A Complete Bibliograph y of Publications in ESAIM:

Pr ob ability and Statistics

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 August 2024

V ersion 1.15

Title w ord cross-reference

1 [474, 519]. 2 [31]. [0, n] [353]. α [264, 291].

β [291]. ℓ

1

[530, 393, 313]. γ [451]. ∞ [130].

k [540, 609]. κ [280]. L

2

[612]. L p

[142, 495].

L r

[196]. L s

[196]. L

p

[242, 94, 22, 436]. M

[473, 317, 243, 127]. L p

[541]. R d

[597, 301, 129]. R n

[144]. Z [571, 275]. Z

+

[275]. n [129]. P [36]. p ∈ (1, 2) [436]. R

+

[445]. σ [236]. t [151]. U [31, 102, 244, 592].

W [524]. Z [524]. Z

2

[207].

-b o osting [612]. -dep enden t [127].

-deviation [94]. -estimates [243].

-estimation [473, 317]. -finite [236].

-means [280]. -NN [540, 609]. -norm [530].

-optimal [196]. -oracle [393, 313].

-rate-optimalit y [196]. -reflected [451].

-Solutions [436]. -space [129]. -statistics

[151, 592, 31, 102, 244]. -theory [242].

-time [264]. -v alued [301]. -v alues [36].

1 [66].

2D [567].

ab elian [550]. ABM [544]. abrupt [54].

absorbing [435]. absorption [214].

actuarial [148]. adaptativ e [569]. adapted

[578]. Adaptiv e [75, 339, 55, 119, 462, 215,

98, 267, 315, 304, 422, 380, 40, 156, 505].

adaptivit y [322]. Adding [331]. additiv e

[383, 164, 241, 101, 324, 485, 351, 212].

Admissibilit y [66]. Adv ances [115].

affects [280]. age [179]. age-structured

1

[179]. agen ts [311]. air [109]. Algebraic

[525]. algorithm [227, 280, 299, 604, 558].

algorithmes [46]. Algorithms

[374, 380, 288, 177, 495, 589, 285, 46].

alignmen t [153]. Almost

[225, 288, 495, 340, 23]. along [378].

alternate [469]. alternativ e [331, 348].

alternativ es [300]. American [61]. ANA

[502]. Analysis [380, 428, 566, 174, 551, 412,

305, 309, 589, 595, 229]. Analytic [133, 20].

ancestral [486]. Anisotropic [567, 165].

Annealed [120]. an ticipatifs [39].

An ticipatory [39]. An tidualit y [490].

Application [426, 103, 427, 345, 299, 74, 12,

302, 489, 91, 481, 472, 440, 467, 348].

Applications [90, 27, 602, 253, 524, 170, 32,

473, 197, 292, 308, 598, 119, 101, 381, 279,

358, 286, 229, 148, 243, 8]. approac h

[159, 104, 326, 403, 439, 203, 584, 344, 512].

approac hes [133]. Appro ximating [562].

Appro ximation

[61, 26, 600, 143, 558, 539, 595, 329, 572, 390,

288, 349, 407, 79, 365, 248, 8, 555, 346, 52,

589, 560, 93, 13, 1, 341, 62, 467].

Appro ximations [578, 77, 27, 279, 18].

AR CH [90]. Arc himedean [437]. area

[515]. arithmetic [320]. arithmetically

[281]. arithm ´ etique [320]. ARMA [57].

armed [112]. arra ys [206, 286]. asp ects

[525]. asso ciated [526, 545, 370].

assumptions [500]. asymmetric [140].

Asymptotic

[599, 413, 79, 270, 82, 96, 381, 50, 577, 59,

185, 374, 146, 337, 285, 240, 566, 388, 105,

265, 167, 2, 84, 218, 29, 553, 305, 550, 142,

612, 272, 597, 589, 282, 416, 267, 239, 575].

Asymptotically [213]. Asymptotics

[456, 94, 306, 262, 561, 308, 144, 10].

at ypical [109]. augmen tation [234]. auto

[41]. auto- [41]. Auto co v ariance [57].

