SH08]. Nonsymmetric

[Win02, KS08b]. Non tangen tial [T an06]. non unimo dular [Tim06c].

Non uniqueness [AD02]. non univ ersalit y [CDMF09]. nonzero

[BM02b, SS04]. nonzero-sum [SS04]. Norm [DH01, GMZ03]. Normal

[CS04, BJZ09, Cha08, CHS03, Gol07, RR09]. normalized

[BGR02, Bob04, CSW03a, CSW03b, JSW03, MM06, dlPKL04]. normally

[Pin09]. normals [Jia06]. Norms [Sc h01, GLSW02, Set03]. Note

[ABD01a, Jan02, Bru03, Man06, Roi07]. Notes [BN06]. Null [Sam05].

n um b er [KL06b]. n um b ers

[CZ04, Ja j03, KL06a, LZ00, MM05, Pin07, RA03].

oblique [DI08]. observ ations [K¨ os04, P ec04]. obstacle [BE04]. obstacles

[AMR05]. o ccupancy [DNW04]. Occupation

[CLL04, Zam04, Ber04, BZ07, BB00, CS00, DPRZ00, JK08]. Ocone [Zha09].

o dds [Bru00, Bru03]. ODEs [FR02]. One [Bro05, MZ01, A

T00, Bah04,

BGRS06, BLM02, BM02b, BF09, Bru00, COP06, FIN02, F un04b, KS03,

KS08a, KdHvdH03, LS05, Lo w09, MS04a, PZ09, Sep01, SS03, Sep05, vdB08].

One-dep enden t [Bro05]. one-dimensional

[A T00, Bah04, BGRS06, BLM02, BM02b, BF09, COP06, KS03, KS08a,

KdHvdH03, LS05, Lo w09, MS04a, PZ09, SS03, Sep05]. op en [EK04a, Kue00].

op erator [AL04]. op erators [Sta00]. Optimal

[Ald07, HL01, K

ˇ

Z03, Bru03, F uh02]. Optimization [Jon01, BE04]. optional

[SYY02]. options [EM08]. order

[DL04, EM08, GKLZ01, GMS07, Jan98, Jan02, Ric04, Sep05]. orien ted

[AHR09, WZ08]. Orlicz [GLSW02]. Ornstein [CI02, LiS09]. orthogonal

[Ans05, Jia06, SU08]. orthogonalit y [HZ04]. oscillatory [Jan06]. other

[BL09,

ˇ

Spa09, Zan02]. o v erlap [PT07]. Ov ersho ot [DM02c]. o v ersho ots

[CC06a].

pac king [Duq09]. pairs [RR09]. P aley [DvZ05]. P alm [CX04, HL05].

P ap er [HN01, MS02, Nis07]. P arab ola [BDS01]. P arab olic

[BK01, DMZ06, FS05, GKM07, KLMS09, Mik00, R

T07]. parameter [Mue00].

parameters [TV09]. partial [CSW03b, DLS03, GK03b, Jia02a, Kob00].

P article [Mou02, AA09, BGRS06, BJ02, BS06, BQ06, Cri03, FS04, L

Y03,

Puh00, RA03, RA05, Sud00]. particles

[ABK06, CG06, FP05, F un04a, F un04b, SS03]. partition [Ber09, GY06b].

partitions [DEF

+

00, HPW09]. parts [Zam03]. P assage

[BDM08a, HN01, LP92, BKS03, HZ00, LP03, SZ03, YZ06]. P ath

[KM04, CJ01, CFV07, DKK04, Un t09]. paths [ABK06, Aid04, BSC03].

P ath wise [BBC07, BM02c, BB08, MPS06]. patterns [AD04]. P aul [Bel02].

PCR [Pia04]. PDE [AZ01, BFR09]. PDES

[Del04, AvM05, A

T00, BM02c, GM06, R

T07]. p eculiar [PS07]. P eierls

[FF G01]. P eng [CCD05]. P ercolation

[ABS04, HN01, Jon01, LP92, P en01, Tim06c, A

GdHS08, BBM09, Bar04,

BKS03, Bis04, BS06, CI02, CPP04, DSV09, FMR09, GM07, Gou08, H¨ ag01,

HSvdH03, Har08, HZ00, J´ ar03, JvdB03, KvdB01, LP03, Mar04a, MR04,

Nol08, P en05, P et08, Pit08,

ˇ

Spa09, SZ03, Tim06b, YZ06, vdB08]. p erio dic

[CC06b, Del04]. p erio dogram [MRS00]. p erm utation [Wie00].

p erm utations [Pin07]. p erp etual [Owh03]. p erp etuities [GM00]. P erron

[O’C00]. p ersp ectiv es [MR03]. P erte [BL06]. P erturbation [Sep01].

P erturbations [BG02a]. Phase

[BAP05, GdH07, HJL02, LPP01, T al02, Hw a03]. phenomenon [HM04].

ph ylogenetic [HMPW08]. pile [BL06]. Pinc hing [ES03]. Pinned [DS01].

Pinning [CD08, CD09a, GT09]. Planar

[BDS01, MZ01, BR05a, Ben08, LSW04, MM07, Nol08, Zha08b]. plane

[DEF

+

02, Sim02]. pla y er [SS04]. pluriharmonic [T an06]. Plus [EM08].

PNG [H¨ ag08]. P oincar ´ e [Aid04, BL09, T

A09, W u06]. P oincar ´ e-t yp e

[BL09]. P oin t

[Sos02, Erh04, HSvdH03, HL05, HP07, Mer08, PS07, RA03, ST03a].

p oin t-shifts [HL05]. p oin ts [AFR

T08, DPRZ00, DPRZ06, Eri00, KM02,

Kue00, MP03a, PP07, Pra03, SY08, T ar04, T ur07, YZ06]. P oisson

[BN04, BM02a, BR02, BMW08, CS05, CX04, DMWZZ04, Gam06, Gou08,

HHP06, HL01, HRS04, JS08, PV01, PV03, PV05, PW09, Ro o03, Zha09].

P oissonian [Ro y07]. p olygonal [GG06b]. p olymer [BTV08]. p olymerase

[Pia05]. p olymers [CY06, HS09]. p olynomial [Ale02, HL03]. p olynomials

[Ans05, CC06b, HZ04, SU08]. p olytop es [BV07, BV08, Rei03]. P opulation

[MS01b, Ber09, BG02b, CCL

+

09, KS05]. p orous [BDR09, W an07]. p ortfolio

[EM08]. p osedness [RS06b]. p osition [HS09]. P ositiv e

[ABD01a, ABD01b, KW07, Sc h01, CC06a, KS08a, Sam05]. P ositivit y

[F ou02]. P oten tial [BK01, DN04, T al01b, Get09, Sin08, T al07]. p oten tials

[Flu08, HS04, KS08b, PR03]. P otts [KW07]. p our [Han07, Maa01]. P o w er

[Ale01, DS05, BDM08a, CD09b, GLC04]. P o w er-la w [Ale01]. Pragmatic

[Ay02]. Precise [Ec k05, GS00]. predicting [dTP07]. Prediction [HL03].

Preface [Ano09i]. Princip es [Maa01]. Principle [BET99, Chi01, FK99,

FK02, Bal05, BA04, BR05a, BET02, Cha06, Gui03, MN09, PU05, RAS07].

principles [Maa01, MM07, W u07]. priori [AKPR04]. Probab

[Ano02b, Ano02c, Ano03b, Ano03c, Ano03d, Ano03e, Ano03f, Ano03g,

Ano03h, Ano03i, Ano04e, Ano04f, Ano04k, Ano04l]. Probabilistic

[NR T03, BGMN05, Get09, T an06]. Probabilities

[DL05, AR00, CL06, Che03, EK04a, KM05b, Kue00, LS04a]. Probabilit y

[AD02, Da v01, Pin01, CG08, IJS04, MMS04, Mer08, MS00, PP07, Ric04].

Problem [Gro01, BDT09a, GLC04, GQ00, KS08a, L

V06, LST07, LP04b,

MZZ08, Mik00, PS07, T al03a]. problems

[BE04, CZ09, DNW04, Hsu03, MNV09]. pro cedure [KN00b, PvZ04].

Pro cess [Gro01, Lal99, PS01, AHR09, AR00, AD04, BRASS07, BM02a,

Ber04, BDP08, BLM09, Ber07, BGT07, BF09, Bro07, BMW08, CG05, CG06,

CLL04, CX04, CS09, DFT02, Duq03, EW06, GMZ03, Jar06, Joh05, KS03,

KXZ03, KL06b, Lal02, LO

V02, LR04b, Mas04, MS00, Mor06, Sep01, Set00,

Set03, Set06, SU08, Zan02]. Pro cesses

[ABD01a, ABD01b, BET99, BX01, DM02c, DH01, DG01, AMN01, F ou02,

KX02, Mar01, MS01b, Win02, Aba04, AvM05, A

GKV05, AZ00, AZ01, A

G05,

Ans05, AE00, AD09, Bal06, BCR05, BGR02, BR07a, BDM08a, Ber09,

BET02, BLM02, BM02b, BL05, BMMS06, Bro05, BK03, CC06a, CD09b,

CKL00, CFT

+

04, CFY06, Che07a, Che07b, CFKZ08, CFKZ12, CS00, Col06,

CR07, CSW03b, DL06, DN08, DE00, Deh00, Don04, DK07, DSV03, EKM

+

00,

EK06, EK07, EK04b, Erh04, ES03, FS03, FM07, FM08, GY06a, Get09,

GK06, GK03a, GW08, H¨ ag08, HP07, HW04b, HL07, IR05, JT03, JJM03,

JK08, Jan98, Jan02, KX05, KR05, LLQ02, LS04a, Lia04, LiS09, LP04b,

Maa01, Man04, MM03, MR08, Mas00, MS09, NS06, O’C00, OB09, P an03].

pro cesses [PTT06, PU06, Pia04, Pia05, PT04, Puh05, Roi07, Ro y07, Sam04,

Sam05, Sam00, SY08, SS03, Stu02, Sza06, T

A09, T ur07, WW04, W u04,

Y an07, Zha00, ZW08, dlPKL04, vH09]. pro cessus [Maa01]. pro duct

[DE00, L

W00, Yil09]. pro duct-limit [DE00]. pro ducts

[Ano03b, Ano03c, Ano03d, Ano03e, Ano04e, Ano04f, Ano04a, Ano04b,

Ano04c, Ano04d, Ano05a, Ano05b, Ano05c, Ano05d, Ano05e, Ano05f, Ano06a,

Ano06b, Ano06c, Ano06d, Ano06e, Ano06f, Ano07a, Ano07b, Ano07c, Ano07d,

Ano07e, Ano07f, Ano08a, Ano08b, Ano08c, Ano08d, Ano08e, Ano08f, Ano09h].

Standard [LM09, BMMS06]. started [Mer08]. state [AB06, BZ07, KP03].

state-dep enden t [BZ07]. states [DEF

+

02]. stationarit y [L

T09].

Stationary [AD01, BM02b, BL05, BMMS06, Bry01, FM07, KSdH09, AA09,

AF02, BLM02, CCL

+

09, HH03, Ho c09, HL03, HW04b, HRS04, KL06b, L

T09,

LiS09, MS00, PU05, PU06, PT04, Ros00, Sam04, Sam05, WW04, ZW08].

Statistic [MS01a, HW04a]. Statistical [LST07]. statistics

[Ada06, AL08, BS04, BJZ09, BG02b, BdT09b, Gad05, GKLZ01, HW04b,

IR05, JWZ00, KN00b, LZ00, LP09, P ec04, Sos00]. sta y [W u04]. Stefan

[GQ00, L

V06]. Stein [BX01, CX04, NP09b, RR09, Rei03]. stepping

[DEF

+

00]. stepping-stone [DEF

+

00]. steps [DPR07]. stic k [Sep01].

Sto c hastic

[AFR

T08, Bro07, BP01, CFKZ08, CFKZ12, Chi01, CR07, DN07, Don04,

AMN01, FM01, FR02, LM05, L ´ ea05, Puh05, Un t09, vNVW07, AF03, AF04,

Ans05, AL05b, A

T00, AL04, BE04, BDR09, BDT09a, BBC07, Bro03, BM02c,

BDLP09, BDM08b, CR04, CFV07, CSS00, DD03, DdB05, DZ07, DKK04,

DLS03, Eng02, FIZ07, F uh02, FT04, Gau08, Get09, GM06, GKLR03, GK03b,

Hai05, HM08, HW09, HMY04, HL00, HL07, Jac04, KZ08, Ken07, Kob00,

KM05b, Kry01, LS05, LR06, MX01, MR05b, MPS06, NV00, NP05, P el08,

PY09, P op07, RS06b, ST03b, Sw a07, Tin05, W an07, Xio04, Zan02, Bel02].

Stok es [AF04, HM08, MR05b]. stone [DEF

+

00]. Stong [FS03]. stop

[Bru00]. Stopp er [KS01]. stopping [Bru03, KZ08, NY05, P op07, SS04].

strategies [

ˇ

CK07]. Stratono vic h [GR

V03]. Strict [F ou02]. strip [Roi08].

Strong [DD03, DFM02, Deh00, Erh04, W u07, Bal05, BDR09, HSS00, Ja j03,

LZ00, MM05, Man04, MP00, SZ07]. Strongly [BB01, FIN02, L

T07].

structure [AA09, Ber09,

ˇ

CK07, KS06, PTT06, PT02, Sam05, WZ08].

structures [ABT00, GP05, GY06b, Jia02b, Jia02a]. Structuring [Ay02].

stuc k [T ar04]. Studen t [HW04a, MS01a]. Studen tized [CG04, JWZ00].

Sub [Chi01]. Sub-Additivit y [Chi01]. Sub critical [Gou08, CIV08].

sub exp onen tialit y [DDS08]. subgraphs [BCS

+

05]. sublinear [BKS03].

sub ordinators [GPY06]. subsequence [LM09]. subsequences [Pin07].

Subtree [EW06]. sufficien t [DM02b, LZ00, vdVvZ05]. Sum [Bru00, SS04].

sums [AL05a, B

´

C02, Bob03, Bob04, CL06, CSW03a, CSW03b, GQ02,

HMS01, ISdlP03, Jeg04, Jia02a, Kar07, KN00b, WW04]. Sup er

[BCL01, Duq09, FX01, Lee01, CDP00, CP05, DFM02, LM05, MP03b].

Sup er-Bro wnian

[BCL01, Duq09, FX01, Lee01, CDP00, CP05, DFM02, LM05, MP03b].

sup ercon v ergence [Kar07]. Sup ercritical [Lal99, Bar04, GM07, Lal02].

sup erdiffusions [ET02]. Sup erdiffusivit y [BTV08]. sup erlinear

[BRASS07]. sup ermark et [LM06]. sup ermartingales [EM08].

sup ermedian [BB01]. sup erpro cess [BB00]. Sup erpro cesses

[Dyn01, MX01, DFM00, Kal08, Sta03]. Supp ort [F ou02, HL00]. suprem um

[BDP08]. sure [BR05a, MN09]. surface [BFR09]. surfaces [Gam06].

Surviv al [CS09, AR00, MS09, Sud00]. sw ap [AHR09]. Symmetric

[BR05b, W u04, AD04, BG02b, CLL04, CW00a, CKL00, CFT

+

04, CFY06,

CFKZ08, CFKZ12, CS08, EKM

+

00, Ev a09, FHY04, HR03, Jan98, Jan02,

MR08, P ec04, Ros06, Sam05, Sta00, T al00a]. Symmetrization

[P an03, KN00b]. symmetrization-desymmetrization [KN00b]. symmetry

[T al00c]. syn thesis [PR03]. system [BGT07, Puh00, Qua06]. Systems

[BG02a, Dyn01, Mou02, Ale04, AA09, Bah04, BGRS06, Bro03, BS06,

BDM08b, CR04, DPP02, DGW04, FS04, GKLR03, HL

V05, L

Y03, LS05,

LST07, MN09, RA05, Sud00, Tin05].

T able [Ano02b, Ano02c, Ano03f, Ano03g, Ano03h, Ano03i, Ano04k, Ano04l,

Ano04g, Ano04h, Ano04i, Ano04j, Ano05g, Ano05h, Ano05i, Ano05j, Ano05k,

Ano05l, Ano06g, Ano06h, Ano06i, Ano06j, Ano06k, Ano06l, Ano07g, Ano07h,

Ano07i, Ano07j, Ano07k, Ano07l, Ano08g, Ano08h, Ano08i, Ano08j, Ano08k,

Ano08l, Ano09j, Ano09k, Ano09l, Ano09m, Ano09n, Ano09o]. tail

[DL08, KM02, LS04a, T al07]. tailed [KM05b, MRS00]. T ails

[BK01, BL06, FK07, Lat06]. T alagrand [Mas00]. T a ylor [BM02c]. T ees

[HN01]. T emp erature [T al02, BQ06, F un04a, F un04b, T al03a]. temp oral

[BA04]. term [CR04, HW04a, Mue00]. terminal [HP02]. terms

[Aba04, Goz09]. tessellation [HRS04]. test [DD01]. their

[CFY06, CS00, DM07, HLP08, ST03a]. theorem

[BE04, Bed06, Bob04, Bru03, Che05a, CHS03, CSW03a, CSW03b, DM02b,

Duq03, EKM

+

00, ET02, F er03, GX06, HW04a, Han07, KW00, KLMS09,

Li04, LP09, MR03, MP00, PU06, SH08, Sos00, dJ03, P en01]. th ´ eor ` eme

[F er03, Han07]. Theorems

[F ou02, BS07, BV07, BV08, BKMS04, BPR04, CS05, CP07a, CS02, CG08,

CS08, GMdB03, GN09, GG06a, HH04, HJ08, Jac04, KKT02, Kry01, MW00,

NP05, P ` en04, P en05, SY08, Set00, Set06, vdVvZ05, GMdB99]. Theory

[Ay02, CI02, CIV08, CX04, CG08, CC06b, DN04, DvZ05, Get09, HO07,

KP03, Sam04, Stu02]. thermo dynamics [SZ04]. Thic k

[DPRZ00, KM02, W u04]. thorns [BK03]. Thorp [Mor09]. three

[BBM09, BK02, H¨ ag01, T´ ot01]. three-dimensional [H¨ ag01]. Threshold

[Ros06, GG06a, MS09, Ste01]. Tigh tness [BZ09]. tiling [Ken00]. Time

[BDS01, BK01, CZ09, D

W02, FHY04, AZ01, BC04, BKMS04, Ber04, BZ07,

BB00, BvdHK07, BC01, BCS04, CLL04, CJ01, DFM00, DK07, GR

V03,

GdH07, HR03, HMY04, HN05, Li03, Mor09, Mue00, NP08, OB09, P op07,

SS04, SZ03, Szn09, Yil09, Zha00]. time-dep enden t [BCS04].

time-inhomogeneous [DK07]. Time-Rev ersal [D

W02, CZ09]. times

[Aba04, AD04, AF06, BCR05, BDM08a, BvdHK07, Che04, Che07a, Che07b,

CS00, DN08, DGZ04, EK07, Erh04, HL

V05, IPW09, JK08, Jeg04, KM05a,

KM02, KL05, MR03, MR08, NY05, Szn08]. T o eplitz [BDJ06]. T o ols [F ou02].

toroidal [BdT09b]. T ossing [LPP01]. T otal [B

´

C02, Ber09]. totally

[FM07, Sep01]. T races [CFY06, BGGL07]. T racy [El 07]. T ranscience

[Pin09]. T ranscience/recurrence [Pin09]. transformation [BL06, CJ01].

transformations [BL06, DMWZZ04]. transformed [GPY06]. T ransience

[SS03, Col06, GK03a]. T ransien t [Roi08, Szn01, PZ09, Sin08]. T ransition

[AMR05, LPP01, BAP05, CD08, GM06, Sta03, vdB08]. T ransitions

[HJL02, GdH07]. transitiv e [Tim06c]. translations [F er03].

T ransp ortation [DGW04, Goz09, W u06]. transp orted [AL05b].

transp orts [L

T09]. transp ositions [Ber06]. trap [A

ˇ

C07, FM08, dTP07].

trapp ed [ABK06]. T ree [Lal99, Mar01, Duq05, EW06, HMPW08, HS07,

Lal02, MRS02, Pic08, PW09, Puh00,

ˇ

Spa09, W at07]. tree-lik e [

ˇ

Spa09].

tree-v alued [EW06]. T rees [LP92, PS01, A

GdHS08, BBS07, BZZ06, CD06,

Col06, Cro09, DEF

+

00, Duq03, Duq05, FS04, HPW09, Har08, HR05, HS09,

Hw a03, JM04, KW00, LSW04, Lig00, LP03, MM03, PW09, W ei07]. triangle

[BCS

+

05]. trigonometric [Bro05, CC06b]. T rimmed [FS04, GQ02]. T rivial

[BPR08]. T rue [GMdB99, GMdB03]. T urbulence [FK99, FK02]. t wisting

[ES03]. Tw o [SS04, BN04, BK02, BN06, BDG01, Bro05, BP01, CLL04,

DSV09, Da v06, DPRZ06, EL05, HSvdH03, HZ00, JvdB03, Jia02b, KLMS09,

MR09, PS07, vdB08]. t w o-blo c k-factors [Bro05]. t w o-dimensional

[BN06, BDG01, CLL04, Da v06, HZ00, JvdB03, MR09, vdB08]. Tw o-pla y er

[SS04]. t w o-p oin t [HSvdH03]. t w o-sided [EL05]. t yp e

[CP07a, FM07, GK06, JPX07, KS06, Mei06, ST03b, T al03b, BL09, JSW03].

t ypical [CS05, Jia06, COP06].

U [Ada06]. U-statistics [Ada06]. Uhlen b ec k [LiS09]. Ulam [Gro01].

ultracon tractivit y [KS08b]. UMD [vNVW07]. un b ounded

[AB06, BR02, DPP02, Li03, Pin09]. unconstrained [DGK01]. Uniform

[BLPS01, GN09, DMWZZ04, GKZ04, LSW04, Mas04, T al03b]. uniformly

[KN00b]. unique [DMWZZ04]. Uniqueness [AF04, A

T00, DeB04, H¨ ag01,

She06, BBC07, BB08, Eng02, MPS06, P el08, W u06, WZ08]. univ ersal

[Mei06, Szn08]. Up crossing [Ho c09]. up dating [JS08]. Upp er

[DG01, KM02, Szn09]. urn [EDP08, HJ08, SY05]. urns [F

GP05]. Using

[F ou02, Ans05, A

T00, BLM03]. Utilit y [SZ04, ADI06].

V alidit y [TT

A05, Sta00]. v alue

[CD09b, CZ09, Kry01, LdH01, PS07, Sam04, T ol00]. V alued

[DG01, Pin01, AZ00, AL05a, EW06, HP07, JT03, KS08b, K¨ os04, MN09].

v alues [A

V06, DGK01, Stu02]. V apnik [T al03b]. V ariables

[Sc h01, AL05a, B

´

C02, BPR04, Bob04, BR02, BBLM05, CL06, DL08, Eri00,

GLSW02, HMS01, Jan06, JSW03, Kar07, KR08, K¨ os04, Mar04b, W u07].

V ariance [SY08, BKS03, BGT07,

ˇ

CK07, SH08]. v ariances [Han07].

v ariation [B

´

C02, DH01, Man04, Pic08]. v ariational [CHS03, KLR04, Zha09].

V ariations [Sw a07, TV09, Nou08, NR09]. V arop oulos [Mat06]. v arying

[HL07, OB09]. v ector [LR02, MN09]. v ector-v alued [MN09]. V ectors

[Sc h01, Hou02, HM04]. v elo cit y [Ber08]. v ersion [CHS03]. v ersus [EK04b].

V ertex [T ar04, V ol01]. V ertex-reinforced [T ar04, V ol01]. v ertices [Gol05].

V erv aat [CJ01]. V erv aat-lik e [CJ01]. via [Ev a09, HL05, KR08, TV09].

view [RA03]. Viot [Sta00]. virtually [

ˇ

Spa09]. viscosit y [BM02c]. viscous

[BJ02]. v ol [Ano02b, Ano02c, Ano03b, Ano03c, Ano03d, Ano03e, Ano03f,

Ano03g, Ano03h, Ano03i, Ano04e, Ano04f, Ano04k, Ano04l]. V olterra

[CP05]. v olume [Ale02, Ano02a, Ano03a, CD06, FMR09]. v olumes [Ale04].

V oronoi [CS05]. v ortex [BGR05, NR

T03]. V oter

[BCL01, Z¨ ah01, CG00, CDP00, Mer08].

W alk [LP92, PS01, AMR05, Ben08, BGGL07, Ber08, BZ07, BF08, DGZ04,

DPR07, DKL08, Gan00, Har08, HS07, KvdB00, LS04b, LP03, MR05a, MR09,

PZ09, RAS07, SZ07, Ste01, T ar04, T´ ot01, V ol01, Yil09]. W alks

[Szn01, ABR09, AZ00, Ale02, AF06, BS07, Bar04, BK02, BR05a, BKMS04,

BHM08, BZZ06, Br ´ e02, Che04, Che05b, Che07b, CZ04, CP07b, DPRZ06,

DDS08, DM07, Duq05, Ers03, Flu08, FIN02, HS09, KL06a, KLMH05, LSW04,

Lim03, L

T07, Mat06, MZ01, MR07, Mus06, PSC02, RA03, Rev03, Roi08,

Sab04, Sep05, Szn03, Vir00]. W asserstein

[GMdB99, GMdB03, HM08, vRS09]. W atanab e [Kal08]. W atson

[Ber09, Col06, Duq03, MM03, PS01, W at07]. w a v elet [GN09]. W eak [Aid04,

CC06a, HP07, MZZ08, Nis00, PvZ04, CY06, CR07, Flu08, HH03, Nis07].

W eakly [Lal99, BLM09, Gau08, HL03, Lal02]. w eakness [SZ07]. w eb

[FINR04]. W eigh ted [BL09, GKZ04, Bob03, HW04b, Nou08, NR09].

w eigh ts [dJ03]. W ell [RS06b]. W ell-p osedness [RS06b]. w etting [CD08].

Whic h [BHPS03]. white [El 06, NV00]. white-noise [NV00]. whose

[BMMS06, R

T07]. Widom [El 07]. Wiener [DS01, DvZ05, LLQ02, LR06].

Wigner [CDMF09, ESY09]. Wishart [El 06, W an09a]. Without

[F ou02, FIZ07, T al01a]. wreath [PSC02, Rev03]. W ulff [CP00].

Xiao [Man06].

Y ang [A

T03].

Z [Br ´ e02, Mus06]. Zak ai [Cri03]. Zernik e [CI02]. Zero [F un04a, F un04b,

GX06, MZ01, BRASS07, BQ06, DP05, HRS04, JMP00b, Mor06, PZ09, vdB08].

Zero-One [MZ01, vdB08]. zero-range [DP05, JMP00b]. zeros [HLP08].

References

Arguin:2009:SQS

[AA09] Louis-Pierre Arguin and Mic hael Aizenman. On the struc-

ture of quasi-stationary comp eting particle systems. A nnals of

Pr ob ability, 37(3):1080–1113, Ma y 2009. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1245434029 .

A tar:2006:SCS

[AB06] Rami A tar and Amarjit Budhira ja. Singular con trol with state

constrain ts on un b ounded domain. A nnals of Pr ob ability, 34(5):

1864–1909, Septem b er 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1163517228 .

Abadi:2004:SET

[Aba04] Miguel Abadi. Sharp error terms and necessary conditions

for exp onen tial hitting times in mixing pro cesses. A nnals of

Pr ob ability, 32(1A):243–264, Jan uary 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1078415835 .

A tar:2001:CNP

[ABD01a] Rami A tar, Amarjit Budhira ja, and P aul Depuis. Correction note:

On p ositiv e recurrence of constrained diffusion pro cesses. A n-

nals of Pr ob ability, 29(3):1404, July 2001. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1015345607. See [ABD01b ].

A tar:2001:PR C

[ABD01b] Rami A tar, Amarjit Budhira ja, and P aul Dupuis. On p ositiv e re-

currence of constrained diffusion pro cesses. A nnals of Pr ob ability,

29(2):979–1000, April 2001. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1008956699. See correction [ABD01a ].

Adams:2006:LDT

[ABK06] Stefan Adams, Jean-Bernard Bru, and W olfgang K¨ onig. Large

deviations for trapp ed in teracting Bro wnian particles and paths.

A nnals of Pr ob ability, 34(4):1370–1422, July 2006. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1158673322 .

Addario-Berry:2009:MBR

[ABR09] Louigi Addario-Berry and Bruce Reed. Minima in branc hing

random w alks. A nnals of Pr ob ability, 37(3):1044–1079, Ma y

2009. CODEN APBY

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

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

aop/1245434028 .

Alon:2004:PF G

[ABS04] Noga Alon, Itai Benjamini, and Alan Stacey . P ercolation on finite

graphs and isop erimetric inequalities. A nnals of Pr ob ability, 32

(3):1727–1745, July 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1089808409 .

Arratia:2000:LLC

[ABT00] R. Arratia, A. D. Barb our, and S. T a v ar ´ e. Limits of logarithmic

com binatorial structures. A nnals of Pr ob ability, 28(4):1620–1644,

Octob er 2000. CODEN APBY

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

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

aop/1019160500 .

Arous:2007:SL T

[A

ˇ

C07] G ´ erard Ben Arous and Ji ˇ r ´ ı

ˇ

Cern ´ y. Scaling limit for trap mo dels on

Z d

. A nnals of Pr ob ability, 35(6):2356–2384, No v em b er 2007. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1191860424 .

Asselah:2001:QSM

[AD01] Amine Asselah and P aolo Dai Pra. Quasi-stationary measures

for conserv ativ e dynamics in the infinite lattice. A nnals of

Pr ob ability, 29(4):1733–1754, Octob er 2001. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1015345770 .

A threy a:2002:NIP

[AD02] K. B. A threy a and J. J. Dai. On the non uniqueness of the in v arian t

probabilit y for i.i.d. random logistic maps. A nnals of Pr ob ability,

30(1):437–442, Jan uary 2002. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1020107774 .

Asselah:2004:HTS

[AD04] Amine Asselah and P aolo Dai Pra. Hitting times for sp ecial

patterns in the symmetric exclusion pro cess on Z d

. A nnals of

Pr ob ability, 32(4):3301–3323, Octob er 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1107883354 .

Aurzada:2009:SDG

[AD09] F rank Aurzada and Steffen Dereic h. Small deviations of general

L ´ evy pro cesses. A nnals of Pr ob ability, 37(5):2066–2092, Septem-

b er 2009. CODEN APBY

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

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

aop/1253539864 .

Adamczak:2006:MIU

[Ada06] Rados la w Adamczak. Momen t inequalities for u-statistics. A n-

nals of Pr ob ability, 34(6):2288–2314, No v em b er 2006. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1171377443 .

Ankirc hner:2006:SIF

[ADI06] Stefan Ankirc hner, Steffen Dereic h, and P eter Imk eller. The

Shannon information of filtrations and the additional logarith-

mic utilit y of insiders. A nnals of Pr ob ability, 34(2):743–778,

Marc h 2006. CODEN APBY

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

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

aop/1147179988 .

Applebaum:2000:ILP

[AE00] D. Applebaum and A. Estrade. Isotropic L ´ evy pro cesses on Rie-

mannian manifolds. A nnals of Pr ob ability, 28(1):166–184, Jan-

uary 2000. CODEN APBY

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

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

aop/1019160116 .

Asselah:2002:R QS

[AF02] Amine Asselah and P ablo A. F errari. Regularit y of quasi-

stationary measures for simple exlusion in dimension d ≥ 5. A n-

nals of Pr ob ability, 30(4):1913–1932, Octob er 2002. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1039548376 .

Alab ert:2003:LSD

[AF03] Aureli Alab ert and Marco F erran te. Linear sto c hastic differen-

tial equations with functional b oundary conditions. A nnals of

Pr ob ability, 31(4):2082–2108, Octob er 2003. CODEN APBY AE.

Arous:2005:T A Q

[AMR05] G ´ erard Ben Arous, Stanisla v Molc hano v, and Alejandro F.

Ram ´ ırez. T ransition from the annealed to the quenc hed asymp-

totics for a random w alk on random obstacles. A nnals of Pr ob-

ability, 33(6):2149–2187, No v em b er 2005. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1133965856 .

Anon ymous:2002:CV

[Ano02a] Anon ymous. Con ten ts of v olume 30. A nnals of Pr ob ability,

30(4):??, Octob er 2002. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1039548385 .

Anon ymous:2002:TCAa

[Ano02b] Anon ymous. T able of con ten ts, annals of probab., v ol. 30, no.

3 (2002). A nnals of Pr ob ability, 30(3):??, July 2002. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1029867118 .

Anon ymous:2002:TCAb

[Ano02c] Anon ymous. T able of con ten ts, annals of probab., v ol. 30, no. 4

(2002). A nnals of Pr ob ability, 30(4):??, Octob er 2002. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1039548365 .

Anon ymous:2003:CV

[Ano03a] Anon ymous. Con ten ts of v olume 31. A nnals of Pr ob ability,

31(4):??, Octob er 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1068646386 .

Anon ymous:2003:ESAa

[Ano03b] Anon ymous. Editorial staff, Ann. Probab. v ol. 31, no. 1 (2003).

A nnals of Pr ob ability, 31(1):??, Jan uary 2003. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1046294301 .

Anon ymous:2003:ESAb

[Ano03c] Anon ymous. Editorial staff, Ann. Probab., v ol. 31, no. 2 (2003).

A nnals of Pr ob ability, 31(2):??, April 2003. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1048516526 .

Anon ymous:2003:ESAc

[Ano03d] Anon ymous. Editorial staff, Ann. Probab., v ol. 31, no. 3 (2003).

A nnals of Pr ob ability, 31(3):??, July 2003. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1055425772 .

Anon ymous:2003:ESAd

[Ano03e] Anon ymous. Editorial staff, annals of probab., v ol. 31, no. 4

(2003). A nnals of Pr ob ability, 31(4):??, Octob er 2003. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1068646363 .

Anon ymous:2003:TCAa

[Ano03f ] Anon ymous. T able of con ten ts, Ann. Probab., v ol. 31, no. 1 (2003).

A nnals of Pr ob ability, 31(1):??, Jan uary 2003. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1046294300 .

Anon ymous:2003:TCAb

[Ano03g] Anon ymous. T able of con ten ts, Ann. Probab., v ol. 31, no. 2 (2003).

A nnals of Pr ob ability, 31(2):??, April 2003. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1048516525 .

Anon ymous:2003:TCAc

[Ano03h] Anon ymous. T able of con ten ts, Ann. Probab., v ol. 31, no. 3 (2003).

A nnals of Pr ob ability, 31(3):??, July 2003. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1055425771 .

Anon ymous:2003:TCAd

[Ano03i] Anon ymous. T able of con ten ts, Annals of Probab., v ol. 31, no. 4

(2003). A nnals of Pr ob ability, 31(4):??, Octob er 2003. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1068646362 .

Anon ymous:2004:ESb

[Ano04a] Anon ymous. Editorial staff. A nnals of Pr ob ability, 32(2):??,

April 2004. CODEN APBY

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

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

aop/1084884848 .

Anon ymous:2004:ESc

[Ano04b] Anon ymous. Editorial staff. A nnals of Pr ob ability, 32(3):??,

July 2004. CODEN APBY

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

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

aop/1089808408 .

Anon ymous:2004:ESd

[Ano04c] Anon ymous. Editorial staff. A nnals of Pr ob ability, 32(3B):??,

July 2004. CODEN APBY

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

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

aop/1091813614 .

Anon ymous:2004:ESe

[Ano04d] Anon ymous. Editorial staff. A nnals of Pr ob ability, 32(4):??, Oc-

tob er 2004. CODEN APBY

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

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

aop/1107883339 .

Anon ymous:2004:ESAa

[Ano04e] Anon ymous. Editorial staff, Ann. Probab., v ol. 32, no. 1A (2004).

A nnals of Pr ob ability, 32(1A):??, Jan uary 2004. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1078415826 .

Anon ymous:2004:ESAb

[Ano04f ] Anon ymous. Editorial staff, Ann. Probab., v ol. 32, no. 1B (2004).

A nnals of Pr ob ability, 32(1B):??, Jan uary 2004. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1079021458 .

Anon ymous:2004:TCb

[Ano04g] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 32(2):??,

April 2004. CODEN APBY

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

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

aop/1084884847 .

Anon ymous:2004:TCc

[Ano04h] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 32(3):??,

July 2004. CODEN APBY

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

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

aop/1089808407 .

Anon ymous:2004:TCd

[Ano04i] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 32(3B):??,

July 2004. CODEN APBY

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

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

aop/1091813613 .

Anon ymous:2004:TCe

[Ano04j] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 32(4):??,

Octob er 2004. CODEN APBY

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

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

aop/1107883338 .

Anon ymous:2004:TCAa

[Ano04k] Anon ymous. T able of con ten ts, Ann. Probab., v ol. 32, no. 1A

(2004). A nnals of Pr ob ability, 32(1A):??, Jan uary 2004. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1078415825 .

Anon ymous:2004:TCAb

[Ano04l] Anon ymous. T able of con ten ts, Ann. Probab., v ol. 32, no. 1B

(2004). A nnals of Pr ob ability, 32(1B):??, Jan uary 2004. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1079021457 .

Anon ymous:2005:ESa

[Ano05a] Anon ymous. Editorial staff. A nnals of Pr ob ability, 33(1):??, Jan-

uary 2005. CODEN APBY

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

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

aop/1108141717 .

Anon ymous:2005:ESb

[Ano05b] Anon ymous. Editorial staff. A nnals of Pr ob ability, 33(2):??,

Marc h 2005. CODEN APBY

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

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

aop/1109868587 .

Anon ymous:2005:ESc

[Ano05c] Anon ymous. Editorial staff. A nnals of Pr ob ability, 33(3):??,

Ma y 2005. CODEN APBY

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

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

aop/1115386711 .

Anon ymous:2005:ESd

[Ano05d] Anon ymous. Editorial staff. A nnals of Pr ob ability, 33(4):??,

July 2005. CODEN APBY

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

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

aop/1120224579 .

Anon ymous:2005:ESe

[Ano05e] Anon ymous. Editorial staff. A nnals of Pr ob ability, 33(5):

??, Septem b er 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1127395868 .

Anon ymous:2005:ESf

[Ano05f ] Anon ymous. Editorial staff. A nnals of Pr ob ability, 33(6):

??, No v em b er 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1133965852 .

Anon ymous:2005:TCa

[Ano05g] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 33(1):??,

Jan uary 2005. CODEN APBY

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

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

aop/1108141716 .

Anon ymous:2005:TCb

[Ano05h] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 33(2):??,

Marc h 2005. CODEN APBY

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

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

aop/1109868586 .

Anon ymous:2005:TCc

[Ano05i] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 33(3):??,

Ma y 2005. CODEN APBY

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

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

aop/1115386710 .

Anon ymous:2005:TCd

[Ano05j] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 33(4):??,

July 2005. CODEN APBY

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

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

aop/1120224578 .

Anon ymous:2005:TCe

[Ano05k] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 33

(5):??, Septem b er 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1127395867 .

Anon ymous:2005:TCf

[Ano05l] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 33

(6):??, No v em b er 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1133965851 .

Anon ymous:2006:ESa

[Ano06a] Anon ymous. Editorial staff. A nnals of Pr ob ability, 34(1):??, Jan-

uary 2006. CODEN APBY

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

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

aop/1140191530 .

Anon ymous:2006:ESb

[Ano06b] Anon ymous. Editorial staff. A nnals of Pr ob ability, 34(2):??,

Marc h 2006. CODEN APBY

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

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

aop/1147179977 .

Anon ymous:2006:ESc

[Ano06c] Anon ymous. Editorial staff. A nnals of Pr ob ability, 34(3):??,

Ma y 2006. CODEN APBY

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

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

aop/1151418482 .

Anon ymous:2006:ESd

[Ano06d] Anon ymous. Editorial staff. A nnals of Pr ob ability, 34(4):??,

July 2006. CODEN APBY

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

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

aop/1158673317 .

Anon ymous:2006:ESe

[Ano06e] Anon ymous. Editorial staff. A nnals of Pr ob ability, 34(5):

??, Septem b er 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1163517216 .

Anon ymous:2006:ESf

[Ano06f ] Anon ymous. Editorial staff. A nnals of Pr ob ability, 34(6):

??, No v em b er 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1171377436 .

Anon ymous:2006:TCa

[Ano06g] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 34(1):??,

Jan uary 2006. CODEN APBY

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

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

aop/1140191529 .

Anon ymous:2006:TCb

[Ano06h] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 34(2):??,

Marc h 2006. CODEN APBY

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

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

aop/1147179976 .

Anon ymous:2006:TCc

[Ano06i] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 34(3):??,

Ma y 2006. CODEN APBY

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

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

aop/1151418481 .

Anon ymous:2006:TCd

[Ano06j] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 34(4):??,

July 2006. CODEN APBY

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

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

aop/1158673316 .

Anon ymous:2006:TCe

[Ano06k] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 34

(5):??, Septem b er 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1163517215 .

Anon ymous:2006:TCf

[Ano06l] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 34

(6):??, No v em b er 2006. CODEN APBY

AE. ISSN 0091-1798

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

aop/1207749080 .

Anon ymous:2008:TCd

[Ano08j] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 36(4):??,

July 2008. CODEN APBY

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

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

aop/1217360965 .

Anon ymous:2008:TCe

[Ano08k] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 36

(5):??, Septem b er 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1221138759 .

Anon ymous:2008:TCf

[Ano08l] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 36

(6):??, No v em b er 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1229696593 .

Anon ymous:2009:BPJ

[Ano09a] Anon ymous. Bibliograph y: Publications of j. l. Do ob. A nnals

of Pr ob ability, 37(5):1671–1678, Septem b er 2009. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1253539853 .

Anon ymous:2009:D

[Ano09b] Anon ymous. Dedication. A nnals of Pr ob ability, 37(6):??, No v em-

b er 2009. CODEN APBY

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

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

aop/1259677243 .

Anon ymous:2009:EBa

[Ano09c] Anon ymous. Editorial b oard. A nnals of Pr ob ability, 37(2):??,

Marc h 2009. CODEN APBY

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

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

aop/1241099915 .

Anon ymous:2009:EBb

[Ano09d] Anon ymous. Editorial b oard. A nnals of Pr ob ability, 37(3):??,

Ma y 2009. CODEN APBY

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

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

aop/1245434020 .

Anon ymous:2009:EBc

[Ano09e] Anon ymous. Editorial b oard. A nnals of Pr ob ability, 37(4):??,

July 2009. CODEN APBY

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

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

aop/1248182137 .

Anon ymous:2009:EBd

[Ano09f ] Anon ymous. Editorial b oard. A nnals of Pr ob ability, 37(5):

??, Septem b er 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1253539850 .

Anon ymous:2009:EBe

[Ano09g] Anon ymous. Editorial b oard. A nnals of Pr ob ability, 37(6):

??, No v em b er 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1258380782 .

Anon ymous:2009:ES

[Ano09h] Anon ymous. Editorial staff. A nnals of Pr ob ability, 37(1):??, Jan-

uary 2009. CODEN APBY

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

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

aop/1234881682 .

Anon ymous:2009:PDI

[Ano09i] Anon ymous. Preface to the Do ob issue. A nnals of Pr ob ability,

37(6):??, No v em b er 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1259677242 .

Anon ymous:2009:TCa

[Ano09j] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 37(1):??,

Jan uary 2009. CODEN APBY

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

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

aop/1234881681 .

Anon ymous:2009:TCb

[Ano09k] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 37(2):??,

Marc h 2009. CODEN APBY

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

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

aop/1241099914 .

Anon ymous:2009:TCc

[Ano09l] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 37(3):??,

Ma y 2009. CODEN APBY

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

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

aop/1245434019 .

Anon ymous:2009:TCd

[Ano09m] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 37(4):??,

July 2009. CODEN APBY

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

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

aop/1248182136 .

Anon ymous:2009:TCe

[Ano09n] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 37

(5):??, Septem b er 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1253539849 .

Anon ymous:2009:TCf

[Ano09o] Anon ymous. T able of con ten ts. A nnals of Pr ob ability, 37

(6):??, No v em b er 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1258380781 .

Anshelevic h:2005:LCO

[Ans05] Mic hael Anshelevic h. Linearization co efficien ts for orthogonal

p olynomials using sto c hastic pro cesses. A nnals of Pr ob ability, 33

(1):114–136, Jan uary 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1108141722 .

Arous:2000:ASP

[AR00] Gerard Ben Arous and Alejandro F. Ram ´ ırez. Asymptotic sur-

viv al probabilities in the random saturation pro cess. A nnals of

Pr ob ability, 28(4):1470–1527, Octob er 2000. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1019160496.

A threy a:2000:UCO

[A T00] Siv a A threy a and Roger T rib e. Uniqueness for a class of one-

dimensional sto c hastic PDEs using momen t dualit y . A nnals of

Pr ob ability, 28(4):1711–1734, Octob er 2000. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1019160504 .

Arnaudon:2003:YMF

[A T03] Marc Arnaudon and An ton Thalmaier. Y ang–Mills fields and ran-

dom holonom y along Bro wnian bridges. A nnals of Pr ob ability,

31(2):769–790, April 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1048516535 .

Adler:2000:ISI

[A V00] Rob ert Adler and John V erzani. IBM, SIBM and IBS. A nnals

of Pr ob ability, 28(1):462–477, Jan uary 2000. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1019160126 .

Arous:2006:FEV

[A V06] Gerard Ben Arous and Dan Virgil V oiculescu. F ree extreme v alues.

A nnals of Pr ob ability, 34(5):2037–2059, Septem b er 2006. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1163517232 .

Adler:2005:PJD

[AvM05] Mark Adler and Pierre v an Mo erb ek e. PDEs for the join t

distributions of the Dyson, Airy and sine pro cesses. A n-

nals of Pr ob ability, 33(4):1326–1361, July 2005. CODEN

APBY

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

URL http://projecteuclid.org/euclid.aop/1120224583;

http://www.jstor.org/stable/3481731 .

Ay:2002:IGA

[Ay02] Nihat Ay

. An information-geometric approac h to a theory of

pragmatic structuring. A nnals of Pr ob ability, 30(1):416–436, Jan-

uary 2002. CODEN APBY

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

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

aop/1020107773.

Alb ev erio:2000:MVB

[AZ00] Sergio Alb ev erio and Xuelei Zhao. Measure-v alued branc hing

pro cesses asso ciated with random w alks on p-adics. A nnals of

Pr ob ability, 28(4):1680–1710, Octob er 2000. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1019160503 .

Allouba:2001:BTP

[AZ01] Hassan Allouba and W eian Zheng. Bro wnian-time pro cesses: The

PDE connection and the half-deriv ativ e generator. A nnals of

Pr ob ability, 29(4):1780–1795, Octob er 2001. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1015345772 .

Bardet:2004:STL

[BA04] Jean-Baptiste Bardet and G ´ erard Ben Arous. Spatio-temp oral

large deviations principle for coupled circle maps. A nnals of

Pr ob ability, 32(1B):692–729, Jan uary 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1079021461 .

Bahadoran:2004:BHO

[Bah04] Christophe Bahadoran. Blo c k age h ydro dynamics of one-

dimensional driv en conserv ativ e systems. A nnals of Pr ob ability, 32

(1B):805–854, Jan uary 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1079021465 .

Balan:2005:SIP

[Bal05] Raluca M. Balan. A strong in v ariance principle for asso ciated ran-

dom fields. A nnals of Pr ob ability, 33(2):823–840, Marc h 2005. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1109868602 .

Bally:2006:LBD

[Bal06] Vlad Bally

. Lo w er b ounds for the densit y of lo cally elliptic

It^ o pro cesses. A nnals of Pr ob ability, 34(6):2406–2440, No v em-

b er 2006. CODEN APBY

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

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

aop/1171377449.

Baik:2005:PTL

[BAP05] Jinho Baik, G ´ erard Ben Arous, and Sandrine P ´ ec h ´ e. Phase tran-

sition of the largest eigen v alue for nonn ull complex sample co v ari-

ance matrices. A nnals of Pr ob ability, 33(5):1643–1697, Septem-

b er 2005. CODEN APBY

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

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

aop/1127395869 .

Barlo w:2004:R WS

[Bar04] Martin T. Barlo w. Random w alks on sup ercritical p ercola-

tion clusters. A nnals of Pr ob ability, 32(4):3024–3084, Octo-

b er 2004. CODEN APBY

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

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

aop/1107883346 .

Baudoin:2004:CIE

[Bau04] F abrice Baudoin. Conditioning and initial enlargemen t of fil-

tration on a Riemannian manifold. A nnals of Pr ob ability, 32

(3):2286–2303, July 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1089808426 .

Bloun t:2000:HSR

[BB00] D. Bloun t and A. Bose. Hilb ert space regularit y of the (α, d, 1)-

sup erpro cess and its o ccupation time. A nnals of Pr ob ability, 28

(1):104–131, Jan uary 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160113 .

Beznea:2001:SSK

[BB01] Lucian Beznea and Nicu Bob o c. Strongly sup ermedian k ernels

and revuz measures. A nnals of Pr ob ability, 29(1):418–436, F ebru-

ary 2001. CODEN APBY

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

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

aop/1008956337 .

Bass:2008:PUR

[BB08] Ric hard F. Bass and Krzysztof Burdzy

. On path wise unique-

ness for reflecting Bro wnian motion in C

1+γ

domains. A nnals

of Pr ob ability, 36(6):2311–2331, No v em b er 2008. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1229696604.

Bass:2007:PUD

[BBC07] Ric hard F. Bass, Krzysztof Burdzy

, and Zhen-Qing Chen. P ath-

wise uniqueness for a degenerate sto c hastic differen tial equation.

A nnals of Pr ob ability, 35(6):2385–2418, No v em b er 2007. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1191860425 .

Bouc heron:2005:MIF

[BBLM05] St ´ ephane Bouc heron, Olivier Bousquet, G´ ab or Lugosi, and P as-

cal Massart. Momen t inequalities for functions of indep en-

den t random v ariables. A nnals of Pr ob ability, 33(2):514–560,

Marc h 2005. CODEN APBY

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

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

aop/1109868590 .

Balogh:2009:BPT

[BBM09] J´ ozsef Balogh, B ´ ela Bollob´ as, and Rob ert Morris. Bo otstrap

p ercolation in three dimensions. A nnals of Pr ob ability, 37(4):

1329–1380, July 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1248182140 .

Berest yc ki:2007:BCC

[BBS07] Julien Berest yc ki, Nathana ¨ el Berest yc ki, and Jason Sc h w einsb erg.

Beta-coalescen ts and con tin uous stable random trees. A nnals

of Pr ob ability, 35(5):1835–1887, Septem b er 2007. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1189000930 .

Burdzy:2001:L TF

[BC01] Krzysztof Burdzy and Zhen-Qing Chen. Lo cal time flo w related

to sk ew Bro wnian motion. A nnals of Pr ob ability, 29(4):1693–1715,

Octob er 2001. CODEN APBY

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

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

aop/1015345768 .

Barb our:2002:TV A

[B

´

C02] A. D. Barb our and V.

´

Cek ana vi ´ cius. T otal v ariation asymp-

totics for sums of indep enden t in teger random v ariables. A nnals

of Pr ob ability, 30(2):509–545, April 2002. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1023481001.

Bednorz:2006:TMM

[Bed06] Witold Bednorz. A theorem on ma jorizing measures. A nnals

of Pr ob ability, 34(5):1771–1781, Septem b er 2006. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1163517223 .

Beffara:2004:HDS

[Bef04] Vincen t Beffara. Hausdorff dimensions for SLE

6

. A nnals of

Pr ob ability, 32(3B):2606–2629, July 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1091813625 .

Beffara:2008:DSC

[Bef08] Vincen t Beffara. The dimension of the SLE curv es. A nnals

of Pr ob ability, 36(4):1421–1452, July 2008. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1217360974 .

Bell:2002:RBA

[Bel02] Denis Bell. Review of “Sto chastic A nalysis” b y P aul Mallia vin.

A nnals of Pr ob ability, 30(1):474–479, Jan uary 2002. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1020107776 .

Ben tkus:2004:HI

[Ben04] Vidman tas Ben tkus. On Ho effding’s inequalities. A nnals of

Pr ob ability, 32(2):1650–1673, April 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1084884866 .

Benes:2008:CPR

[Ben08] Christian Bene ˇ s. Coun ting planar random w alk holes. A nnals

of Pr ob ability, 36(1):91–126, Jan uary 2008. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1196268674 .

Bertoin:2001:EA C

[Ber01] Jean Bertoin. Eternal additiv e coalescen ts and certain bridges

with exc hangeable incremen ts. A nnals of Pr ob ability, 29(1):

344–360, F ebruary 2001. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1008956333.

Bernardin:2004:F OT

[Ber04] C ´ edric Bernardin. Fluctuations in the o ccupation time of a site in

the asymmetric simple exclusion pro cess. A nnals of Pr ob ability, 32

(1B):855–879, Jan uary 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1079021466 .

Berest yc ki:2006:HGR

[Ber06] Nathana ¨ el Berest yc ki. The h yp erb olic geometry of random trans-

p ositions. A nnals of Pr ob ability, 34(2):429–467, Marc h 2006. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1147179978 .

Bertoin:2007:RLP

[Ber07] Jean Bertoin. Reflecting a Langevin pro cess at an absorb-

ing b oundary . A nnals of Pr ob ability, 35(6):2021–2037, No v em-

b er 2007. CODEN APBY

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

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

aop/1191860413 .

Berger:2008:L VH

[Ber08] Noam Berger. Limiting v elo cit y of high-dimensional random w alk

in random en vironmen t. A nnals of Pr ob ability, 36(2):728–738,

Marc h 2008. CODEN APBY

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

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

aop/1204306965 .

Bertoin:2009:SAP

[Ber09] Jean Bertoin. The structure of the allelic partition of the total

p opulation for Galton–W atson pro cesses with neutral m utations.

A nnals of Pr ob ability, 37(4):1502–1523, July 2009. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1248182146 .

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 ].

Bo vier:2008:SAS

[BF08] An ton Bo vier and Alessandra F aggionato. Sp ectral analysis of

Sinai’s w alk for small eigen v alues. A nnals of Pr ob ability, 36(1):

198–254, Jan uary 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1196268678 .

Bressaud:2009:IDO

[BF09] Xa vier Bressaud and Nicolas F ournier. On the in v arian t distribu-

tion of a one-dimensional a v alanc he pro cess. A nnals of Pr ob ability,

37(1):48–77, Jan uary 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1234881684 .

Blomk er:2009:MES

[BFR09] Dirk Bl¨ omk er, F ranco Flandoli, and Marco Romito. Mark o vianit y

and ergo dicit y for a surface gro wth PDE. A nnals of Pr ob ability, 37

(1):275–313, Jan uary 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1234881691 .

Baxendale:2002:LES

[BG02a] P eter H. Baxendale and Lev on Gouk asian. Ly apuno v exp onen ts

for small random p erturbations of Hamiltonian systems. A nnals

of Pr ob ability, 30(1):101–134, Jan uary 2002. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1020107762 .

Bloznelis:2002:EES

[BG02b] M. Bloznelis and F. G¨ otze. An Edgew orth expansion for sym-

metric finite p opulation statistics. A nnals of Pr ob ability, 30(3):

1238–1265, July 2002. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1029867127.

Bena yc h-Georges:2005:CFI

[BG05] Floren t Bena yc h-Georges. Classical and free infinitely divisible

distributions and random matrices. A nnals of Pr ob ability, 33

(3):1134–1170, Ma y 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1115386721 .

Benjamini:2007:RR W

[BGGL07] Itai Benjamini, Ori Gurel-Gurevic h, and Russell Ly ons. Recur-

rence of random w alk traces. A nnals of Pr ob ability, 35(2):732–738,

Marc h 2007. CODEN APBY

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

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

aop/1175287760 .

Barthe:2005:P A G

[BGMN05] F ranc k Barthe, Olivier Gu ´ edon, Shahar Mendelson, and Assaf

Naor. A probabilistic approac h to the geometry of the ℓ n

p

-ball.

A nnals of Pr ob ability, 33(2):480–513, Marc h 2005. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1109868589 .

Bercu:2002:CIL

[BGR02] Bernard Bercu, Elisab eth Gassiat, and Emman uel Rio. Concen tra-

tion inequalities, large and mo derate deviations for self-normalized

empirical pro cesses. A nnals of Pr ob ability, 30(4):1576–1604, Oc-

tob er 2002. CODEN APBY

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

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

aop/1039548367 .

Bessaih:2005:ER V

[BGR05] Hakima Bessaih, Massimiliano Gubinelli, and F rancesco Russo.

The ev olution of a random v ortex filamen t. A nnals of Pr ob-

ability, 33(5):1825–1855, Septem b er 2005. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1127395875 .

Bahadoran:2006:EHO

[BGRS06] C. Bahadoran, H. Guiol, K. Ra vishank ar, and E. Saada. Eu-

ler h ydro dynamics of one-dimensional attractiv e particle systems.

A nnals of Pr ob ability, 34(4):1339–1369, July 2006. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1158673321.

Bo jdec ki:2007:LRD

[BGT07] T omasz Bo jdec ki, Luis G. Gorostiza, and Anna T alarczyk. A

long range dep endence stable pro cess and an infinite v ariance

branc hing system. A nnals of Pr ob ability, 35(2):500–527, Marc h

2007. CODEN APBY

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

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

aop/1175287752 .

Blac here:2008:AEG

[BHM08] S ´ ebastien Blac h ` ere, P eter Ha ¨ ıssinsky

, and Pierre Mathieu. Asymp-

totic en trop y and green sp eed for random w alks on coun table

groups. A nnals of Pr ob ability, 36(3):1134–1152, Ma y 2008. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1207749092 .

Benjamini:2003:WPR

[BHPS03] Itai Benjamini, Olle H¨ aggstr¨ om, Y uv al P eres, and Jeffrey E. Steif.

Whic h prop erties of a random sequence are dynamically sensi-

tiv e? A nnals of Pr ob ability, 31(1):1–34, Jan uary 2003. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1046294302 .

Biskup:2004:SCD

[Bis04] Marek Biskup. On the scaling of the c hemical distance in long-

range p ercolation mo dels. A nnals of Pr ob ability, 32(4):2938–2977,

Octob er 2004. CODEN APBY

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

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

aop/1107883343 .

Bossy:2002:R CP

[BJ02] Mireille Bossy and Benjamin Jourdain. Rate of con v ergence of

a particle metho d for the solution of a 1D viscous scalar conser-

v ation la w in a b ounded in terv al. A nnals of Pr ob ability, 30(4):

1797–1832, Octob er 2002. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1039548372 .

Ben tkus:2000:BSM

[BJP00] V. Ben tkus, A. Juozulynas, and V. P aulausk as. Bounds for sta-

ble measures of con v ex shells and stable appro ximations. A nnals

of Pr ob ability, 28(3):1280–1300, July 2000. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1019160335.

Ben tkus:2009:NAS

[BJZ09] Vidman tas Ben tkus, Bing-Yi Jing, and W ang Zhou. On nor-

mal appro ximations to U -statistics. A nnals of Pr ob ability, 37(6):

2174–2199, No v em b er 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1258380786 .

Biskup:2001:L TT

[BK01] Marek Biskup and W olfgang K¨ onig. Long time tails in the

parab olic Anderson mo del with b ounded p oten tial. A nnals

of Pr ob ability, 29(2):636–682, April 2001. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1008956688 .

Bass:2002:LIL

[BK02] Ric hard F. Bass and T ak ashi Kumagai. La w of the iterated loga-

rithm for the range of random w alks in t w o and three dimensions.

A nnals of Pr ob ability, 30(3):1369–1396, July 2002. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1029867131 .

Burdzy:2003:SPT

[BK03] Krzysztof Burdzy and T adeusz Kulczyc ki. Stable pro cesses ha v e

thorns. A nnals of Pr ob ability, 31(1):170–194, Jan uary 2003. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1046294308 .

Burdzy:2004:LSB

[BK04] Krzysztof Burdzy and Ha y a Kaspi. Lenses in sk ew Bro wnian flo w.

A nnals of Pr ob ability, 32(4):3085–3115, Octob er 2004. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1107883347 .

Bo vier:2002:FFE

[BKL02] An ton Bo vier, Irina Kurk o v a, and Matthias L¨ ow e. Fluctuations

of the free energy in the REM and the p-spin SK mo dels. A n-

nals of Pr ob ability, 30(2):605–651, April 2002. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1023481004 .

Bec k er-Kern:2004:L TC

[BKMS04] P eter Bec k er-Kern, Mark M. Meersc haert, and Hans-P eter Sc hef-

fler. Limit theorems for coupled con tin uous time random w alks.

A nnals of Pr ob ability, 32(1B):730–756, Jan uary 2004. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1079021462 .

Benjamini:2003:FPP

[BKS03] Itai Benjamini, Gil Kalai, and Oded Sc hramm. First passage p er-

colation has sublinear distance v ariance. A nnals of Pr ob ability, 31

(4):1970–1978, Octob er 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1068646373 .

Brossard:2001:CMI

[BL01] Jean Brossard and Christophe Leuridan. Cha ^ ınes de Mark o v in-

dex ´ ees par -N: Existence et comp ortemen t. (F renc h) [Mark o v

c hains indexed b y -N: Existence and b eha vior]. A nnals of

Pr ob ability, 29(3):1033–1046, July 2001. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1015345594 .

Bramson:2005:EPH

[BL05] M. Bramson and T. M. Liggett. Exclusion pro cesses in higher

dimensions: Stationary measures and con v ergence. A nnals of

Pr ob ability, 33(6):2255–2313, No v em b er 2005. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1133965859 .

Brossard:2006:PIT

[BL06] Jean Brossard and Christophe Leuridan. P erte d’information dans

les transformations du jeu de pile ou face. (F renc h) [Loss of infor-

mation in the transformation of the heads-or-tails game]. A nnals

of Pr ob ability, 34(4):1550–1588, July 2006. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1158673327 .

Brossard:2007:CMC

[BL07] Jean Brossard and Christophe Leuridan. Cha ^ ınes de Mark o v

constructiv es Index ´ ees par Z . (F renc h) [Constructiv e Mark o v

c hains indexed b y Z ]. A nnals of Pr ob ability, 35(2):715–731,

Marc h 2007. CODEN APBY

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

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

aop/1175287759.

of Pr ob ability, 32(3):2029–2052, July 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1089808418 .

Berti:2008:TIF

[BPR08] P atrizia Berti, Luca Pratelli, and Pietro Rigo. T rivial in tersec-

tion of σ -fields and Gibbs sampling. A nnals of Pr ob ability, 36(6):

2215–2234, No v em b er 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1229696601 .

Burdzy:2006:ABP

[BQ06] Krzysztof Burdzy and Jerem y Quastel. An annihilating–branc hing

particle mo del for the heat equation with a v erage temp erature

zero. A nnals of Pr ob ability, 34(6):2382–2405, No v em b er 2006. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1171377448 .

Boriso v:2002:P AE

[BR02] I. S. Boriso v and P

. S. Ruzankin. P oisson appro ximation for exp ec-

tations of un b ounded functions of indep enden t random v ariables.

A nnals of Pr ob ability, 30(4):1657–1680, Octob er 2002. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1039548369 .

Berti:2004:CDN

[BR04] P atrizia Berti and Pietro Rigo. Con v ergence in distribution of

nonmeasurable random elemen ts. A nnals of Pr ob ability, 32(1A):

365–379, Jan uary 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1078415839 .

Bass:2005:ASI

[BR05a] Ric hard F. Bass and Ja y Rosen. An almost sure in v ariance prin-

ciple for the range of planar random w alks. A nnals of Pr ob-

ability, 33(5):1856–1885, Septem b er 2005. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1127395876 .

Benaim:2005:SID

[BR05b] Mic hel Bena ¨ ım and Olivier Raimond. Self-in teracting diffusions.

I I I. symmetric in teractions. A nnals of Pr ob ability, 33(5):1716–

1759, Septem b er 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1127395871 .

Bergen th um:2007:CSL

[BR07a] Jan Bergen th um and Ludger R ¨ usc hendorf. Comparison of semi-

martingales and L ´ evy pro cesses. A nnals of Pr ob ability, 35(1):

228–254, Jan uary 2007. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1174324129 .

Berti:2007:LR C

[BR07b] P atrizia Berti and Pietro Rigo. 0–1 la ws for regular conditional dis-

tributions. A nnals of Pr ob ability, 35(2):649–662, Marc h 2007. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1175287757 .

Balazs:2007:EZR

[BRASS07] M. Bal´ azs, F. Rassoul-Agha, T. Sepp¨ al¨ ainen, and S. Seth uraman.

Existence of the zero range pro cess and a dep osition mo del with

sup erlinear gro wth rates. A nnals of Pr ob ability, 35(4):1201–1249,

July 2007. CODEN APBY

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

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

aop/1181334244 .

Bremon t:2002:SR W

[Br ´ e02] Julien Br ´ emon t. On some random w alks on z in random medium.

A nnals of Pr ob ability, 30(3):1266–1312, July 2002. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1029867128 .

Brofferio:2003:SSL

[Bro03] Sara Brofferio. Sp eed of sto c hastic lo cally con tractiv e systems.

A nnals of Pr ob ability, 31(4):2040–2067, Octob er 2003. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1068646377 .

Broman:2005:ODT

[Bro05] Erik I. Broman. One-dep enden t trigonometric determinan tal pro-

cesses are t w o-blo c k-factors. A nnals of Pr ob ability, 33(2):601–609,

Marc h 2005. CODEN APBY

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

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

aop/1109868593.

Broman:2007:SDH

[Bro07] Erik I. Broman. Sto c hastic domination for a hidden Mark o v c hain

with applications to the con tact pro cess in a randomly ev olv-

ing en vironmen t. A nnals of Pr ob ability, 35(6):2263–2293, No v em-

b er 2007. CODEN APBY

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

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

aop/1191860421 .

Bruss:2000:SOO

[Bru00] F. Thomas Bruss. Sum the o dds to one and stop. A nnals

of Pr ob ability, 28(3):1384–1391, July 2000. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1019160340 .

Bruss:2003:NBO

[Bru03] F. Thomas Bruss. A note on b ounds for the o dds theorem of

optimal stopping. A nnals of Pr ob ability, 31(4):1859–1861, Oc-

tob er 2003. CODEN APBY

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

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

aop/1068646368 .

Bryc:2001:SRF

[Bry01] W lo dzimierz Bryc. Stationary random fields with linear regres-

sions. A nnals of Pr ob ability, 29(1):504–519, F ebruary 2001. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1008956342. See

remarks [MS02].

Bai:2004:CLS

[BS04] Z. D. Bai and Jac k W. Silv erstein. CL

T for linear sp ectral statis-

tics of large-dimensional sample co v ariance matrices. A nnals of

Pr ob ability, 32(1A):553–605, Jan uary 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1078415845 .

Broman:2006:DSP

[BS06] Erik I. Broman and Jeffrey E. Steif. Dynamical stabilit y of p er-

colation for some in teracting particle systems and ε-mo v abilit y .

A nnals of Pr ob ability, 34(2):539–576, Marc h 2006. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1147179982.

Baik:2007:RMC

[BS07] Jinho Baik and T oufic M. Suidan. Random matrix cen tral limit

theorems for nonin tersecting random w alks. A nnals of Pr ob-

ability, 35(5):1807–1834, Septem b er 2007. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1189000929 .

Bendik o v:2003:SPB

[BSC03] Alexander Bendik o v and Lauren t Saloff-Coste. On the sam-

ple paths of Bro wnian motions on compact infinite dimensional

groups. A nnals of Pr ob ability, 31(3):1464–1493, July 2003. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1055425787 .

Bezerra:2008:SBP

[BTV08] S ´ ergio Bezerra, Sam y Tindel, and F rederi Viens. Sup erdiffusivit y

for a Bro wnian p olymer in a con tin uous Gaussian en vironmen t.

A nnals of Pr ob ability, 36(5):1642–1675, Septem b er 2008. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1221138762 .

Baran y:2007:CL T

[BV07] Imre B´ ar´ an y and V an V u. Cen tral limit theorems for Gaussian

p olytop es. A nnals of Pr ob ability, 35(4):1593–1621, July 2007. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1181334254 .

Baran y:2008:CL T

[BV08] Imre B´ ar´ an y and V an V u. Cen tral limit theorems for Gaus-

sian p olytop es. A nnals of Pr ob ability, 36(5):1998, Septem-

b er 2008. CODEN APBY

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

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

aop/1221138773 .

Brydges:2007:JDL

[BvdHK07] Da vid Brydges, Remco v an der Hofstad, and W olfgang K¨ onig.

Join t densit y for the lo cal times of con tin uous-time Mark o v c hains.

A nnals of Pr ob ability, 35(4):1307–1332, July 2007. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1181334246.

Bro wn:2001:SMB

[BX01] Timoth y C. Bro wn and Aih ua Xia. Stein’s metho d and birth-death

pro cesses. A nnals of Pr ob ability, 29(3):1373–1403, July 2001. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1015345606 .

Birkner:2007:F CO

[BZ07] Matthias Birkner and Iljana Z¨ ahle. A functional CL

T for the o ccu-

pation time of a state-dep enden t branc hing random w alk. A nnals

of Pr ob ability, 35(6):2063–2090, No v em b er 2007. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1191860416 .

Bramson:2009:TFR

[BZ09] Maury Bramson and Ofer Zeitouni. Tigh tness for a family

of recursion equations. A nnals of Pr ob ability, 37(2):615–653,

Marc h 2009. CODEN APBY

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

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

aop/1241099923 .

Bramson:2006:SST

[BZZ06] Maury Bramson, Ofer Zeitouni, and Martin P

. W. Zerner. Short-

est spanning trees and a coun terexample for random w alks in

random en vironmen ts. A nnals of Pr ob ability, 34(3):821–856,

Ma y 2006. CODEN APBY

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

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

aop/1151418483 .

Caballero:2006:W CP

[CC06a] M. E. Caballero and L. Chaumon t. W eak con v ergence of p ositiv e

self-similar Mark o v pro cesses and o v ersho ots of L ´ evy pro cesses.

A nnals of Pr ob ability, 34(3):1012–1034, Ma y 2006. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1151418491 .

Cohen:2006:RAP

[CC06b] Guy Cohen and Christophe Cun y . On random almost p erio dic

trigonometric p olynomials and applications to ergo dic theory . A n-

nals of Pr ob ability, 34(1):39–79, Jan uary 2006. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1140191532.

Chen:2005:CEP

[CCD05] Zeng jing Chen, T ao Chen, and Matt Da vison. Cho quet exp ec-

tation and P eng’s g -exp ectation. A nnals of Pr ob ability, 33(3):

1179–1199, Ma y 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1115386723 .

Cattiaux:2009:QSD

[CCL

+

09] P atric k Cattiaux, Pierre Collet, Amaury Lam b ert, Serv et

Mart ´ ınez, Sylvie M ´ el ´ eard, and Jaime San Mart ´ ın. Quasi-

stationary distributions and diffusion mo dels in p opulation dy-

namics. A nnals of Pr ob ability, 37(5):1926–1969, Septem b er

2009. CODEN APBY

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

(electronic). URL http://projecteuclid.org/euclid.aop/

1253539860 .

Caputo:2001:CLD

[CD01] P

. Caputo and J.-D. Deusc hel. Critical large deviations in har-

monic crystals with long-range in teractions. A nnals of Pr ob-

ability, 29(1):242–287, F ebruary 2001. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1008956329 .

Chassaing:2006:LLL

[CD06] Philipp e Chassaing and Bergfinn ur Durh uus. Lo cal limit of la-

b eled trees and exp ected v olume gro wth in a random quadrangu-

lation. A nnals of Pr ob ability, 34(3):879–917, Ma y 2006. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1151418487 .

Cara v enna:2008:PWT

[CD08] F rancesco Cara v enna and Jean-Dominique Deusc hel. Pinning

and w etting transition for (1 + 1)-dimensional fields with Lapla-

cian in teraction. A nnals of Pr ob ability, 36(6):2388–2433, No v em-

b er 2008. CODEN APBY

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

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

aop/1229696607 .

Cara v enna:2009:SLD

[CD09a] F rancesco Cara v enna and Jean-Dominique Deusc hel. Scaling lim-

its of (1 + 1)-dimensional pinning mo dels with Laplacian in terac-

tion. A nnals of Pr ob ability, 37(3):903–945, Ma y 2009. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1245434024 .

Chatterjee:2009:CPR

[CD09b] Shirshendu Chatterjee and Ric k Durrett. Con tact pro cesses on

random graphs with p o w er la w degree distributions ha v e crit-

ical v alue 0. A nnals of Pr ob ability, 37(6):2332–2356, No v em-

b er 2009. CODEN APBY

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

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

aop/1258380791 .

Capitaine:2009:LEF

[CDMF09] Mireille Capitaine, Catherine Donati-Martin, and Delphine F ´ eral.

The largest eigen v alues of finite rank deformation of large Wigner

matrices: Con v ergence and non univ ersalit y of the fluctuations.

A nnals of Pr ob ability, 37(1):1–47, Jan uary 2009. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1234881683 .

Co x:2000:R VM

[CDP00] J. Theo dore Co x, Ric hard Durrett, and Edwin A. P erkins.

Rescaled v oter mo dels con v erge to sup er-Bro wnian motion. A n-

nals of Pr ob ability, 28(1):185–234, Jan uary 2000. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1019160117 .

Chen:2008:SCS

[CFKZ08] Z.-Q. Chen, P

. J. Fitzsimmons, K. Ku w ae, and T.-S. Zhang.

Sto c hastic calculus for symmetric Mark o v pro cesses. A n-

nals of Pr ob ability, 36(3):931–970, Ma y 2008. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1207749086. See er-

rata [CFKZ12 ].

Chen:2012:ESC

[CFKZ12] Zhen-Qing Chen, P atric k J. Fitzsimmons, Kazuhiro Ku w ae, and

T u-Sheng Zhang. Errata for sto c hastic calculus for symmet-

ric Mark o v pro cesses. A nnals of Pr ob ability, 40(3):1375–1376,

Ma y 2012. CODEN APBY

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

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

aop/1336136067. See [CFKZ08].

30(2):652–682, April 2002. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1023481005 .

Campanino:2008:FTC

[CIV08] Massimo Campanino, Dmitry Ioffe, and Yv an V elenik. Fluctua-

tion theory of connectivities for sub critical random cluster mo dels.

A nnals of Pr ob ability, 36(4):1287–1321, July 2008. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1217360970 .

Chassaing:2001:VLP

[CJ01] Philipp e Chassaing and Sv an te Janson. A V erv aat-lik e path trans-

formation for the reflected Bro wnian bridge conditioned on its

lo cal time at 0. A nnals of Pr ob ability, 29(4):1755–1779, Octo-

b er 2001. CODEN APBY

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

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

aop/1015345771 .

Cern y:2007:SGM

[

ˇ

CK07] Ale ˇ s

ˇ

Cern ´ y and Jan Kallsen. On the structure of general

mean-v ariance hedging strategies. A nnals of Pr ob ability, 35(4):

1479–1531, July 2007. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1181334251 .

Chen:2000:FLS

[CKL00] Xia Chen, James Kuelbs, and W en b o Li. A functional LIL for

symmetric stable pro cesses. A nnals of Pr ob ability, 28(1):258–276,

Jan uary 2000. CODEN APBY

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

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

aop/1019160119 .

Chan:2006:MA G

[CL06] Ho c k P eng Chan and Tze Leung Lai. Maxima of asymptoti-

cally Gaussian random fields and mo derate deviation appro xima-

tions to b oundary crossing probabilities of sums of random v ari-

ables with m ultidimensional indices. A nnals of Pr ob ability, 34

(1):80–121, Jan uary 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1140191533.

Chang:2004:OTL

[CLL04] Chih-Ch ung Chang, Claudio Landim, and Tzong-Y o w Lee. Occu-

pation time large deviations of t w o-dimensional symmetric simple

exclusion pro cess. A nnals of Pr ob ability, 32(1B):661–691, Jan-

uary 2004. CODEN APBY

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

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

aop/1079021460 .

Csiszar:2005:CEF

[CM05] Imre Csisz´ ar and F ran ti ˇ sek Mat ´ u ˇ s. Closures of exp onen tial fami-

lies. A nnals of Pr ob ability, 33(2):582–600, Marc h 2005. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1109868592 .

Collev ecc hio:2006:TPD

[Col06] Andrea Collev ecc hio. On the transience of pro cesses defined

on Galton–W atson trees. A nnals of Pr ob ability, 34(3):870–878,

Ma y 2006. CODEN APBY

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

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

aop/1151418486 .

Cassandro:2006:BCO

[COP06] Marzio Cassandro, Enza Orlandi, and Pierre Picco. “T ypic al c on-

figur ation for one-dimensional r andom field Kac mo del”. A nnals

of Pr ob ability, 34(4):1641–1643, July 2006. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1158673333 .

Cerf:2000:W CI

[CP00] Rapha ¨ el Cerf and

´

Agoston Pisztora. On the W ulff crystal in

the Ising mo del. A nnals of Pr ob ability, 28(3):947–1017, July

2000. CODEN APBY

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

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

aop/1019160324 .

Co x:2005:RL V

[CP05] J. Theo dore Co x and Edwin A. P erkins. Rescaled Lotk a–V olterra

mo dels con v erge to sup er-Bro wnian motion. A nnals of Pr ob ability,

33(3):904–947, Ma y 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1115386714.

Chalendar:2007:MA C

[CP07a] Isab elle Chalendar and Jonathan R. P artington. Multiv ariable ap-

pro ximate Carleman-t yp e theorems for complex measures. A nnals

of Pr ob ability, 35(1):384–396, Jan uary 2007. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1174324134 .

Comets:2007:MBR

[CP07b] F rancis Comets and Serguei P op o v. On m ultidimensional branc h-

ing random w alks in random en vironmen t. A nnals of Pr ob ability,

35(1):68–114, Jan uary 2007. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1174324124 .

Chen:2004:AEP

[CPP04] Da yue Chen, Y uv al P eres, and G´ ab or P ete. Anc hored expansion,

p ercolation and sp eed. A nnals of Pr ob ability, 32(4):2978–2995,

Octob er 2004. CODEN APBY

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

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

aop/1107883344 .

Cerrai:2004:LDS

[CR04] Sandra Cerrai and Mic hael R¨ oc kner. Large deviations for sto c has-

tic reaction-diffusion systems with m ultiplicativ e noise and non-

Lipshitz reaction term. A nnals of Pr ob ability, 32(1B):1100–1139,

Jan uary 2004. CODEN APBY

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

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

aop/1079021473 .

Co viello:2007:NSD

[CR07] Rosanna Co viello and F rancesco Russo. Nonsemimartingales:

Sto c hastic differen tial equations and w eak Diric hlet pro cesses. A n-

nals of Pr ob ability, 35(1):255–308, Jan uary 2007. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1174324130 .

Crisan:2003:ER C

[Cri03] Dan Crisan. Exact rates of con v ergence for a branc hing parti-

cle appro ximation to the solution of the Zak ai equation. A nnals

of Pr ob ability, 31(2):693–718, April 2003. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1048516533.

Cro ydon:2009:HMA

[Cro09] Da vid A. Cro ydon. Hausdorff measure of arcs and Bro wnian mo-

tion on Bro wnian spatial trees. A nnals of Pr ob ability, 37(3):946–

978, Ma y 2009. CODEN APBY

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

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

aop/1245434025 .

Chiang:2000:LDD

[CS00] Tzuu-Sh uh Chiang and Sh uenn-Jyi Sheu. Large deviation of diffu-

sion pro cesses with discon tin uous drift and their o ccupation times.

A nnals of Pr ob ability, 28(1):140–165, Jan uary 2000. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1019160115 .

Chen:2002:GGC

[CS02] Zhen-Qing Chen and Renming Song. General gauge and condi-

tional gauge theorems. A nnals of Pr ob ability, 30(3):1313–1339,

July 2002. CODEN APBY

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

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

aop/1029867129 .

Chen:2004:NA U

[CS04] Louis H. Y. Chen and Qi-Man Shao. Normal appro ximation un-

der lo cal dep endence. A nnals of Pr ob ability, 32(3):1985–2028,

July 2004. CODEN APBY

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

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

aop/1089808417 .

Calk a:2005:L TT

[CS05] Pierre Calk a and T omasz Sc hreib er. Limit theorems for the t ypi-

cal P oisson–V oronoi cell and the Crofton cell with a large inradius.

A nnals of Pr ob ability, 33(4):1625–1642, July 2005. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1120224593 .

Collins:2008:BTR

[CS08] Beno ^ ıt Collins and Mic hael Stolz. Borel theorems for random

matrices from the classical compact symmetric spaces. A nnals

of Pr ob ability, 36(3):876–895, Ma y 2008. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1207749084.

Co x:2009:SCM

[CS09] J. Theo dore Co x and Rinaldo B. Sc hinazi. Surviv al and co ex-

istence for a m ultit yp e con tact pro cess. A nnals of Pr ob ability,

37(3):853–876, Ma y 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1245434022 .

Cranston:2000:LBS

[CSS00] Mik e Cranston, Mic hael Sc heutzo w, and Da vid Steinsaltz. Linear

b ounds for sto c hastic disp ersion. A nnals of Pr ob ability, 28(4):

1852–1869, Octob er 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160510 .

Csorgo:2003:DET

[CSW03a] Mikl´ os Cs¨ org˝ o, Barbara Szyszk o wicz, and Qiying W ang. Darling–

Erd˝ os theorem for self-normalized sums. A nnals of Pr ob ability,

31(2):676–692, April 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1048516532 .

Csorgo:2003:DTS

[CSW03b] Mikl´ os Cs¨ org˝ o, Barbara Szyszk o wicz, and Qiying W u. Donsk er’s

theorem for self-normalized partial sums pro cesses. A nnals of

Pr ob ability, 31(3):1228–1240, July 2003. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1055425777 .

Conger:2006:RSD

[CV06] Mark Conger and D. Visw anath. Riffle sh uffles of dec ks with

rep eated cards. A nnals of Pr ob ability, 34(2):804–819, Marc h

2006. CODEN APBY

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

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

aop/1147179990 .

Chen:2000:CIG

[CW00a] Mu-F a Chen and F eng-Y u W ang. Cheeger’s inequalities for general

symmetric forms and existence criteria for sp ectral gap. A nnals

of Pr ob ability, 28(1):235–257, Jan uary 2000. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1019160118.

Cranston:2000:CEC

[CW00b] M. Cranston and F eng-Y u W ang. A condition for the equiv a-

lence of coupling and shift coupling. A nnals of Pr ob ability, 28(4):

1666–1679, Octob er 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160502 .

Chen:2004:SMP

[CX04] Louis H. Y. Chen and Aih ua Xia. Stein’s metho d, P alm the-

ory and P oisson pro cess appro ximation. A nnals of Pr ob ability, 32

(3B):2545–2569, July 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1091813623 .

Comets:2006:DPR

[CY06] F rancis Comets and Nobuo Y oshida. Directed p olymers in ran-

dom en vironmen t are diffusiv e at w eak disorder. A nnals of Pr ob-

ability, 34(5):1746–1770, Septem b er 2006. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1163517222 .

Comets:2004:LLN

[CZ04] F rancis Comets and Ofer Zeitouni. A la w of large n um b ers

for random w alks in random mixing en vironmen ts. A nnals of

Pr ob ability, 32(1B):880–914, Jan uary 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1079021467 .

Chen:2009:TRE

[CZ09] Zhen-Qing Chen and T usheng Zhang. Time-rev ersal and elliptic

b oundary v alue problems. A nnals of Pr ob ability, 37(3):1008–1043,

Ma y 2009. CODEN APBY

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

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

aop/1245434027 .

deAcosta:2004:GNL

[dA04] A. de Acosta. A general noncon v ex large deviation result I I. A n-

nals of Pr ob ability, 32(3):1873–1901, July 2004. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1089808414.

Da vie:2001:BCL

[Da v01] George Da vie. The Borel–Can telli lemmas, probabilit y la ws and

Kolmogoro v complexit y . A nnals of Pr ob ability, 29(4):1426–1434,

Octob er 2001. CODEN APBY

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

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

aop/1015345756 .

Da viaud:2006:EDT

[Da v06] Olivier Da viaud. Extremes of the discrete t w o-dimensional

Gaussian free field. A nnals of Pr ob ability, 34(3):962–986, Ma y

2006. CODEN APBY

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

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

aop/1151418489 .

Delmas:2001:KTB

[DD01] Jean-F ran¸ cois Delmas and Jean-St ´ ephane Dhersin. Kolmogoro v’s

test for the Bro wnian snak e. A nnals of Pr ob ability, 29(1):305–316,

F ebruary 2001. CODEN APBY

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

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

aop/1008956331 .

DaPrato:2003:SSS

[DD03] Giusepp e Da Prato and Arnaud Debussc he. Strong solutions to

the sto c hastic quan tization equations. A nnals of Pr ob ability, 31

(4):1900–1916, Octob er 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1068646370 .

Debussc he:2005:BSN

[DdB05] Arnaud Debussc he and Anne de Bouard. Blo w-up for the sto c has-

tic nonlinear Sc hr¨ odinger equation with m ultiplicativ e noise. A n-

nals of Pr ob ability, 33(3):1078–1110, Ma y 2005. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1115386719 .

Deniso v:2008:LDR

[DDS08] D. Deniso v, A. B. Diek er, and V. Shneer. Large deviations for

random w alks under sub exp onen tialit y: The big-jump domain.

A nnals of Pr ob ability, 36(5):1946–1991, Septem b er 2008. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1221138771.

(1):206–227, Jan uary 2007. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1174324128 .

Dolgop y at:2008:AHF

[DK08] Dmitry Dolgop y at and Leonid Koralo v. Av eraging of Hamiltonian

flo ws with an ergo dic comp onen t. A nnals of Pr ob ability, 36(6):

1999–2049, No v em b er 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1229696595 .

Dolgop y at:2004:SPP

[DKK04] Dmitry Dolgop y at, V adim Kaloshin, and Leonid Koralo v. Sample

path prop erties of the sto c hastic flo ws. A nnals of Pr ob ability, 32

(1A):1–27, Jan uary 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1078415827 .

Dolgop y at:2008:R WM

[DKL08] Dmitry Dolgop y at, Gerhard Keller, and Carlangelo Liv erani. Ran-

dom w alk in Mark o vian en vironmen t. A nnals of Pr ob ability, 36(5):

1676–1710, Septem b er 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1221138763 .

Durrett:2003:RRK

[DL03] Ric hard Durrett and Vlada Limic. Rigorous results for the n k

mo del. A nnals of Pr ob ability, 31(4):1713–1753, Octob er 2003. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1068646364 .

Dalang:2004:SOL

[DL04] Rob ert C. Dalang and Olivier L ´ ev ^ eque. Second-order linear h y-

p erb olic SPDEs driv en b y isotropic Gaussian noise on a sphere.

A nnals of Pr ob ability, 32(1B):1068–1099, Jan uary 2004. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1079021472 .

Dereic h:2005:PR C

[DL05] S. Dereic h and M. A. Lifshits. Probabilities of randomly cen-

tered small balls and quan tization in Banac h spaces. A nnals

of Pr ob ability, 33(4):1397–1421, July 2005. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1120224585 .

Da wson:2006:SCS

[DL06] D. A. Da wson and Zengh u Li. Sk ew con v olution semigroups and

affine Mark o v pro cesses. A nnals of Pr ob ability, 34(3):1103–1142,

Ma y 2006. CODEN APBY

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

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

aop/1151418494 .

Devro y e:2008:L TB

[DL08] Luc Devro y e and G´ ab or Lugosi. Lo cal tail b ounds for functions

of indep enden t random v ariables. A nnals of Pr ob ability, 36(1):

143–159, Jan uary 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1196268676 .

delaP ena:2004:SNP

[dlPKL04] Victor H. de la P e ~ na, Mic hael J. Klass, and Tze Leung Lai. Self-

normalized pro cesses: exp onen tial inequalities, momen t b ounds

and iterated logarithm la ws. A nnals of Pr ob ability, 32(3):

1902–1933, July 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1089808415 .

Duan:2003:IMS

[DLS03] Jinqiao Duan, Kening Lu, and Bj¨ orn Sc hmalfuss. In v arian t man-

ifolds for sto c hastic partial differen tial equations. A nnals of

Pr ob ability, 31(4):2109–2135, Octob er 2003. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1068646380 .

Dalang:2002:EBB

[DM02a] Rob ert C. Dalang and T. Moun tford. Eccen tric b eha viors of the

Bro wnian sheet along lines. A nnals of Pr ob ability, 30(1):293–322,

Jan uary 2002. CODEN APBY

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

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

aop/1020107769 .

Dedec k er:2002:NSC

[DM02b] J ´ er^ ome Dedec k er and Florence Merlev ` ede. Necessary and suffi-

cien t conditions for the conditional cen tral limit theorem. A nnals

of Pr ob ability, 30(3):1044–1081, July 2002. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1029867121 .

Doney:2002:SOL

[DM02c] R. A. Doney and R. A. Maller. Stabilit y of the o v ersho ot

for L ´ evy pro cesses. A nnals of Pr ob ability, 30(1):188–212, Jan-

uary 2002. CODEN APBY

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

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

aop/1020107765 .

Doney:2007:CCR

[DM07] Ron Doney and Ross Maller. Curv e crossing for random w alks re-

flected at their maxim um. A nnals of Pr ob ability, 35(4):1351–1373,

July 2007. CODEN APBY

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

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

aop/1181334248 .

Diaconis:2004:PDL

[DMWZZ04] P ersi Diaconis, Eddy Ma y er-W olf, Ofer Zeitouni, and Martin

P . W. Zerner. The P oisson–Diric hlet la w is the unique in v arian t

distribution for uniform split-merge transformations. A nnals of

Pr ob ability, 32(1B):915–938, Jan uary 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1079021468 .

Dalang:2006:HPP

[DMZ06] Rob ert C. Dalang, C. Mueller, and L. Zam b otti. Hitting prop erties

of parab olic s.p.d.e.’s with reflection. A nnals of Pr ob ability, 34

(4):1423–1450, July 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1158673323 .

Dalang:2004:PTH

[DN04] Rob ert C. Dalang and Eulalia Nualart. P oten tial theory for h y-

p erb olic SPDEs. A nnals of Pr ob ability, 32(3):2099–2148, July

2004. CODEN APBY

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

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

aop/1089808421 .

Darses:2007:SDF

[DN07] S ´ ebastien Darses and Iv an Nourdin. Sto c hastic deriv ativ es for frac-

tional diffusions. A nnals of Pr ob ability, 35(5):1998–2020, Septem-

b er 2007. CODEN APBY

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

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

aop/1189000935 .

Decreusefond:2008:HTG

[DN08] Lauren t Decreusefond and Da vid Nualart. Hitting times for

Gaussian pro cesses. A nnals of Pr ob ability, 36(1):319–330, Jan-

uary 2008. CODEN APBY

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

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

aop/1196268681 .

Dupuis:2004:LD A

[DNW04] P aul Dupuis, Carl Nuzman, and Phil Whiting. Large deviation

asymptotics for o ccupancy problems. A nnals of Pr ob ability, 32

(3B):2765–2818, July 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1091813630 .

Doney:2004:SBL

[Don04] R. A. Doney

. Sto c hastic b ounds for L ´ evy pro cesses. A nnals

of Pr ob ability, 32(2):1545–1552, April 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1084884861 .

DaiPra:2005:LSI

[DP05] P aolo Dai Pra and Gusta v o P osta. Logarithmic Sob olev in-

equalit y for zero-range dynamics. A nnals of Pr ob ability, 33(6):

2355–2401, No v em b er 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1133965861 .

DaiPra:2002:EIU

[DPP02] P aolo Dai Pra, Anna Maria P aganoni, and Gusta v o P osta. En-

trop y inequalities for un b ounded spin systems. A nnals of Pr ob-

ability, 30(4):1959–1976, Octob er 2002. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1039548378 .

Dem b o:2007:HLD

[DPR07] Amir Dem b o, Y uv al P eres, and Ja y Rosen. Ho w large a disc is

co v ered b y a random w alk in n steps? A nnals of Pr ob ability, 35

(2):577–601, Marc h 2007. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1175287755.

Dem b o:2000:TPS

[DPRZ00] Amir Dem b o, Y uv al P eres, Ja y Rosen, and Ofer Zeitouni. Thic k

p oin ts for spatial Bro wnian motion: m ultifractal analysis of

o ccupation measure. A nnals of Pr ob ability, 28(1):1–35, Jan-

uary 2000. CODEN APBY

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

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

aop/1019160110 .

Dem b o:2006:LPR

[DPRZ06] Amir Dem b o, Y uv al P eres, Ja y Rosen, and Ofer Zeitouni. Late

p oin ts for random w alks in t w o dimensions. A nnals of Pr ob ability,

34(1):219–263, Jan uary 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1140191537 .

Driv er:2001:A CH

[DS01] Bruce K. Driv er and Vikram K. Srim urth y . Absolute con tin u-

it y of heat k ernel measure with pinned Wiener measure on lo op

groups. A nnals of Pr ob ability, 29(2):691–723, April 2001. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1008956690 .

Durrett:2005:PLF

[DS05] Ric k Durrett and Jason Sc h w einsb erg. P o w er la ws for family

sizes in a duplication mo del. A nnals of Pr ob ability, 33(6):2094–

2126, No v em b er 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1133965854 .

Dzhaparidze:2003:IPS

[DSV03] Kac ha Dzhaparidze, P eter Spreij, and Esk o V alk eila. Information

pro cesses for semimartingale exp erimen ts. A nnals of Pr ob ability,

31(1):216–243, Jan uary 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1046294310 .

Damron:2009:RBI

[DSV09] Mic hael Damron, Art ¨ em Sap ozhnik o v, and B´ alin t V´ agv¨ olgyi. Re-

lations b et w een in v asion p ercolation and critical p ercolation in

t w o dimensions. A nnals of Pr ob ability, 37(6):2297–2331, No v em-

b er 2009. CODEN APBY

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

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

aop/1258380790.

duT oit:2007:TCP

[dTP07] J. du T oit and G. P eskir. The trap of complacency in predict-

ing the maxim um. A nnals of Pr ob ability, 35(1):340–365, Jan-

uary 2007. CODEN APBY

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

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

aop/1174324132 .

Dub edat:2005:MD

[Dub05] Julien Dub ´ edat. SLE(κ, ρ) martingales and dualit y . A nnals of

Pr ob ability, 33(1):223–243, Jan uary 2005. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1108141726 .

Duquesne:2003:L TC

[Duq03] Thomas Duquesne. A limit theorem for the con tour pro cess of

condidtioned Galton–W atson trees. A nnals of Pr ob ability, 31

(2):996–1027, April 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1048516543 .

Duquesne:2005:CTL

[Duq05] Thomas Duquesne. Con tin uum tree limit for the range of ran-

dom w alks on regular trees. A nnals of Pr ob ability, 33(6):2212–

2254, No v em b er 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1133965858 .

Duquesne:2009:PMR

[Duq09] Thomas Duquesne. The pac king measure of the range of sup er-

Bro wnian motion. A nnals of Pr ob ability, 37(6):2431–2458, No v em-

b er 2009. CODEN APBY

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

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

aop/1258380794 .

Dzhaparidze:2005:KST

[DvZ05] Kac ha Dzhaparidze and Harry v an Zan ten. Krein’s sp ectral the-

ory and the P aley–Wiener expansion for fractional Bro wnian mo-

tion. A nnals of Pr ob ability, 33(2):620–644, Marc h 2005. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1109868595.

Dalang:2002:TRH

[D W02] Rob ert C. Dalang and John B. W alsh. Time-rev ersal in h y-

p erb olic S.P

.D.E.’s. A nnals of Pr ob ability, 30(1):213–252, Jan-

uary 2002. CODEN APBY

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

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

aop/1020107766 .

Dynkin:2001:BEM

[Dyn01] E. B. Dynkin. Branc hing exit Mark o v systems and sup erpro cesses.

A nnals of Pr ob ability, 29(4):1833–1858, Octob er 2001. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1015345774 .

Debussc he:2007:CSC

[DZ07] Arnaud Debussc he and Lorenzo Zam b otti. Conserv ativ e sto c has-

tic Cahn–Hilliard equation with reflection. A nnals of Pr ob a-

bility, 35(5):1706–1739, Septem b er 2007. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1189000925 .

Ec khoff:2005:P AS

[Ec k05] Mic hael Ec khoff. Precise asymptotics of small eigen v alues of re-

v ersible diffusions in the metastable regime. A nnals of Pr ob ability,

33(1):244–299, Jan uary 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1108141727 .

El-Dakk ak:2008:HDU

[EDP08] Omar El-Dakk ak and Gio v anni P eccati. Ho effding decomp o-

sitions and urn sequences. A nnals of Pr ob ability, 36(6):2280–

2310, No v em b er 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1229696603 .

Einmahl:2001:CSG

[EK01] U. Einmahl and J. Kuelbs. Cluster sets for a generalized la w of the

iterated logarithm in Banac h spaces. A nnals of Pr ob ability, 29(4):

1451–1475, Octob er 2001. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1015345758.

F eng:2006:LDD

[F en06] Jin F eng. Large deviation for diffusions and Hamilton–Jacobi

equation in Hilb ert spaces. A nnals of Pr ob ability, 34(1):321–385,

Jan uary 2006. CODEN APBY

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

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

aop/1140191540 .

F ernique:2003:EDT

[F er03] Xa vier F ernique. Extension du th ´ eor ` eme de Cameron–Martin

aux translations al ´ eatoires. (F renc h) [Extension of the Cameron–

Martin theorem to random translations]. A nnals of Pr ob ability,

31(3):1296–1304, July 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1055425780 .

F ernandez:2001:LNR

[FF G01] Rob erto F ern´ andez, P ablo A. F errari, and Nancy L. Garcia. Loss

net w ork represen tation of P eierls con tours. A nnals of Pr ob ability,

29(2):902–937, April 2001. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1008956697 .

Fla jolet:2005:A U

[F GP05] Philipp e Fla jolet, Joaquim Gabarr´ o, and Helm ut P ek ari. Analytic

urns. A nnals of Pr ob ability, 33(3):1200–1233, Ma y 2005. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1115386724 .

F ukushima:2004:TCS

[FHY04] Masatoshi F ukushima, Ping He, and Jiangang Ying. Time

c hanges of symmetric diffusions and F eller measures. A nnals of

Pr ob ability, 32(4):3138–3166, Octob er 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1107883349 .

F on tes:2002:R WS

[FIN02] L. R. G. F on tes, M. Isopi, and C. M. Newman. Random

w alks with strongly inhomogeneous rates and singular diffusions:

con v ergence, lo calization and aging in one dimension. A nnals

of Pr ob ability, 30(2):579–604, April 2002. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1023481003.

F on tes:2004:BW C

[FINR04] L. R. G. F on tes, M. Isopi, C. M. Newman, and K. Ra vishank ar.

The Bro wnian w eb: Characterization and con v ergence. A nnals of

Pr ob ability, 32(4):2857–2883, Octob er 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1107883340 .

F ang:2007:GFS

[FIZ07] Shizan F ang, P eter Imk eller, and T usheng Zhang. Global flo ws

for sto c hastic differen tial equations without global Lipsc hitz con-

ditions. A nnals of Pr ob ability, 35(1):180–205, Jan uary 2007. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1174324127 .

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 oss:2007:LLE

[FK07] Serguei F oss and Dmitry Korsh uno v. Lo w er limits and equiv a-

lences for con v olution tails. A nnals of Pr ob ability, 35(1):366–383,

Jan uary 2007. CODEN APBY

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

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

aop/1174324133 .

Flury:2008:CLE

[Flu08] Markus Flury

. Coincidence of Ly apuno v exp onen ts for random

w alks in w eak random p oten tials. A nnals of Pr ob ability, 36(4):

1528–1583, July 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1217360978.

Fill:2001:SMR

[FM01] James Allen Fill and Moto y a Mac hida. Sto c hastic monotonicit y

and realizable monotonicit y . A nnals of Pr ob ability, 29(2):938–978,

April 2001. CODEN APBY

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

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

aop/1008956698 .

F errari:2007:SDM

[FM07] P ablo A. F errari and James B. Martin. Stationary distribu-

tions of m ulti-t yp e totally asymmetric exclusion pro cesses. A n-

nals of Pr ob ability, 35(3):807–832, Ma y 2007. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1178804315 .

F on tes:2008:KPS

[FM08] L. R. G. F on tes and P

. Mathieu. K-pro cesses, scaling limit

and aging for the trap mo del in the complete graph. A nnals

of Pr ob ability, 36(4):1322–1358, July 2008. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1217360971 .

F ey:2009:SPI

[FMR09] Anne F ey , Ronald Meester, and F rank Redig. Stabilizabilit y

and p ercolation in the infinite v olume sandpile mo del. A nnals

of Pr ob ability, 37(2):654–675, Marc h 2009. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1241099924 .

F ournier:2002:SPD

[F ou02] Nicolas F ournier. Strict p ositivit y of the densit y for simple jump

pro cesses using the to ols of supp ort theorems. Application to the

Kac equation without cutoff. A nnals of Pr ob ability, 30(1):135–170,

Jan uary 2002. CODEN APBY

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

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

aop/1020107763 .

F errari:2005:CIS

[FP05] P ablo A. F errari and Leandro P

. R. Pimen tel. Comp etition in-

terfaces and second class particles. A nnals of Pr ob ability, 33

(4):1235–1254, July 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1120224580.

Flandoli:2002:GIS

[FR02] F ranco Flandoli and F rancesco Russo. Generalized in tegration

and sto c hastic ODEs. A nnals of Pr ob ability, 30(1):270–292, Jan-

uary 2002. CODEN APBY

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

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

aop/1020107768 .

F ahrner:2003:SAM

[FS03] I. F ahrner and U. Stadtm ¨ uller. Stong appro ximation of max-

ima b y extremal pro cesses. A nnals of Pr ob ability, 31(2):926–947,

April 2003. CODEN APBY

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

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

aop/1048516541 .

Fleisc hmann:2004:TTE

[FS04] Klaus Fleisc hmann and Jan M. Sw art. T rimmed trees and em-

b edded particle systems. A nnals of Pr ob ability, 32(3):2179–2221,

July 2004. CODEN APBY

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

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

aop/1089808423 .

F errari:2005:CBM

[FS05] P atrik L. F errari and Herb ert Sp ohn. Constrained Bro wnian mo-

tion: Fluctuations a w a y from circular and parab olic barriers. A n-

nals of Pr ob ability, 33(4):1302–1325, July 2005. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1120224582 .

F uhrman:2004:IHB

[FT04] Marco F uhrman and Gianmario T essitore. Infinite horizon bac k-

w ard sto c hastic differen tial equations and elliptic equations in

Hilb ert spaces. A nnals of Pr ob ability, 32(1B):607–660, Jan-

uary 2004. CODEN APBY

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

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

aop/1079021459 .

F uhrman:2002:NKE

[F uh02] Marco F uhrman. Nonlinear Kolmogoro v equations in infinite

dimensional spaces: the bac kw ard sto c hastic differen tial equa-

tions approac h and applications to optimal con trol. A nnals of

Pr ob ability, 30(3):1397–1465, July 2002. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1029867132.

F unaki:2004:ZTLa

[F un04a] T adahisa F unaki. Zero temp erature limit for in teracting Bro wnian

particles. I. Motion of a single b o dy . A nnals of Pr ob ability, 32

(2):1201–1227, April 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1084884849 .

F unaki:2004:ZTLb

[F un04b] T adahisa F unaki. Zero temp erature limit for in teracting Bro wnian

particles. I I. coagulation in one dimension. A nnals of Pr ob ability,

32(2):1228–1246, April 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1084884850 .

Fleisc hmann:2001:CCS

[FX01] Klaus Fleisc hmann and Jie Xiong. A cyclically catalytic sup er-

Bro wnian motion. A nnals of Pr ob ability, 29(2):820–861, April

2001. CODEN APBY

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

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

aop/1008956694 .

Gadido v:2005:SCS

[Gad05] Anda Gadido v. Sectorial con v ergence of U -statistics. A nnals

of Pr ob ability, 33(2):816–822, Marc h 2005. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1109868601 .

Gam burd:2006:PDD

[Gam06] Alex Gam burd. P oisson–Diric hlet distribution for random Be-

lyi surfaces. A nnals of Pr ob ability, 34(5):1827–1848, Septem-

b er 2006. CODEN APBY

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

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

aop/1163517226 .

Gan tert:2000:MBR

[Gan00] Nina Gan tert. The maxim um of a branc hing random w alk

with semiexp onen tial incremen ts. A nnals of Pr ob ability, 28(3):

1219–1229, July 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160332.

Gautier:2008:EBA

[Gau08] Eric Gautier. Exit from a basin of attraction for sto c hastic w eakly

damp ed nonlinear Sc hr¨ odinger equations. A nnals of Pr ob ability,

36(3):896–930, Ma y 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1207749085 .

Gartner:2006:ICR

[GdH06] J. G¨ artner and F. den Hollander. In termittency in a catalytic

random medium. A nnals of Pr ob ability, 34(6):2219–2287, No v em-

b er 2006. CODEN APBY

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

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

aop/1171377442 .

Grev en:2007:PTL

[GdH07] A. Grev en and F. den Hollander. Phase transitions for the long-

time b eha vior of in teracting diffusions. A nnals of Pr ob ability, 35

(4):1250–1306, July 2007. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1181334245 .

Geto or:2009:JDF

[Get09] Ronald Geto or. J. l. Do ob: F oundations of sto c hastic pro cesses

and probabilistic p oten tial theory . A nnals of Pr ob ability, 37(5):

1647–1663, Septem b er 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1253539851 .

Graham:2006:IST

[GG06a] B. T. Graham and G. R. Grimmett. Influence and sharp-threshold

theorems for monotonic measures. A nnals of Pr ob ability, 34(5):

1726–1745, Septem b er 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1163517221 .

Gra vner:2006:R GM

[GG06b] Jank o Gra vner and Da vid Griffeath. Random gro wth mo dels

with p olygonal shap es. A nnals of Pr ob ability, 34(1):181–218, Jan-

uary 2006. CODEN APBY

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

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

aop/1140191536.

Gao:2003:IBM

[GHT03] F. Gao, J. Hannig, and F. T orcaso. In tegrated Bro wnian motions

and exact L

2

-small balls. A nnals of Pr ob ability, 31(3):1320–1337,

July 2003. CODEN APBY

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

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

aop/1055425782 .

Grigory an:2003:R TB

[GK03a] Alexander Grigor’y an and Mark Kelb ert. Recurrence and tran-

sience of branc hing diffusion pro cesses on Riemannian manifolds.

A nnals of Pr ob ability, 31(1):244–284, Jan uary 2003. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1046294311 .

Gy ongy:2003:SMS

[GK03b] Istv´ an Gy¨ ongy and Nicolai Krylo v. On the splitting-up metho d

and sto c hastic partial differen tial equations. A nnals of Pr ob ability,

31(2):564–591, April 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1048516528 .

Gine:2006:CIA

[GK06] Ev arist Gin ´ e and Vladimir Koltc hinskii. Concen tration inequal-

ities and asymptotic results for ratio t yp e empirical pro cesses.

A nnals of Pr ob ability, 34(3):1143–1216, Ma y 2006. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1151418495 .

Grothaus:2003:SLS

[GKLR03] Martin Grothaus, Y uri G. Kondratiev, Eugene Lytvyno v, and

Mic hael R¨ oc kner. Scaling limit of sto c hastic dynamics in clas-

sical con tin uous systems. A nnals of Pr ob ability, 31(3):1494–1532,

July 2003. CODEN APBY

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

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

aop/1055425788 .

Gine:2001:LCS

[GKLZ01] Ev arist Gin ´ e, Stanis la w Kw apie ´ n, Rafa l Lata la, and Jo el Zinn.

The LIL for canonical U -statistics of order 2. A nnals of

Pr ob ability, 29(1):520–557, F ebruary 2001. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1008956343.

Gozlan:2009:CDF

[Goz09] Nathael Gozlan. A c haracterization of dimension free concen-

tration in terms of transp ortation inequalities. A nnals of Pr ob-

ability, 37(6):2480–2498, No v em b er 2009. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1258380796 .

Gnedin:2005:R CS

[GP05] Alexander Gnedin and Jim Pitman. Regenerativ e comp osition

structures. A nnals of Pr ob ability, 33(2):445–479, Marc h 2005. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1109868588 .

Gnedin:2006:ALC

[GPY06] Alexander Gnedin, Jim Pitman, and Marc Y or. Asymptotic la ws

for comp ositions deriv ed from transformed sub ordinators. A nnals

of Pr ob ability, 34(2):468–492, Marc h 2006. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1147179979 .

Gra vner:2000:IDS

[GQ00] Jank o Gra vner and Jerem y Quastel. In ternal DLA and the

Stefan problem. A nnals of Pr ob ability, 28(4):1528–1562, Octo-

b er 2000. CODEN APBY

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

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

aop/1019160497 .

Griffin:2002:LLM

[GQ02] Philip S. Griffin and F ozia S. Qazi. Limit la ws of mo dulus trimmed

sums. A nnals of Pr ob ability, 30(3):1466–1485, July 2002. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1029867133 .

Grandits:2002:MEM

[GR02] P eter Grandits and Thorsten Rheinl¨ ander. On the minimal en-

trop y martingale measure. A nnals of Pr ob ability, 30(3):1003–1038,

July 2002. CODEN APBY

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

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

aop/1029867119 .

Gro eneb o om:2001:UPH

[Gro01] Piet Gro eneb o om. Ulam’s problem and Hammersley’s pro cess.

A nnals of Pr ob ability, 29(2):683–690, April 2001. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1008956689 .

Gradinaru:2003:GCL

[GR V03] Mihai Gradinaru, F rancesco Russo, and Pierre V allois. General-

ized co v ariations, lo cal time and Stratono vic h It^ o’s form ula for

fractional Bro wnian motion with Hurst index H ≥

1

4

. A nnals of

Pr ob ability, 31(4):1772–1820, Octob er 2003. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1068646366 .

Gut:2000:P AL

[GS00] Allan Gut and Aurel Sp˘ ataru. Precise asymptotics in the la w of

the iterated logarithm. A nnals of Pr ob ability, 28(4):1870–1883,

Octob er 2000. CODEN APBY

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

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

aop/1019160511 .

Giacomin:2009:IDR

[GT09] Giam battista Giacomin and F abio Lucio T oninelli. On the ir-

relev an t disorder regime of pinning mo dels. A nnals of Pr ob-

ability, 37(5):1841–1875, Septem b er 2009. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1253539858 .

Gra vner:2002:GMR

[GTW02] Jank o Gra vner, Craig A. T racy

, and Harold Widom. A gro wth

mo del in a random en vironmen t. A nnals of Pr ob ability, 30(3):

1340–1368, July 2002. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1029867130 .

Guillin:2003:APS

[Gui03] A. Guillin. Av eraging principle of SDE with small diffusion:

Mo derate deviations. A nnals of Pr ob ability, 31(1):413–443, Jan-

uary 2003. CODEN APBY

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

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

aop/1046294316 .

Guan:2008:SSD

[GW08] Qing-Y ang Guan and Matthias Wink el. SLE and α-SLE driv en

b y L ´ evy pro cesses. A nnals of Pr ob ability, 36(4):1221–1266,

July 2008. CODEN APBY

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

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

aop/1217360968 .

Goldstein:2006:ZBD

[GX06] Larry Goldstein and Aih ua Xia. Zero biasing and a discrete cen tral

limit theorem. A nnals of Pr ob ability, 34(5):1782–1806, Septem-

b er 2006. CODEN APBY

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

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

aop/1163517224 .

Gallardo:2006:CRP

[GY06a] L ´ eonard Gallardo and Marc Y or. A c haotic represen tation

prop ert y of the m ultidimensional Dunkl pro cesses. A nnals of

Pr ob ability, 34(4):1530–1549, July 2006. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1158673326 .

Gnedin:2006:RPS

[GY06b] Alexander V. Gnedin and Y uri Y akub o vic h. Recursiv e parti-

tion structures. A nnals of Pr ob ability, 34(6):2203–2218, No v em-

b er 2006. CODEN APBY

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

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

aop/1171377441 .

Haggstrom:2001:UIE

[H¨ ag01] Olle H¨ aggstr¨ om. Uniqueness of the infinite en tangled comp onen t

in three-dimensional b ond p ercolation. A nnals of Pr ob ability, 29

(1):127–136, F ebruary 2001. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1008956325 .

Hagg:2008:LGF

[H¨ ag08] Jonas H¨ agg. Lo cal Gaussian fluctuations in the Airy and dis-

crete PNG pro cesses. A nnals of Pr ob ability, 36(3):1059–1092,

Ma y 2008. CODEN APBY

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

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

aop/1207749090 .

Hairer:2005:ESD

[Hai05] Martin Hairer. Ergo dicit y of sto c hastic differen tial equations

driv en b y fractional Bro wnian motion. A nnals of Pr ob ability, 33

(2):703–758, Marc h 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1109868598 .

Hammond:2006:GLA

[Ham06] Alan Hammond. Greedy lattice animals: Geometry and critical-

it y . A nnals of Pr ob ability, 34(2):593–637, Marc h 2006. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1147179984 .

Hanen:2007:TLP

[Han07] Alb ert Hanen. Un th ´ eor ` eme limite p our les co v ariances des spins

dans le mo d ` ele de Sherrington–Kirkpatric k a v ec c hamp externe.

(F renc h) [A limit theorem for the v ariances of the spins in the

Sherrington–Kirkpatric k mo del with external field]. A nnals of

Pr ob ability, 35(1):141–179, Jan uary 2007. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1174324126 .

Hara:2008:DCN

[Har08] T ak ashi Hara. Deca y of correlations in nearest-neigh b or self-

a v oiding w alk, p ercolation, lattice trees and animals. A nnals

of Pr ob ability, 36(2):530–593, Marc h 2008. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1204306960 .

Harrelson:2003:CBD

[HH03] D. Harrelson and C. Houdr ´ e. A c haracterization of m-dep enden t

stationary infinitely divisible sequences with applications to

w eak con v ergence. A nnals of Pr ob ability, 31(2):849–881, April

2003. CODEN APBY

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

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

aop/1048516538 .

Hennion:2004:CL T

[HH04] Hub ert Hennion and Lo ¨ ıc Herv ´ e. Cen tral limit theorems for it-

erated random Lipsc hitz mappings. A nnals of Pr ob ability, 32

(3):1934–1984, July 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1089808416 .

Hoffman:2006:SMP

[HHP06] Christopher Hoffman, Alexander E. Holro yd, and Y uv al P eres. A

stable marriage of P oisson and Leb esgue. A nnals of Pr ob ability,

34(4):1241–1272, July 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1158673318 .

Hino:2008:MDF

[Hin08] Masanori Hino. Martingale dimensions for fractals. A nnals

of Pr ob ability, 36(3):971–991, Ma y 2008. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1207749087 .

Hw ang:2008:LL T

[HJ08] Hsien-Kuei Hw ang and Sv an te Janson. Lo cal limit theorems

for finite and infinite urn mo dels. A nnals of Pr ob ability, 36

(3):992–1022, Ma y 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1207749088 .

Haggstrom:2002:EIC

[HJL02] Olle H¨ aggstr¨ om, Johan Jonasson, and Russell Ly ons. Explicit

isop erimetric constan ts and phase transitions in the random-

cluster mo del. A nnals of Pr ob ability, 30(1):443–473, Jan uary

2002. CODEN APBY

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

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

aop/1020107775 .

Hug:2000:SMM

[HL00] Daniel Hug and G ¨ un ter Last. On supp ort measures in Mink o wski

spaces and con tact distributions in sto c hastic geometry . A nnals

of Pr ob ability, 28(2):796–850, April 2000. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1019160261 .

Holro yd:2001:HFE

[HL01] Alexander E. Holro yd and Thomas M. Liggett. Ho w to find an ex-

tra head: Optimal random shifts of Bernoulli and P oisson random

fields. A nnals of Pr ob ability, 29(4):1405–1425, Octob er 2001. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1015345755 .

Hosel:2003:PWS

[HL03] V olk er H¨ osel and Rup ert Lasser. Prediction of w eakly stationary

sequences on p olynomial h yp ergroups. A nnals of Pr ob ability, 31

(1):93–114, Jan uary 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1046294305 .

Hev eling:2005:CPM

[HL05] Matthias Hev eling and G ¨ un ter Last. Characterization of P alm

measures via bijectiv e p oin t-shifts. A nnals of Pr ob ability, 33(5):

1698–1715, Septem b er 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1127395870 .

Hult:2007:EBS

[HL07] Henrik Hult and Filip Lindsk og. Extremal b eha vior of sto c has-

tic in tegrals driv en b y regularly v arying L ´ evy pro cesses. A nnals

of Pr ob ability, 35(1):309–339, Jan uary 2007. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1174324131 .

Helton:2008:MZI

[HLP08] J. William Helton, Jean B. Lasserre, and Mihai Putinar. Mea-

sures with zeros in the in v erse of their momen t matrix. A nnals

of Pr ob ability, 36(4):1453–1471, July 2008. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1217360975 .

Ha ydn:2005:HR T

[HL V05] N. Ha ydn, Y. Lacroix, and S. V aien ti. Hitting and return times in

ergo dic dynamical systems. A nnals of Pr ob ability, 33(5):2043–

2050, Septem b er 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1127395881 .

Houdre:2004:CMP

[HM04] Christian Houdr ´ e and Philipp e Marc hal. On the concen tration

of measure phenomenon for stable and related random v ectors.

A nnals of Pr ob ability, 32(2):1496–1508, April 2004. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1084884859 .

Hairer:2008:SGW

[HM08] Martin Hairer and Jonathan C. Mattingly

. Sp ectral gaps

in W asserstein distances and the 2D sto c hastic Na vier–Stok es

equations. A nnals of Pr ob ability, 36(6):2050–2091, No v em b er

2008. CODEN APBY

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

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

aop/1229696596 .

Haas:2008:CT A

[HMPW08] B ´ en ´ edicte Haas, Gr ´ egory Miermon t, Jim Pitman, and Matthias

Wink el. Con tin uum tree asymptotics of discrete fragmen ta-

tions and applications to ph ylogenetic mo dels. A nnals of Pr ob-

ability, 36(5):1790–1837, Septem b er 2008. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1221138767 .

Hitczenk o:2001:MMS

[HMS01] P a w e l Hitczenk o and Stephen Mon tgomery-Smith. Measuring the

magnitude of sums of indep enden t random v ariables. A nnals of

Pr ob ability, 29(1):447–466, F ebruary 2001. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1008956339 .

Hu:2004:DT A

[HMY04] Y aozhong Hu, Salah-Eldin A. Mohammed, and F eng Y an.

Discrete-time appro ximations of sto c hastic dela y equations: The

Milstein sc heme. A nnals of Pr ob ability, 32(1A):265–314, Jan-

uary 2004. CODEN APBY

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

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

aop/1078415836 .

Ho w ard:2001:SIP

[HN01] C. Douglas Ho w ard and Charles M. Newman. Sp ecial in vited pa-

p er: Geo desics and spanning tees for Euclidean first-passage p er-

colation. A nnals of Pr ob ability, 29(2):577–623, April 2001. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1008956686 .

Hu:2005:RSI

[HN05] Y aozhong Hu and Da vid Nualart. Renormalized self-in tersection

lo cal time for fractional Bro wnian motion. A nnals of Pr ob ability,

33(3):948–983, Ma y 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1115386715.

Hsing:2004:WSS

[HW04b] T ailen Hsing and W ei Biao W u. On w eigh ted U -statistics for

stationary pro cesses. A nnals of Pr ob ability, 32(2):1600–1631,

April 2004. CODEN APBY

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

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

aop/1084884864 .

Ho witt:2009:CFB

[HW09] Chris Ho witt and Jon W arren. Consisten t families of Bro wnian

motions and sto c hastic flo ws of k ernels. A nnals of Pr ob ability, 37

(4):1237–1272, July 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1248182138 .

Hw ang:2003:SPC

[Hw a03] Hsien-Kuei Hw ang. Second phase c hanges in random m-ary

searc h trees and generalized quic ksort: Con v ergence rates. A n-

nals of Pr ob ability, 31(2):609–629, April 2003. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1048516530 .

Higuc hi:2000:SCT

[HZ00] Y asunari Higuc hi and Y u Zhang. On the sp eed of con v ergence

for t w o-dimensional first passage Ising p ercolation. A nnals of

Pr ob ability, 28(1):353–378, Jan uary 2000. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1019160122 .

Hassairi:2004:CCE

[HZ04] Ab delhamid Hassairi and Mohammed Zarai. Characterization of

the cubic exp onen tial families b y orthogonalit y of p olynomials.

A nnals of Pr ob ability, 32(3B):2463–2476, July 2004. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1091813620 .

Iksano v:2004:NFP

[IJS04] Aleksander M. Iksano v, Zbigniew J. Jurek, and Bertram M.

Sc hreib er. A new factorization prop ert y of the selfdecomp os-

able probabilit y measures. A nnals of Pr ob ability, 32(2):1356–1369,

April 2004. CODEN APBY

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

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

aop/1084884853.

Imk eller:2009:FET

[IPW09] P eter Imk eller, Ily a P a vlyuk evic h, and T orsten W etzel. First exit

times for L ´ evy-driv en diffusions with exp onen tially ligh t jumps.

A nnals of Pr ob ability, 37(2):530–564, Marc h 2009. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1241099921 .

Ignatiouk-Rob ert:2005:LDP

[IR05] Irina Ignatiouk-Rob ert. Large deviations for pro cesses with dis-

con tin uous statistics. A nnals of Pr ob ability, 33(4):1479–1508,

July 2005. CODEN APBY

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

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

aop/1120224588 .

Ibragimo v:2003:EDS

[ISdlP03] Rustam Ibragimo v, Shaturgun Sharakhmeto v, and Victor H.

de la P e ~ na. On extremal distributions and sharp l

p

-b ounds for

sums of m ultilinear forms. A nnals of Pr ob ability, 31(2):630–675,

April 2003. CODEN APBY

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

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

aop/1048516531 .

Jaco d:2004:ESL

[Jac04] Jean Jaco d. The Euler sc heme for L ´ evy driv en sto c hastic dif-

feren tial equations: limit theorems. A nnals of Pr ob ability, 32

(3):1830–1872, July 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1089808413 .

Ja jte:2003:SLL

[Ja j03] Ryszard Ja jte. On the strong la w of large n um b ers. A nnals of

Pr ob ability, 31(1):409–412, Jan uary 2003. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1046294315 .

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-

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

aop/1022855886. See note [Jan02].

Jan vresse:2001:SGK

[Jan01] Elise Jan vresse. Sp ectral gap for Kac’s mo del of Boltzmann equa-

tion. A nnals of Pr ob ability, 29(1):288–304, F ebruary 2001. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1008956330 .

Jan vresse:2002:NAB

[Jan02] Elise Jan vresse. Note ab out “First or der c orr e ction for the hy-

dr o dynamic limit of symmetric simple exclusion pr o c esses with

sp e e d change in dimension d ≥ 3”. A nnals of Pr ob ability, 30

(2):1000–1001, April 2002. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1023481015. See [Jan98 ].

Janson:2006:R CR

[Jan06] Sv an te Janson. Rounding of con tin uous random v ariables and

oscillatory asymptotics. A nnals of Pr ob ability, 34(5):1807–

1826, Septem b er 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1163517225 .

Jarai:2003:I IP

[J´ ar03] An tal A. J´ arai. Incipien t infinite p ercolation clusters in 2D. A nnals

of Pr ob ability, 31(1):444–485, Jan uary 2003. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1046294317 .

Jara:2006:FD A

[Jar06] Milton Jara. Finite-dimensional appro ximation for the diffu-

sion co efficien t in the simple exclusion pro cess. A nnals of Pr ob-

ability, 34(6):2365–2381, No v em b er 2006. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1171377447 .

Jeganathan:2004:CFS

[Jeg04] P

. Jeganathan. Con v ergence of functionals of sums of r.v.s to

lo cal times of fractional stable motions. A nnals of Pr ob ability, 32

(3):1771–1795, July 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1089808411.

Jiang:2002:MPS

[Jia02a] Tiefang Jiang. Maxima of partial sums indexed b y geometri-

cal structures. A nnals of Pr ob ability, 30(4):1854–1892, Octo-

b er 2002. CODEN APBY

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

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

aop/1039548374 .

Jiang:2002:CST

[Jia02b] Tiefeng Jiang. A comparison of scores of t w o protein struc-

tures with foldings. A nnals of Pr ob ability, 30(4):1893–1912, Oc-

tob er 2002. CODEN APBY

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

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

aop/1039548375 .

Jiang:2006:HME

[Jia06] Tiefeng Jiang. Ho w man y en tries of a t ypical orthogonal ma-

trix can b e appro ximated b y indep enden t normals? A nnals

of Pr ob ability, 34(4):1497–1529, July 2006. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1158673325 .

Jaco d:2003:AED

[JJM03] J. Jaco d, A. Jakub o wski, and J. M ´ emin. On asymptotic errors in

discretization of pro cesses. A nnals of Pr ob ability, 31(2):592–608,

April 2003. CODEN APBY

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

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

aop/1048516529 .

Jain:2008:LDO

[JK08] Naresh Jain and Nicolai Krylo v. Large deviations for o ccupation

times of Mark o v pro cesses with L

2 semigroups. A nnals of Pr ob-

ability, 36(5):1611–1641, Septem b er 2008. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1221138761 .

Janson:2004:RR T

[JM04] Sv an te Janson and Elc hanan Mossel. Robust reconstruction

on trees is determined b y the second eigen v alue. A nnals of

Pr ob ability, 32(3B):2630–2649, July 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1091813626.

Jaco d:2000:EFR

[JMP00a] Jean Jaco d, Sylvie M ´ el ´ eard, and Philip Protter. Explicit form and

robustness of martingale represen tations. A nnals of Pr ob ability, 28

(4):1747–1780, Octob er 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160506 .

Jeon:2000:SLC

[JMP00b] In tae Jeon, P eter Marc h, and Boris Pittel. Size of the largest

cluster under zero-range in v arian t measures. A nnals of Pr ob ability,

28(3):1162–1194, July 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160330 .

Johansson:2005:A CB

[Joh05] Kurt Johansson. The Arctic Circle b oundary and the Airy pro-

cess. A nnals of Pr ob ability, 33(1):1–30, Jan uary 2005. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1108141718 .

Jonasson:2001:OSC

[Jon01] Johan Jonasson. Optimization of shap e in con tin uum p ercola-

tion. A nnals of Pr ob ability, 29(2):624–635, April 2001. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1008956687 .

Junge:2007:R TI

[JPX07] Marius Junge, Ja vier P arcet, and Quanh ua Xu. Rosen thal t yp e

inequalities for free c haos. A nnals of Pr ob ability, 35(4):1374–1437,

July 2007. CODEN APBY

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

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

aop/1181334249 .

Jonasson:2008:DMC

[JS08] Johan Jonasson and Jeffrey E. Steif. Dynamical mo dels for cir-

cle co v ering: Bro wnian motion and P oisson up dating. A nnals

of Pr ob ability, 36(2):739–764, Marc h 2008. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1204306966 .

Jing:2003:SNC

[JSW03] Bing-Yi Jing, Qi-Man Shao, and Qiying W ang. Self-normalized

Cram ´ er-t yp e large deviations for indep enden t random v ariables.

A nnals of Pr ob ability, 31(4):2167–2215, Octob er 2003. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1068646382 .

Jac k a:2003:CMV

[JT03] Saul Jac k a and Roger T rib e. Comparisons for measure v alued pro-

cesses with in teractions. A nnals of Pr ob ability, 31(3):1679–1712,

July 2003. CODEN APBY

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

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

aop/1055425794 .

Jarai:2003:LCT

[JvdB03] A. A. J´ arai and J. v an den Berg. The lo w est crossing in t w o-

dimensional critical p ercolation. A nnals of Pr ob ability, 31(3):

1241–1253, July 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1055425778 .

Jing:2000:BEB

[JWZ00] Bing-Yi Jing, Qiying W ang, and Linc heng Zhao. The Berry-

Ess ´ een b ound for Studen tized statistics. A nnals of Pr ob ability, 28

(1):511–535, Jan uary 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160129 .

Junge:2003:NBR

[JX03] Marius Junge and Quanh ua Xu. Noncomm utativ e Burkholder/

Rosen thal inequalities. A nnals of Pr ob ability, 31(2):948–995,

April 2003. CODEN APBY

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

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

aop/1048516542 .

Kallen b erg:2008:SLA

[Kal08] Ola v Kallen b erg. Some lo cal appro ximations of Da wson–

W atanab e sup erpro cesses. A nnals of Pr ob ability, 36(6):2176–

2214, No v em b er 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1229696600 .

Kargin:2007:SSF

[Kar07] Vladisla v Kargin. On sup ercon v ergence of sums of free ran-

dom v ariables. A nnals of Pr ob ability, 35(5):1931–1949, Septem-

b er 2007. CODEN APBY

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

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

aop/1189000932 .

Konig:2003:LDO

[KdHvdH03] W olfgang K¨ onig, F rank den Hollander, and Remco v an der Hof-

stad. Large deviations for the one-dimensional Edw ards mo del.

A nnals of Pr ob ability, 31(4):2003–2039, Octob er 2003. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1068646376 .

Ken y on:2000:CID

[Ken00] Ric hard Ken y on. Conformal in v ariance of domino tiling. A n-

nals of Pr ob ability, 28(2):759–795, April 2000. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1019160260 .

Ken y on:2001:DGF

[Ken01] Ric hard Ken y on. Dominos and the Gaussian free field. A nnals

of Pr ob ability, 29(3):1128–1137, July 2001. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1015345599 .

Kendall:2007:CAL

[Ken07] Wilfrid S. Kendall. Coupling all the L ´ evy sto c hastic areas of m ul-

tidimensional Bro wnian motion. A nnals of Pr ob ability, 35(3):935–

953, Ma y 2007. CODEN APBY

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

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

aop/1178804319 .

Katori:2002:L TN

[KKT02] Mak oto Katori, Norio Konno, and Hideki T anem ura. Limit

theorems for the nonattractiv e Doman y–Kinzel mo del. A nnals

of Pr ob ability, 30(2):933–947, April 2002. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1023481012 .

Kupsa:2005:AHT

[KL05] M. Kupsa and Y. Lacroix. Asymptotics for hitting times. A nnals

of Pr ob ability, 33(2):610–619, Marc h 2005. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1109868594.

Klein:2005:CAM

[KR05] T. Klein and E. Rio. Concen tration around the mean for maxima

of empirical pro cesses. A nnals of Pr ob ability, 33(3):1060–1077,

Ma y 2005. CODEN APBY

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

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

aop/1115386718 .

Kon toro vic h:2008:CID

[KR08] Leonid (Ary eh) Kon toro vic h and Ka vita Ramanan. Concen tra-

tion inequalities for dep enden t random v ariables via the martin-

gale metho d. A nnals of Pr ob ability, 36(6):2126–2158, No v em-

b er 2008. CODEN APBY

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

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

aop/1229696598 .

Krishnapur:2009:RMR

[Kri09] Manjunath Krishnapur. F rom random matrices to random an-

alytic functions. A nnals of Pr ob ability, 37(1):314–346, Jan-

uary 2009. CODEN APBY

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

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

aop/1234881692 .

Krylo v:2001:MVT

[Kry01] N. V. Krylo v. Mean v alue theorems for sto c hastic in tegrals. A nnals

of Pr ob ability, 29(1):385–410, F ebruary 2001. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1008956335 .

Karatzas:2001:CSG

[KS01] Ioannis Karatzas and William D. Sudderth. The con troller-and-

stopp er game for a linear diffusion. A nnals of Pr ob ability, 29

(3):1111–1127, July 2001. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1015345598 .

Keane:2003:F CO

[KS03] Mic hael Keane and Jeffrey E. Steif. Finitary co ding for the one-

dimensional T , T

−1

pro cess with drift. A nnals of Pr ob ability, 31

(4):1979–1985, Octob er 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1068646374.

Kesten:2005:SRI

[KS05] Harry Kesten and Vladas Sidora vicius. The spread of a rumor

or infection in a mo ving p opulation. A nnals of Pr ob ability, 33(6):

2402–2462, No v em b er 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1133965862 .

Kaise:2006:SSE

[KS06] Hidehiro Kaise and Sh uenn-Jyi Sheu. On the structure of solu-

tions of ergo dic t yp e Bellman equation related to risk-sensitiv e

con trol. A nnals of Pr ob ability, 34(1):284–320, Jan uary 2006. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1140191539 .

Kesten:2008:POD

[KS08a] Harry Kesten and Vladas Sidora vicius. A problem in one-

dimensional diffusion-limited aggregation (DLA) and p ositiv e re-

currence of Mark o v c hains. A nnals of Pr ob ability, 36(5):1838–

1879, Septem b er 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1221138768 .

Kim:2008:IUN

[KS08b] P anki Kim and Renming Song. In trinsic ultracon tractivit y of non-

symmetric diffusions with measure-v alued drifts and p oten tials.

A nnals of Pr ob ability, 36(5):1904–1945, Septem b er 2008. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1221138770 .

Kabluc hk o:2009:SMS

[KSdH09] Zakhar Kabluc hk o, Martin Sc hlather, and Laurens de Haan. Sta-

tionary max-stable fields asso ciated to negativ e definite functions.

A nnals of Pr ob ability, 37(5):2042–2065, Septem b er 2009. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1253539863 .

Kadane:2001:IR C

[KSS01] Joseph B. Kadane, Mark J. Sc hervish, and T eddy Seidenfeild. Im-

prop er regular conditional distributions. A nnals of Pr ob ability, 29

(4):1612–1624, Octob er 2001. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1015345764.

Kuelbs:2000:LDP

[Kue00] J. Kuelbs. Large deviation probabilities and dominating p oin ts for

op en con v ex sets: nonlogarithmic b eha vior. A nnals of Pr ob ability,

28(3):1259–1279, July 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160334 .

Kurt:2009:MER

[Kur09] No emi Kurt. Maxim um and en tropic repulsion for a Gaussian

mem brane mo del in the critical dimension. A nnals of Pr ob ability,

37(2):687–725, Marc h 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1241099926 .

Kesten:2000:ADC

[KvdB00] Harry Kesten and J. v an den Berg. Asymptotic densit y in a coa-

lescing random w alk mo del. A nnals of Pr ob ability, 28(1):303–352,

Jan uary 2000. CODEN APBY

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

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

aop/1019160121 .

Kahn:2001:CIC

[KvdB01] J. Kahn and J. v an den Berg. A correlation inequalit y for connec-

tion ev en ts in p ercolation. A nnals of Pr ob ability, 29(1):123–126,

F ebruary 2001. CODEN APBY

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

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

aop/1008956324 .

Kaufman:2000:FTH

[KW00] Rob ert Kaufman and Jang-Mei W u. F atou theorem of p-harmonic

functions on trees. A nnals of Pr ob ability, 28(3):1138–1148,

July 2000. CODEN APBY

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

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

aop/1019160328 .

Kaimano vic h:2002:BES

[KW02] V adim A. Kaimano vic h and W olfgang W o ess. Boundary and en-

trop y of space homogeneous Mark o v c hains. A nnals of Pr ob ability,

30(1):323–363, Jan uary 2002. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1020107770.

Kahn:2007:P AF

[KW07] Jeff Kahn and Nic holas W eininger. P ositiv e asso ciation in the

fractional fuzzy P otts mo del. A nnals of Pr ob ability, 35(6):2038–

2043, No v em b er 2007. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1191860414 .

Khoshnevisan:2002:LSA

[KX02] Da v ar Khoshnevisan and Yimin Xiao. Lev el sets of additiv e L ´ evy

pro cesses. A nnals of Pr ob ability, 30(1):62–100, Jan uary 2002. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1020107761 .

Khoshnevisan:2005:LPC

[KX05] Da v ar Khoshnevisan and Yimin Xiao. L ´ evy pro cesses: Capacit y

and Hausdorff dimension. A nnals of Pr ob ability, 33(3):841–878,

Ma y 2005. CODEN APBY

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

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

aop/1115386712. See note [Man06 ].

Khoshnevisan:2003:MRA

[KXZ03] Da v ar Khoshnevisan, Yimin Xiao, and Y uquan Zhong. Measuring

the range of an additiv e L ´ evy pro cess. A nnals of Pr ob ability, 31

(2):1097–1141, April 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1048516547 .

Karatzas:2003:OCI

[K

ˇ

Z03] Ioannis Karatzas and Gordan

ˇ

Zitk o vi ´ c. Optimal consumption

from in v estmen t and random endo wmen t in incomplete semi-

martingale mark ets. A nnals of Pr ob ability, 31(4):1821–1858, Oc-

tob er 2003. CODEN APBY

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

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

aop/1068646367 .

Karatzas:2008:MAS

[KZ08] Ioannis Karatzas and Ingrid-Mona Zamfirescu. Martingale ap-

proac h to sto c hastic differen tial games of con trol and stopping.

A nnals of Pr ob ability, 36(4):1495–1527, July 2008. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1217360977.

Lalley:1999:GPI

[Lal99] Stev en P

. Lalley

. Gro wth profile and in v arian t measures for the

w eakly sup ercritical con tact pro cess on a homogeneous tree. A n-

nals of Pr ob ability, 27(1):206–225, Jan uary 1999. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1022677259. See cor-

rection [Lal02 ].

Lalley:2002:CGP

[Lal02] Stev en P

. Lalley

. Correction: Gro wth profile and in v arian t

measures for the w eakly sup ercritical con tact pro cess on a ho-

mogeneous tree. A nnals of Pr ob ability, 30(4):2108–2112, Octo-

b er 2002. CODEN APBY

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

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

aop/1039548383. See [Lal99].

Latala:2006:EMT

[Lat06] Rafa l Lata la. Estimates of momen ts and tails of Gaussian c haoses.

A nnals of Pr ob ability, 34(6):2315–2331, No v em b er 2006. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1171377444 .

Lin:2001:CTE

[LdH01] T ao Lin and Laurens de Haan. On con v ergence to w ard an ex-

treme v alue distribution in C [0, 1]. A nnals of Pr ob ability, 29(1):

467–483, F ebruary 2001. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1008956340 .

Leandre:2005:SEC

[L ´ ea05] R ´ emi L ´ eandre. Sto c hastic equiv arian t cohomologies and cyclic co-

homology . A nnals of Pr ob ability, 33(4):1544–1572, July 2005. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1120224590 .

Lee:2001:ARS

[Lee01] Tzong-Y o w Lee. Asymptotic results for sup er-Bro wnian motions

and semilinear differen tial equations. A nnals of Pr ob ability, 29

(3):1047–1060, July 2001. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1015345595.

Li:2003:FET

[Li03] W en b o V. Li. The first exit time of a Bro wnian motion from an un-

b ounded con v ex domain. A nnals of Pr ob ability, 31(2):1078–1096,

April 2003. CODEN APBY

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

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

aop/1048516546 .

Li:2004:ABD

[Li04] Xiang Dong Li. Asymptotic b eha vior of div ergences and

Cameron–Martin theorem on lo op spaces. A nnals of Pr ob ability,

32(3B):2409–2445, July 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1091813618 .

Liao:2004:LPF

[Lia04] Ming Liao. L ´ evy pro cesses and F ourier analysis on compact Lie

groups. A nnals of Pr ob ability, 32(2):1553–1573, April 2004. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1084884862 .

Liggett:2000:MCD

[Lig00] Thomas M. Liggett. Monotonicit y of conditional distributions and

gro wth mo dels on trees. A nnals of Pr ob ability, 28(4):1645–1665,

Octob er 2000. CODEN APBY

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

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

aop/1019160501 .

Limic:2003:AEP

[Lim03] Vlada Limic. A ttracting edge prop ert y for a class of rein-

forced random w alks. A nnals of Pr ob ability, 31(3):1615–1654,

July 2003. CODEN APBY

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

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

aop/1055425792 .

Lindner:2009:CPI

[LiS09] Alexander Lindner and Ken iti Sato. Con tin uit y prop erties and

infinite divisibilit y of stationary distributions of some general-

ized Ornstein–Uhlen b ec k pro cesses. A nnals of Pr ob ability, 37(1):

250–274, Jan uary 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1234881690.

Ledoux:2002:LA W

[LLQ02] M. Ledoux, T. Ly ons, and Z. Qian. L ´ evy area of Wiener pro-

cesses in Banac h spaces. A nnals of Pr ob ability, 30(2):546–578,

April 2002. CODEN APBY

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

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

aop/1023481002 .

LeGall:2005:SIR

[LM05] Jean-F ran¸ cois Le Gall and Leonid Mytnik. Sto c hastic in tegral

represen tation and regularit y of the densit y for the exit measure

of sup er-Bro wnian motion. A nnals of Pr ob ability, 33(1):194–222,

Jan uary 2005. CODEN APBY

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

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

aop/1108141725 .

Luczak:2006:MQL

[LM06] Malwina J. Luczak and Colin McDiarmid. On the maxim um

queue length in the sup ermark et mo del. A nnals of Pr ob ability,

34(2):493–527, Marc h 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1147179980 .

Lem b er:2009:SDL

[LM09] J ¨ uri Lem b er and Heinric h Matzinger. Standard deviation of

the longest common subsequence. A nnals of Pr ob ability, 37(3):

1192–1235, Ma y 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1245434031 .

Landim:2002:FD A

[LO V02] C. Landim, S. Olla, and R. S. V aradhan. Finite-dimensional ap-

pro ximation of the self-diffusion co efficien t for the exclusion pro-

cess. A nnals of Pr ob ability, 30(2):483–508, April 2002. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1023481000 .

Lo wther:2009:LOD

[Lo w09] George Lo wther. Limits of one-dimensional diffusions. A nnals

of Pr ob ability, 37(1):78–106, Jan uary 2009. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1234881685.

Limic:2007:AES

[L T07] Vlada Limic and Pierre T arr ` es. A ttracting edge and strongly edge

reinforced w alks. A nnals of Pr ob ability, 35(5):1783–1806, Septem-

b er 2007. CODEN APBY

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

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

aop/1189000928 .

Last:2009:ITS

[L T09] G ¨ un ter Last and Hermann Thorisson. In v arian t transp orts of

stationary random measures and mass-stationarit y . A nnals of

Pr ob ability, 37(2):790–813, Marc h 2009. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1241099929 .

Landim:2006:MMS

[L V06] Claudio Landim and Glauco V alle. A microscopic mo del for Ste-

fan’s melting and freezing problem. A nnals of Pr ob ability, 34

(2):779–803, Marc h 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1147179989 .

Letac:2000:IPP

[L W00] G ´ erard Letac and Jacek W eso lo wski. An indep endence prop ert y

for the pro duct of GIG and gamma la ws. A nnals of Pr ob ability,

28(3):1371–1383, July 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160339 .

Landim:2003:CEC

[L Y03] C. Landim and H. T. Y au. Con v ergence to equilibrium of con-

serv ativ e particle systems on Z d

. A nnals of Pr ob ability, 31(1):

115–147, Jan uary 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1046294306 .

Lut w ak:2004:MEI

[L YZ04] Erwin Lut w ak, Deane Y ang, and Gao y ong Zhang. Momen t-

en trop y inequalities. A nnals of Pr ob ability, 32(1B):757–774, Jan-

uary 2004. CODEN APBY

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

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

aop/1079021463.

Latala:2000:NSC

[LZ00] Rafa l Lata la and Jo el Zinn. Necessary and sufficien t conditions

for the strong la w of large n um b ers for U -statistics. A nnals of

Pr ob ability, 28(4):1908–1924, Octob er 2000. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1019160513 .

Maaouia:2001:PIP

[Maa01] F a ¨ ıza Maaouia. Princip es d’in v ariance par mo y ennisation loga-

rithmique p our pro cessus de Mark o v. (F renc h) [In v ariance prin-

ciples b y logarithmic a v eraging for Mark o v pro cesses]. A nnals of

Pr ob ability, 29(4):1859–1902, Octob er 2001. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1015345775 .

Mansta vicius:2004:VSM

[Man04] Mart ynas Mansta vi ˇ cius. p-v ariation of strong Mark o v pro cesses.

A nnals of Pr ob ability, 32(3):2053–2066, July 2004. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1089808419 .

Mansta vicius:2006:NAK

[Man06] Mart ynas Mansta vi ˇ cius. A note ab out Khoshnevisan–Xiao con-

jecture. A nnals of Pr ob ability, 34(4):1635–1640, July 2006. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1158673332. See

[KX05 ].

Marc hal:2001:SPB

[Mar01] Phillipp e Marc hal. Stable pro cesses on the b oundary of a regular

tree. A nnals of Pr ob ability, 29(4):1591–1611, Octob er 2001. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1015345763 .

Martin:2004:LSD

[Mar04a] James B. Martin. Limiting shap e for directed p ercolation mo dels.

A nnals of Pr ob ability, 32(4):2908–2937, Octob er 2004. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1107883342 .

Marton:2004:MCE

[Mar04b] Katalin Marton. Measure concen tration for Euclidean distance in

the case of dep enden t random v ariables. A nnals of Pr ob ability, 32

(3B):2526–2544, July 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1091813622 .

Massart:2000:A CT

[Mas00] P ascal Massart. Ab out the constan ts in T alagrand’s concen tra-

tion inequalities for empirical pro cesses. A nnals of Pr ob ability,

28(2):863–884, April 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160263 .

Mason:2004:UFL

[Mas04] Da vid M. Mason. A uniform functional la w of the logarithm for the

lo cal empirical pro cess. A nnals of Pr ob ability, 32(2):1391–1418,

April 2004. CODEN APBY

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

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

aop/1084884855 .

Mattner:2003:MAD

[Mat03] Lutz Mattner. Mean absolute deviations of sample means and

minimally concen trated binomials. A nnals of Pr ob ability, 31

(2):914–925, April 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1048516540 .

Mathieu:2006:CVB

[Mat06] Pierre Mathieu. Carne–V arop oulos b ounds for cen tered random

w alks. A nnals of Pr ob ability, 34(3):987–1011, Ma y 2006. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1151418490 .

Meier:2006:F AB

[Mei06] Martin Meier. Finitely additiv e b eliefs and univ ersal t yp e spaces.

A nnals of Pr ob ability, 34(1):386–422, Jan uary 2006. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1140191541 .

Merle:2008:HPD

[Mer08] Mathieu Merle. Hitting probabilit y of a distan t p oin t for the

v oter mo del started with a single 1. A nnals of Pr ob ability, 36

(3):807–861, Ma y 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1207749082.

Mikulevicius:2000:CPP

[Mik00] R. Mikulevicius. On the Cauc h y problem for parab olic SPDEs

in H¨ older classes. A nnals of Pr ob ability, 28(1):74–103, Jan-

uary 2000. CODEN APBY

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

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

aop/1019160112 .

Marc k ert:2003:DFP

[MM03] Jean-F ran¸ cois Marc k ert and Ab delk ader Mokk adem. The depth

first pro cesses of Galton–W atson trees con v erge to the same

Bro wnian excursion. A nnals of Pr ob ability, 31(3):1655–1678,

July 2003. CODEN APBY

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

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

aop/1055425793 .

Macc heroni:2005:SLL

[MM05] F abio Macc heroni and Massimo Marinacci. A strong la w of large

n um b ers for capacities. A nnals of Pr ob ability, 33(3):1171–1178,

Ma y 2005. CODEN APBY

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

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

aop/1115386722 .

Marc k ert:2006:LNQ

[MM06] Jean-F ran¸ cois Marc k ert and Ab delk ader Mokk adem. Limit of nor-

malized quadrangulations: The Bro wnian map. A nnals of Pr ob-

ability, 34(6):2144–2202, No v em b er 2006. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1171377440 .

Marc k ert:2007:IPR

[MM07] Jean-F ran¸ cois Marc k ert and Gr ´ egory Miermon t. In v ariance prin-

ciples for random bipartite planar maps. A nnals of Pr ob a-

bility, 35(5):1642–1705, Septem b er 2007. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1189000924 .

Mac heras:2004:SLP

[MMS04] N. D. Mac heras, K. Musia l, and W. Strauss. Splitting of lift-

ings in pro ducts of probabilit y spaces. A nnals of Pr ob ability, 32

(3B):2389–2408, July 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1091813617.

Melb ourne:2009:VV A

[MN09] Ian Melb ourne and Matthew Nicol. A v ector-v alued almost sure

in v ariance principle for h yp erb olic dynamical systems. A nnals

of Pr ob ability, 37(2):478–505, Marc h 2009. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1241099919 .

Meersc haert:2009:F CP

[MNV09] Mark M. Meersc haert, Erk an Nane, and P . V ellaisam y . F ractional

Cauc h y problems on b ounded domains. A nnals of Pr ob ability, 37

(3):979–1007, Ma y 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1245434026 .

Morris:2006:SGZ

[Mor06] Ben Morris. Sp ectral gap for the zero range pro cess with con-

stan t rate. A nnals of Pr ob ability, 34(5):1645–1664, Septem-

b er 2006. CODEN APBY

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

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

aop/1163517217 .

Morris:2009:IMT

[Mor09] Ben Morris. Impro v ed mixing time b ounds for the Thorp sh uf-

fle and L-rev ersal c hain. A nnals of Pr ob ability, 37(2):453–477,

Marc h 2009. CODEN APBY

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

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

aop/1241099918 .

Moun tford:2002:CR C

[Mou02] Thomas Moun tford. The con v ergence result for critical rev ersible

nearest particle systems. A nnals of Pr ob ability, 30(1):1–61, Jan-

uary 2002. CODEN APBY

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

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

aop/1020107760 .

Merlev ade:2000:F CL

[MP00] Florence Merlev` ade and Magda P eligrad. The functional cen-

tral limit theorem under the strong mixing condition. A nnals

of Pr ob ability, 28(3):1336–1352, July 2000. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1019160337.

Mairesse:2003:EFP

[MP03a] Jean Mairesse and Bala ji Prabhak ar. The existence of fixed p oin ts

for the ·/GI /1 queue. A nnals of Pr ob ability, 31(4):2216–2236, Oc-

tob er 2003. CODEN APBY

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

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

aop/1068646383 .

Mytnik:2003:RIB

[MP03b] Leonid Mytnik and Edwin P erkins. Regularit y and irregularit y

of (1 + β )-stable sup er-Bro wnian motion. A nnals of Pr ob ability,

31(3):1413–1440, July 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1055425785 .

Mytnik:2006:PUS

[MPS06] Leonid Mytnik, Edwin P erkins, and Anja Sturm. On path-

wise uniqueness for sto c hastic heat equations with non-Lipsc hitz

co efficien ts. A nnals of Pr ob ability, 34(5):1910–1959, Septem-

b er 2006. CODEN APBY

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

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

aop/1163517229 .

Marcus:2003:NPR

[MR03] M. B. Marcus and J. Rosen. New p ersp ectiv es on Ra y’s theo-

rem for the lo cal times of diffusions. A nnals of Pr ob ability, 31

(2):882–913, April 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1048516539 .

Mathieu:2004:IHK

[MR04] Pierre Mathieu and Elisab eth Rem y . Isop erimetry and heat k er-

nel deca y on p ercolation clusters. A nnals of Pr ob ability, 32(1A):

100–128, Jan uary 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1078415830 .

Merkl:2005:ERR

[MR05a] F ranz Merkl and Silk e W. W. Rolles. Edge-reinforced random

w alk on a ladder. A nnals of Pr ob ability, 33(6):2051–2093, No v em-

b er 2005. CODEN APBY

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

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

aop/1133965853.

Mikulevicius:2005:GSS

[MR05b] R. Mikulevicius and B. L. Rozo vskii. Global L

2

-solutions of

sto c hastic Na vier–Stok es equations. A nnals of Pr ob ability, 33(1):

137–176, Jan uary 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1108141723 .

Merkl:2007:ABE

[MR07] F ranz Merkl and Silk e W. W. Rolles. Asymptotic b eha vior of edge-

reinforced random w alks. A nnals of Pr ob ability, 35(1):115–140,

Jan uary 2007. CODEN APBY

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

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

aop/1174324125 .

Marcus:2008:MCG

[MR08] Mic hael B. Marcus and Ja y Rosen. L p

mo duli of con tin uit y of

Gaussian pro cesses and lo cal times of symmetric L ´ evy pro cesses.

A nnals of Pr ob ability, 36(2):594–622, Marc h 2008. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1204306961 .

Merkl:2009:RER

[MR09] F ranz Merkl and Silk e W. W. Rolles. Recurrence of edge-reinforced

random w alk on a t w o-dimensional graph. A nnals of Pr ob a-

bility, 37(5):1679–1714, Septem b er 2009. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1253539854 .

Mik osc h:2000:MPH

[MRS00] Thomas Mik osc h, Sidney Resnic k, and Gennady Samoro dnitsky .

The maxim um of the p erio dogram for a hea vy-tailed sequence.

A nnals of Pr ob ability, 28(2):885–908, April 2000. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1019160264 .

Maes:2002:ASM

[MRS02] Christian Maes, F rank Redig, and Ellen Saada. The Ab elian

sandpile mo del on an infinite tree. A nnals of Pr ob ability, 30(4):

2081–2107, Octob er 2002. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1039548382.

Nualart:2005:CL T

[NP05] Da vid Nualart and Gio v anni P eccati. Cen tral limit theorems for

sequences of m ultiple sto c hastic in tegrals. A nnals of Pr ob ability, 33

(1):177–193, Jan uary 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1108141724 .

Nac hmias:2008:CR G

[NP08] Asaf Nac hmias and Y uv al P eres. Critical random graphs: Di-

ameter and mixing time. A nnals of Pr ob ability, 36(4):1267–1286,

July 2008. CODEN APBY

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

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

aop/1217360969 .

Nourdin:2009:NCM

[NP09a] Iv an Nourdin and Gio v anni P eccati. Noncen tral con v ergence

of m ultiple in tegrals. A nnals of Pr ob ability, 37(4):1412–1426,

July 2009. CODEN APBY

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

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

aop/1248182142 .

Nourdin:2009:SME

[NP09b] Iv an Nourdin and Gio v anni P eccati. Stein’s metho d and exact

Berry–Esseen asymptotics for functionals of Gaussian fields. A n-

nals of Pr ob ability, 37(6):2231–2261, No v em b er 2009. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1258380788 .

Neininger:2004:CMD

[NR04] Ralph Neininger and Ludger R ¨ usc hendorf. On the con traction

metho d with degenerate limit equation. A nnals of Pr ob ability, 32

(3B):2838–2856, July 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1091813632 .

Nourdin:2009:ABW

[NR09] Iv an Nourdin and An thon y R ´ ev eillac. Asymptotic b eha vior of

w eigh ted quadratic v ariations of fractional Bro wnian motion:

The critical case H = 1/4. A nnals of Pr ob ability, 37(6):2200–

2230, No v em b er 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1258380787.

Nualart:2003:PMV

[NR T03] Da vid Nualart, Carles Ro vira, and Sam y Tindel. Probabilistic

mo dels for v ortex filamen ts based on fractional Bro wnian motion.

A nnals of Pr ob ability, 31(4):1862–1899, Octob er 2003. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1068646369 .

Nourdin:2006:A CL

[NS06] Iv an Nourdin and Thomas Simon. On the absolute con tin uit y of

L ´ evy pro cesses with drift. A nnals of Pr ob ability, 34(3):1035–1051,

Ma y 2006. CODEN APBY

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

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

aop/1151418492 .

Nualart:2000:EES

[NV00] Da vid Nualart and F rederi Viens. Ev olution equation of a sto c has-

tic semigroup with white-noise drift. A nnals of Pr ob ability, 28

(1):36–73, Jan uary 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160111 .

Nik egh bali:2005:DSC

[NY05] Ashk an Nik egh bali and Marc Y or. A definition and some c har-

acteristic prop erties of pseudo-stopping times. A nnals of Pr ob-

ability, 33(5):1804–1824, Septem b er 2005. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1127395874 .

Orsingher:2009:FDE

[OB09] Enzo Orsingher and Luisa Beghin. F ractional diffusion equations

and pro cesses with randomly v arying time. A nnals of Pr ob ability,

37(1):206–249, Jan uary 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1234881689 .

OCinneide:2000:MAP

[O’C00] Colm O’Cinneide. Mark o v additiv e pro cesses and P erron–

F rob enius eigen v alue inequalities. A nnals of Pr ob ability, 28(3):

1230–1258, July 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160333.

Owhadi:2003:ASD

[Owh03] Houman Owhadi. Anomalous slo w diffusion from p erp etual ho-

mogenization. A nnals of Pr ob ability, 31(4):1935–1969, Octo-

b er 2003. CODEN APBY

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

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

aop/1068646372 .

P anc henk o:2003:SA C

[P an03] Dmitry P anc henk o. Symmetrization approac h to concen tration

inequalities for empirical pro cesses. A nnals of Pr ob ability, 31(4):

2068–2081, Octob er 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1068646378 .

P eccati:2004:HAD

[P ec04] Gio v anni P eccati. Ho effding–ANO V A decomp ositions for symmet-

ric statistics of exc hangeable observ ations. A nnals of Pr ob ability,

32(3):1796–1829, July 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1089808412 .

P ellegrini:2008:EUA

[P el08] Cl ´ emen t P ellegrini. Existence, uniqueness and appro ximation of

a sto c hastic Sc hr¨ odinger equation: The diffusiv e case. A nnals of

Pr ob ability, 36(6):2332–2353, No v em b er 2008. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1229696605 .

P enrose:2001:CL T

[P en01] Mathew D. P enrose. A Cen tral Limit Theorem with applica-

tions to p ercolation, epidemics and Bo olean mo dels. A nnals of

Pr ob ability, 29(4):1515–1546, Octob er 2001. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1015345760 .

P ene:2004:MDR

[P ` en04] F ran¸ coise P ` ene. Multiple decorrelation and rate of con v ergence in

m ultidimensional limit theorems for the Prokhoro v metric. A nnals

of Pr ob ability, 32(3B):2477–2525, July 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1091813621.

P enrose:2005:MSC

[P en05] Mathew D. P enrose. Multiv ariate spatial cen tral limit theo-

rems with applications to p ercolation and spatial graphs. A n-

nals of Pr ob ability, 33(5):1945–1991, Septem b er 2005. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1127395878 .

P ete:2008:CPS

[P et08] G´ ab or P ete. Corner p ercolation on Z

2

and the square ro ot of 17.

A nnals of Pr ob ability, 36(5):1711–1747, Septem b er 2008. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1221138764 .

Piau:2004:IBM

[Pia04] Didier Piau. Immortal branc hing Mark o v pro cesses: Av eraging

prop erties and PCR applications. A nnals of Pr ob ability, 32(1A):

337–364, Jan uary 2004. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1078415838 .

Piau:2005:CIN

[Pia05] Didier Piau. Confidence in terv als for nonhomogeneous branc hing

pro cesses and p olymerase c hain reactions. A nnals of Pr ob ability,

33(2):674–702, Marc h 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1109868597 .

Picard:2000:SHM

[Pic00] Jean Picard. Smo othness of harmonic maps for h yp o elliptic diffu-

sions. A nnals of Pr ob ability, 28(2):643–666, April 2000. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1019160255 .

Picard:2008:T A V

[Pic08] Jean Picard. A tree approac h to p-v ariation and to in tegration.

A nnals of Pr ob ability, 36(6):2235–2279, No v em b er 2008. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1229696602 .

Pinsky:2001:IPD

[Pin01] Ross G. Pinsky

. In v arian t probabilit y distributions for measure-

v alued diffusions. A nnals of Pr ob ability, 29(4):1476–1514, Octo-

b er 2001. CODEN APBY

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

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

aop/1015345759 .

Pinsky:2007:WLL

[Pin07] Ross G. Pinsky

. When the la w of large n um b ers fails for increasing

subsequences of random p erm utations. A nnals of Pr ob ability, 35

(2):758–772, Marc h 2007. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1175287762 .

Pinsky:2009:TRN

[Pin09] Ross G. Pinsky . T ranscience/recurrence for normally reflected

Bro wnian motion in un b ounded domains. A nnals of Pr ob ability,

37(2):676–686, Marc h 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1241099925 .

Pittel:2008:EPR

[Pit08] Boris Pittel. Edge p ercolation on a random regular graph of lo w

degree. A nnals of Pr ob ability, 36(4):1359–1389, July 2008. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1217360972 .

P opier:2007:BSD

[P op07] A. P opier. Bac kw ard sto c hastic differen tial equations with random

stopping time and singular final condition. A nnals of Pr ob ability,

35(3):1071–1117, Ma y 2007. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1178804323 .

P eman tle:2007:WPI

[PP07] Robin P eman tle and Y uv al P eres. What is the probabilit y of in-

tersecting the set of Bro wnian double p oin ts? A nnals of Pr ob-

ability, 35(6):2044–2062, No v em b er 2007. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1191860415 .

Pitt:2003:SMP

[PR03] Loren D. Pitt and Raina S. Rob ev a. On the sharp Mark o v prop-

ert y for Gaussian random fields and sp ectral syn thesis in spaces

of Bessel p oten tials. A nnals of Pr ob ability, 31(3):1338–1376,

July 2003. CODEN APBY

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

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

aop/1055425783 .

Prabhak ar:2003:AFP

[Pra03] Bala ji Prabhak ar. The attractiv eness of the fixed p oin ts of a

·/GI /1 queue. A nnals of Pr ob ability, 31(4):2237–2269, Octo-

b er 2003. CODEN APBY

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

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

aop/1068646384 .

P eman tle:2001:BR W

[PS01] Robin P eman tle and Alan M. Stacey

. The branc hing random

w alk and con tact pro cess on Galton–W atson and nonhomogeneous

trees. A nnals of Pr ob ability, 29(4):1563–1590, Octob er 2001. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1015345762 .

P ang:2007:PTP

[PS07] Huadong P ang and Daniel W. Stro o c k. A p eculiar t w o p oin t

b oundary v alue problem. A nnals of Pr ob ability, 35(5):1623–

1641, Septem b er 2007. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1189000923 .

Pittet:2002:R WW

[PSC02] C. Pittet and L. Saloff-Coste. On random w alks on wreath pro d-

ucts. A nnals of Pr ob ability, 30(2):948–977, April 2002. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1023481013 .

Pipiras:2002:SSS

[PT02] Vladas Pipiras and Murad S. T aqqu. The structure of self-similar

stable mixed mo ving a v erages. A nnals of Pr ob ability, 30(2):898–

932, April 2002. CODEN APBY

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

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

aop/1023481011 .

Pipiras:2004:SSP

[PT04] Vladas Pipiras and Murad S. T aqqu. Stable stationary pro cesses

related to cyclic flo ws. A nnals of Pr ob ability, 32(3):2222–2260,

July 2004. CODEN APBY

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

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

aop/1089808424 .

P anc henk o:2007:OMS

[PT07] Dmitry P anc henk o and Mic hel T alagrand. On the o v erlap in

the m ultiple spherical SK mo dels. A nnals of Pr ob ability, 35(6):

2321–2355, No v em b er 2007. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1191860423 .

P eccati:2006:MSS

[PTT06] Gio v anni P eccati, Mic h ` ele Thieullen, and Ciprian A. T udor.

Martingale structure of Sk oroho d in tegral pro cesses. A nnals

of Pr ob ability, 34(3):1217–1239, Ma y 2006. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1151418496 .

P eligrad:2005:NMI

[PU05] Magda P eligrad and Sergey Utev. A new maximal inequal-

it y and in v ariance principle for stationary sequences. A nnals

of Pr ob ability, 33(2):798–815, Marc h 2005. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1109868600 .

P eligrad:2006:CL T

[PU06] Magda P eligrad and Sergey Utev. Cen tral limit theorem for sta-

tionary linear pro cesses. A nnals of Pr ob ability, 34(4):1608–1622,

July 2006. CODEN APBY

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

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

aop/1158673330 .

Puha:2000:CER

[Puh00] Am b er L. Puha. Critical exp onen ts for a rev ersible nearest par-

ticle system on the binary tree. A nnals of Pr ob ability, 28(1):

395–415, Jan uary 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160124 .

Puhalskii:2005:SPR

[Puh05] Anatolii A. Puhalskii. Sto c hastic pro cesses in random graphs.

A nnals of Pr ob ability, 33(1):337–412, Jan uary 2005. CODEN AP-

Roitersh tein:2007:NMB

[Roi07] Alexander Roitersh tein. A note on m ultit yp e branc hing pro cesses

with immigration in a random en vironmen t. A nnals of Pr ob ability,

35(4):1573–1592, July 2007. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1181334253 .

Roitersh tein:2008:TR W

[Roi08] Alexander Roitersh tein. T ransien t random w alks on a strip

in a random en vironmen t. A nnals of Pr ob ability, 36(6):2354–

2387, No v em b er 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1229696606 .

Ro os:2003:KMC

[Ro o03] Bero Ro os. Kerstan’s metho d for comp ound P oisson appro xima-

tion. A nnals of Pr ob ability, 31(4):1754–1771, Octob er 2003. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1068646365 .

Rosinski:2000:DSS

[Ros00] Jan Rosi ´ nski. Decomp osition of stationary α -stable random fields.

A nnals of Pr ob ability, 28(4):1797–1813, Octob er 2000. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1019160508 .

Rossignol:2006:TMS

[Ros06] Rapha ¨ el Rossignol. Threshold for monotone symmetric prop er-

ties through a logarithmic Sob olev inequalit y . A nnals of Pr ob-

ability, 34(5):1707–1725, Septem b er 2006. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1163517220 .

Ro y:2007:EPP

[Ro y07] Emman uel Ro y . Ergo dic prop erties of P oissonian ID pro cesses.

A nnals of Pr ob ability, 35(2):551–576, Marc h 2007. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1175287754 .

Reinert:2009:MNA

[RR09] Gesine Reinert and Adrian R¨ ollin. Multiv ariate normal ap-

pro ximation with Stein’s metho d of exc hangeable pairs under a

general linearit y condition. A nnals of Pr ob ability, 37(6):2150–

2173, No v em b er 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1258380785 .

Rider:2006:GFN

[RS06a] B. Rider and Jac k W. Silv erstein. Gaussian fluctuations for non-

Hermitian random matrix ensem bles. A nnals of Pr ob ability, 34(6):

2118–2143, No v em b er 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1171377439 .

Ro c kner:2006:KEI

[RS06b] Mic hael R¨ oc kner and Zeev Sob ol. Kolmogoro v equations in infi-

nite dimensions: W ell-p osedness and regularit y of solutions, with

applications to sto c hastic generalized Burgers equations. A nnals

of Pr ob ability, 34(2):663–727, Marc h 2006. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1147179986 .

Rason yi:2009:HD

[RSW09] Mikl´ os R´ ason yi, W alter Sc hac herma y er, and Ric hard W arn ung.

Hiding a drift. A nnals of Pr ob ability, 37(6):2459–2479, No v em-

b er 2009. CODEN APBY

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

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

aop/1258380795 .

Russo:2007:SPP

[R T07] F rancesco Russo and Gerald T rutnau. Some parab olic PDEs

whose drift is an irregular random noise in space. A nnals of

Pr ob ability, 35(6):2213–2262, No v em b er 2007. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1191860420 .

Sab ot:2004:BR W

[Sab04] Christophe Sab ot. Ballistic random w alks in random en viron-

men t at lo w disorder. A nnals of Pr ob ability, 32(4):2996–3023, Oc-

tob er 2004. CODEN APBY

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

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

aop/1107883345.

Samson:2000:CMI

[Sam00] P aul-Marie Samson. Concen tration of measure inequalities for

Mark o v c hains and Φ-mixing pro cesses. A nnals of Pr ob ability, 28

(1):416–461, Jan uary 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160125 .

Samoro dnitsky:2004:EVT

[Sam04] Gennady Samoro dnitsky

. Extreme v alue theory

, ergo dic theory

and the b oundary b et w een short memory and long memory for sta-

tionary stable pro cesses. A nnals of Pr ob ability, 32(2):1438–1468,

April 2004. CODEN APBY

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

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

aop/1084884857 .

Samoro dnitsky:2005:NFP

[Sam05] Gennady Samoro dnitsky

. Null flo ws, p ositiv e flo ws and the struc-

ture of stationary symmetric stable pro cesses. A nnals of Pr ob-

ability, 33(5):1782–1803, Septem b er 2005. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1127395873 .

Sc hlather:2001:LDN

[Sc h01] Martin Sc hlather. Limit distributions of norms of v ectors of p os-

itiv e i.i.d.random v ariables. A nnals of Pr ob ability, 29(2):862–881,

April 2001. CODEN APBY

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

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

aop/1008956695 .

Seppalainen:2001:PET

[Sep01] Timo Sepp¨ al¨ ainen. P erturbation of the equilibrium for a to-

tally asymmetric stic k pro cess in one dimension. A nnals of

Pr ob ability, 29(1):176–204, F ebruary 2001. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1008956327 .

Seppalainen:2005:SOF

[Sep05] Timo Sepp¨ al¨ ainen. Second-order fluctuations and curren t across

c haracteristic for a one-dimensional gro wth mo del of indep en-

den t random w alks. A nnals of Pr ob ability, 33(2):759–797, Marc h

2005. CODEN APBY

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

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

aop/1109868599.

Seth uraman:2000:CL T

[Set00] Sunder Seth uraman. Cen tral limit theorems for additiv e func-

tionals of the simple exclusion pro cess. A nnals of Pr ob ability, 28

(1):277–302, Jan uary 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160120 .

Seth uraman:2003:ENS

[Set03] Sunder Seth uraman. An equiv alence of H

−1 norms for the sim-

ple exclusion pro cess. A nnals of Pr ob ability, 31(1):35–62, Jan-

uary 2003. CODEN APBY

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

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

aop/1046294303 .

Seth uraman:2006:CL T

[Set06] S. Seth uraman. Cen tral limit theorems for additiv e functionals

of the simple exclusion pro cess. A nnals of Pr ob ability, 34(1):

427–428, Jan uary 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1140191543 .

Sezer:2007:FSL

[Sez07] A. Deniz Sezer. Filtration shrink age b y lev el-crossings of a diffu-

sion. A nnals of Pr ob ability, 35(2):739–757, Marc h 2007. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1175287761 .

Sly:2008:NL T

[SH08] Allan Sly and Chris Heyde. Nonstandard limit theorem for in-

finite v ariance functionals. A nnals of Pr ob ability, 36(2):796–805,

Marc h 2008. CODEN APBY

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

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

aop/1204306968 .

Sheffield:2006:UME

[She06] Scott Sheffield. Uniqueness of maximal en trop y measure on es-

sen tial spanning forests. A nnals of Pr ob ability, 34(3):857–864,

Ma y 2006. CODEN APBY

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

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

aop/1151418484.

Simon:2002:CBB

[Sim02] Thomas Simon. Concen tration of the Bro wnian bridge on the

h yp erb olic plane. A nnals of Pr ob ability, 30(4):1977–1989, Oc-

tob er 2002. CODEN APBY

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

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

aop/1039548379 .

Singh:2008:R CT

[Sin08] Arvind Singh. Rates of con v ergence of a transien t diffusion in

a sp ectrally negativ e L ´ evy p oten tial. A nnals of Pr ob ability, 36

(1):279–318, Jan uary 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1196268680 .

Soshnik o v:2000:CL T

[Sos00] Alexander Soshnik o v. The cen tral limit theorem for lo cal linear

statistics in classical compact groups and related com binatorial

iden tities. A nnals of Pr ob ability, 28(3):1353–1370, July 2000. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1019160338 .

Soshnik o v:2002:GLD

[Sos02] Alexander Soshnik o v. Gaussian limit for determinan tal ran-

dom p oin t fields. A nnals of Pr ob ability, 30(1):171–187, Jan-

uary 2002. CODEN APBY

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

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

aop/1020107764 .

Spakulo v a:2009:CPV

[

ˇ

Spa09] Iv a

ˇ

Spakulo v´ a. Critical p ercolation of virtually free groups

and other tree-lik e graphs. A nnals of Pr ob ability, 37(6):2262–

2296, No v em b er 2009. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1258380789 .

Sc heutzo w:2002:CBT

[SS02] Mic hael Sc heutzo w and Da vid Steinsaltz. Chasing balls through

martingale fields. A nnals of Pr ob ability, 30(4):2046–2080, Octo-

b er 2002. CODEN APBY

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

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

aop/1039548381.

Seppalainen:2003:TSC

[SS03] Timo Sepp¨ al¨ ainen and Sunder Seth uraman. T ransience of second-

class particles and diffusiv e b ounds for additiv e functionals in

one-dimensional asymmetric and exclusion pro cesses. A nnals of

Pr ob ability, 31(1):148–169, Jan uary 2003. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1046294307 .

Shma y a:2004:TPN

[SS04] Eran Shma y a and Eilon Solan. Tw o-pla y er nonzero-sum stopping

games in discrete time. A nnals of Pr ob ability, 32(3B):2733–2764,

July 2004. CODEN APBY

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

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

aop/1091813629 .

Sc hramm:2005:HEC

[SS05] Oded Sc hramm and Scott Sheffield. Harmonic explorer and

its con v ergence to SLE

4

. A nnals of Pr ob ability, 33(6):2127–

2148, No v em b er 2005. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1133965855 .

Sun:2008:BN

[SS08] Rongfeng Sun and Jan M. Sw art. The Bro wnian net. A nnals

of Pr ob ability, 36(3):1153–1208, Ma y 2008. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1207749093 .

Seidenfeld:2006:IR C

[SSK06] T eddy Seidenfeld, Mark J. Sc hervish, and Joseph B. Kadane. Im-

prop er regular conditional distributions. A nnals of Pr ob ability, 34

(1):423–426, Jan uary 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1140191542 .

Stef:2001:ILE

[ST01] Andr ´ e Stef and G ´ erald T enen baum. In v ersion de Laplace effectiv e.

(F renc h) [Effectiv e Laplace in v ersion]. A nnals of Pr ob ability, 29

(1):558–575, F ebruary 2001. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1008956344.

Shirai:2003:RPF

[ST03a] T omo yuki Shirai and Y oic hiro T ak ahashi. Random p oin t fields

asso ciated with certain F redholm determinan ts I I: F ermion shifts

and their ergo dic and Gibbs prop erties. A nnals of Pr ob ability, 31

(3):1533–1564, July 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1055425789 .

Soner:2003:SRM

[ST03b] H. Mete Soner and Nizar T ouzi. A sto c hastic represen tation for

mean curv ature t yp e geometric flo ws. A nnals of Pr ob ability, 31

(3):1145–1165, July 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1055425773 .

Stannat:2000:VLS

[Sta00] Wilhelm Stannat. On the v alidit y of the log-Sob olev inequalit y

for symmetric Fleming–Viot op erators. A nnals of Pr ob ability, 28

(2):667–684, April 2000. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1019160256 .

Stannat:2003:TSS

[Sta03] Wilhelm Stannat. On transition semigroups of (A, Ψ)-sup erpro cesses

with immigration. A nnals of Pr ob ability, 31(3):1377–1412, July

2003. CODEN APBY

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

(electronic). URL http://projecteuclid.org/euclid.aop/

1055425784 .

Stephenson:2001:ADT

[Ste01] Da vid Stephenson. Asymptotic densit y in a threshold coalesc-

ing and annihilating random w alk. A nnals of Pr ob ability, 29(1):

137–175, F ebruary 2001. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1008956326 .

Sturm:2002:NMT

[Stu02] Karl-Theo dor Sturm. Nonlinear martingale theory for pro cesses

with v alues in metric spaces of nonp ositiv e curv ature. A nnals

of Pr ob ability, 30(3):1195–1222, July 2002. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1029867125.

T alagrand:2000:IRH

[T al00b] Mic hel T alagrand. In tersecting random half-spaces: to w ard the

Gardner–Derrida form ula. A nnals of Pr ob ability, 28(2):725–758,

April 2000. CODEN APBY

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

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

aop/1019160259 .

T alagrand:2000:RSB

[T al00c] Mic hel T alagrand. Replica symmetry breaking and exp onen-

tial inequalities for the Sherrington–Kirkpatric k mo del. A nnals

of Pr ob ability, 28(3):1018–1062, July 2000. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1019160325 .

T alagrand:2001:MMM

[T al01a] Mic hel T alagrand. Ma jorizing measures without measures. A nnals

of Pr ob ability, 29(1):411–417, F ebruary 2001. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1008956336 .

T aleb:2001:LDB

[T al01b] Marina T aleb. Large deviations for a Bro wnian motion in a drifted

Bro wnian p oten tial. A nnals of Pr ob ability, 29(3):1173–1204,

July 2001. CODEN APBY

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

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

aop/1015345601 .

T alagrand:2002:HTP

[T al02] Mic hel T alagrand. On the high temp erature phase of the

Sherrington–Kirkpatric k mo del. A nnals of Pr ob ability, 30(1):

364–381, Jan uary 2002. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1020107771 .

T alagrand:2003:APH

[T al03a] Mic hel T alagrand. An assignmen t problem at high temp erature.

A nnals of Pr ob ability, 31(2):818–848, April 2003. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1048516537 .

T alagrand:2003:V CT

[T al03b] Mic hel T alagrand. V apnik–Cherv onenkis t yp e conditions and uni-

form Donsk er classes of functions. A nnals of Pr ob ability, 31

(3):1565–1582, July 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1055425790 .

T alet:2007:A TE

[T al07] Marina T alet. Annealed tail estimates for a Bro wnian motion in

a drifted Bro wnian p oten tial. A nnals of Pr ob ability, 35(1):32–67,

Jan uary 2007. CODEN APBY

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

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

aop/1174324123 .

T anner:2006:NPB

[T an06] Stev e T anner. Non tangen tial and probabilistic b oundary b e-

ha vior of pluriharmonic functions. A nnals of Pr ob ability, 34(4):

1623–1634, July 2006. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1158673331 .

T arres:2004:VRR

[T ar04] Pierre T arr ` es. V ertex-reinforced random w alk on Z ev en tually gets

stuc k on fiv e p oin ts. A nnals of Pr ob ability, 32(3B):2650–2701,

July 2004. CODEN APBY

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

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

aop/1091813627 .

T a ylor:2006:GKF

[T a y06] Jonathan E. T a ylor. A Gaussian kinematic form ula. A nnals of

Pr ob ability, 34(1):122–158, Jan uary 2006. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1140191534 .

Timar:2006:EFM

[Tim06a]

´

Ad´ am Tim´ ar. Ends in free minimal spanning forests. A nnals

of Pr ob ability, 34(3):865–869, Ma y 2006. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1151418485 .

Timar:2006:NCB

[Tim06b] Ad´ am Tim´ ar. Neigh b oring clusters in Bernoulli p ercolation. A n-

nals of Pr ob ability, 34(6):2332–2343, No v em b er 2006. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1171377445.

Timar:2006:PNT

[Tim06c]

´

Ad´ am Tim´ ar. P ercolation on non unimo dular transitiv e graphs.

A nnals of Pr ob ability, 34(6):2344–2364, No v em b er 2006. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1171377446 .

Tindel:2005:SCM

[Tin05] Sam y Tindel. On the sto c hastic calculus metho d for spins sys-

tems. A nnals of Pr ob ability, 33(2):561–581, Marc h 2005. CODEN

APBY

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

http://projecteuclid.org/euclid.aop/1109868591 .

T olmatz:2000:ADI

[T ol00] Leonid T olmatz. Asymptotics of the distribution of the in tegral

of the absolute v alue of the Bro wnian bridge for large argumen ts.

A nnals of Pr ob ability, 28(1):132–139, Jan uary 2000. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1019160114 .

T olmatz:2002:DSI

[T ol02] Leonid T olmatz. On the distribution of the square in tegral of

the Bro wnian bridge. A nnals of Pr ob ability, 30(1):253–269, Jan-

uary 2002. CODEN APBY

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

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

aop/1020107767 .

T olmatz:2003:ADS

[T ol03] Leonid T olmatz. Addenda: On the distribution of the square

in tegral of the Bro wnian bridge. A nnals of Pr ob ability, 31(1):

530–532, Jan uary 2003. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1046294320 .

T oth:2001:NMT

[T´ ot01] B´ alin t T´ oth. No more than three fa v orite sites for simple random

w alk. A nnals of Pr ob ability, 29(1):484–503, F ebruary 2001. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1008956341 .

T a ylor:2005:VEE

[TT A05] Jonathan T a ylor, Akimic hi T ak em ura, and Rob ert J. Adler. V a-

lidit y of the exp ected Euler c haracteristic heuristic. A nnals of

Pr ob ability, 33(4):1362–1396, July 2005. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1120224584 .

T urner:2007:CMP

[T ur07] Amanda G. T urner. Con v ergence of Mark o v pro cesses near

saddle fixed p oin ts. A nnals of Pr ob ability, 35(3):1141–1171,

Ma y 2007. CODEN APBY

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

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

aop/1178804325 .

T udor:2009:VES

[TV09] Ciprian A. T udor and F rederi G. Viens. V ariations and estimators

for self-similarit y parameters via Mallia vin calculus. A nnals of

Pr ob ability, 37(6):2093–2134, No v em b er 2009. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1258380783 .

Un terb erger:2009:SCF

[Un t09] J ´ er ´ emie Un terb erger. Sto c hastic calculus for fractional Bro wn-

ian motion with Hurst exp onen t H >

1

4

: A rough path metho d

b y analytic extension. A nnals of Pr ob ability, 37(2):565–614,

Marc h 2009. CODEN APBY

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

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

aop/1241099922 .

V aradhan:2008:LD

[V ar08] S. R. S. V aradhan. Large deviations. A nnals of Pr ob ability, 36

(2):397–419, Marc h 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1204306957 .

v andenBerg:2008:AZO

[vdB08] J. v an den Berg. Appro ximate zero-one la ws and sharpness of

the p ercolation transition in a class of mo dels including t w o-

dimensional Ising p ercolation. A nnals of Pr ob ability, 36(5):1880–

1903, Septem b er 2008. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1221138769 .

v anderV aart:2005:DTD

[vdVvZ05] Aad v an der V aart and Harry v an Zan ten. Donsk er theorems

for diffusions: Necessary and sufficien t conditions. A nnals of

Pr ob ability, 33(4):1422–1451, July 2005. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1120224586 .

v anHandel:2009:SCM

[vH09] Ramon v an Handel. The stabilit y of conditional Mark o v pro cesses

and Mark o v c hains in random en vironmen ts. A nnals of Pr ob-

ability, 37(5):1876–1925, Septem b er 2009. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1253539859 .

Virag:2000:SR W

[Vir00] B´ alin t Vir´ ag. On the sp eed of random w alks on graphs. A nnals

of Pr ob ability, 28(1):379–394, Jan uary 2000. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1019160123 .

v anNeerv en:2007:SIU

[vNVW07] J. M. A. M. v an Neerv en, M. C. V eraar, and L. W eis. Sto c has-

tic in tegration in UMD Banac h spaces. A nnals of Pr ob ability, 35

(4):1438–1478, July 2007. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1181334250 .

V olk o v:2001:VRR

[V ol01] Stanisla v V olk o v. V ertex-reinforced random w alk on arbitrary

graphs. A nnals of Pr ob ability, 29(1):66–91, F ebruary 2001. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1008956322 .

v onRenesse:2009:EMW

[vRS09] Max-K. v on Renesse and Karl-Theo dor Sturm. En tropic measure

and W asserstein diffusion. A nnals of Pr ob ability, 37(3):1114–1191,

Ma y 2009. CODEN APBY

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

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

aop/1245434030 .

W ang:2004:GED

[W an04] F eng-Y u W ang. Gradien t estimates of Diric hlet heat semi-

groups and application to isop erimetric inequalities. A nnals of

Pr ob ability, 32(1A):424–440, Jan uary 2004. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1078415841.

W ang:2007:HIA

[W an07] F eng-Y u W ang. Harnac k inequalit y and applications for sto c hastic

generalized p orous media equations. A nnals of Pr ob ability, 35

(4):1333–1350, July 2007. CODEN APBY

AE. ISSN 0091-1798

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

org/euclid.aop/1181334247 .

W ang:2009:LSE

[W an09a] Dong W ang. The largest sample eigen v alue distribution in the

rank 1 quaternionic spik ed mo del of Wishart ensem ble. A nnals

of Pr ob ability, 37(4):1273–1328, July 2009. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1248182139 .

W ang:2009:LSI

[W an09b] F eng-Y u W ang. Log-Sob olev inequalities: Differen t roles of Ric

and Hess. A nnals of Pr ob ability, 37(4):1587–1604, July 2009. CO-

DEN APBY

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

URL http://projecteuclid.org/euclid.aop/1248182149 .

W atanab e:2007:EHM

[W at07] T oshiro W atanab e. Exact Hausdorff measure on the b oundary of

a Galton–W atson tree. A nnals of Pr ob ability, 35(3):1007–1038,

Ma y 2007. CODEN APBY

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

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

aop/1178804321 .

W eill:2007:RR T

[W ei07] Mathilde W eill. Regenerativ e real trees. A nnals of Pr ob a-

bility, 35(6):2091–2121, No v em b er 2007. CODEN APBY AE.

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

projecteuclid.org/euclid.aop/1191860417 .

Wieand:2000:EDR

[Wie00] Kelly Wieand. Eigen v alue distributions of random p erm uta-

tion matrices. A nnals of Pr ob ability, 28(4):1563–1587, Octo-

b er 2000. CODEN APBY

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

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

aop/1019160498 .

Wink el:2002:RIN

[Win02] Matthias Wink el. Righ t in v erses of nonsymmetric L ´ evy pro cesses.

A nnals of Pr ob ability, 30(1):382–415, Jan uary 2002. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1020107772 .

W u:2004:SSP

[W u04] Jang-Mei W u. Symmetric stable pro cesses sta y in thic k sets. A n-

nals of Pr ob ability, 32(1A):315–336, Jan uary 2004. CODEN AP-

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

http://projecteuclid.org/euclid.aop/1078415837 .

W u:2006:PTI

[W u06] Liming W u. P oincar ´ e and transp ortation inequalities for Gibbs

measures under the Dobrushin uniqueness condition. A nnals

of Pr ob ability, 34(5):1960–1989, Septem b er 2006. CODEN AP-

BY AE. ISSN 0091-1798 (prin t), 2168-894X (electronic). URL

http://projecteuclid.org/euclid.aop/1163517230 .

W u:2007:SIP

[W u07] W ei Biao W u. Strong in v ariance principles for dep enden t ran-

dom v ariables. A nnals of Pr ob ability, 35(6):2294–2320, No v em-

b er 2007. CODEN APBY

AE. ISSN 0091-1798 (prin t), 2168-

894X (electronic). URL http://projecteuclid.org/euclid.

aop/1191860422 .

W u:2004:MAS

[WW04] W ei Biao W u and Mic hael W o o dro ofe. Martingale appro xima-

tions for sums of stationary pro cesses. A nnals of Pr ob ability, 32

(2):1674–1690, April 2004. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1084884867 .

W u:2008:GSI

[WZ08] Xian-Y uan W u and Y u Zhang. A geometrical structure for an

infinite orien ted cluster and its uniqueness. A nnals of Pr ob ability,

36(3):862–875, Ma y 2008. CODEN APBY

AE. ISSN 0091-1798

(prin t), 2168-894X (electronic). URL http://projecteuclid.

org/euclid.aop/1207749083 .

Xiong:2004:SLL

[Xio04] Jie Xiong. A sto c hastic log-Laplace equation. A nnals of

Pr ob ability, 32(3B):2362–2388, July 2004. CODEN APBY AE.

ISSN 0091-1798 (prin t), 2168-894X (electronic). URL http://

projecteuclid.org/euclid.aop/1091813616.