Automata [64]. automatic [194].

autoregression [192]. autoregressiv e

[327, 305, 447, 334, 479, 265, 335, 338].

auxiliary [523, 117]. a v erage [474].

a v eraged [495]. a v erages [302, 23, 493].

Av eraging [63, 455].

Bac kw ard [549, 123, 578, 135, 595, 436, 541].

ball [155]. balls [399, 513, 139, 267].

Banac h [572, 99, 498]. bandit [112]. Bands

[333, 405, 422]. bandwidth [546]. barrier

[372]. barriers [135]. barycen ters

[574, 455]. Based [224, 322, 459, 361, 364,

152, 314, 82, 156, 347, 397, 547, 502, 565].

bases [296, 448]. basic [535]. basis [208].

Batc hes [66]. Ba y es [178]. Ba y esian [472,

227, 574, 392, 568, 336, 408, 499, 277, 441].

b e [118, 341]. Bec kner [482]. Beha vior

[149, 446, 305, 413, 577, 59, 105, 167].

Beha viour [599, 573, 605, 111, 571, 552, 79,

181, 514, 424, 179]. Bernoulli

[548, 96, 275, 66]. Bernstein [511]. Berry

[48, 502]. Beso v [34, 80]. Bessel [389]. b est

[160]. b eta [339]. b et w een

[23, 472, 554, 363]. bias [343]. biased [238].

Bic k el [479]. bicon v exit y [534].

Bifractional [398]. bifurcating [395, 338].

‘Big [5]. binary [429, 222, 433, 569].

Binomial [130, 356, 353].

Binomial-P oisson [130]. bins [118].

biological [47]. bipartite [592]. birth times

[484]. blo c k [407, 579, 532, 488]. blo c kwise

[127]. b o dies [34]. Boltzmann [87, 18].

b o osting [612]. Bo otstrapping [447, 125].

b order [398]. Bound [24, 502, 467].

b oundaries [95, 176]. b oundary

[385, 559, 510]. b ounded [503, 552, 99, 166].

Bounds [29, 16, 164, 597, 555, 310, 289, 203,

363, 317, 108, 148]. Branc hing [222, 126,

556, 211, 494, 492, 413, 429, 484, 486, 258].

Brascamp [218]. bridge [389]. bridges

[367]. Bro wnian [295, 520, 49, 276, 309, 143,

561, 81, 392, 162, 139, 439, 606, 294, 336,

290, 76, 106, 321, 483, 398, 278, 144, 264,

529, 370, 389, 193, 212, 444, 236].

Bro wnian-driv en [561]. bro wnien [321].

Brunk [127]. BSDE [372, 424]. BSDEs

[158, 349, 331, 410, 533, 603, 121]. Bulk [66].

Burgers [14].

calibration [581, 252]. call [349]. canonical

[387, 519]. Capacit y [203]. cara v an [499].

Cardinalit y [547]. Carlo

[469, 161, 431, 354]. CAR

T [357].

Carthaginian [307]. case

[605, 380, 139, 560, 252]. cases [398].

CDMA [203]. Cellular [64]. cen tered

[114]. Cen tral [365, 223, 433, 89, 170, 465,

288, 43, 272, 346, 22, 286, 518, 467]. certain

[97, 90, 526, 545]. c ha ^ ınes [17]. Chain

[532, 6, 342, 365, 354]. Chain-referral [532].

Chains [585, 432, 383, 378, 187, 74, 485, 564,

347, 17, 395, 229, 422, 28]. c hange [461].

c hange-p oin t [461]. c hanges [54]. c haos

[186]. c haoses [496]. c haracterisation

[443]. c haracteristic [510].

Characterization [455]. c haracterizing

[65]. Cheeger [17]. c hemical [96].

Chernoff [48]. c hi [418]. c hi-t yp e [418].

Christoffel [565]. Ch ung [127]. circle

[49, 312]. circular [21, 488]. Class

[200, 90, 111, 600, 557, 249, 64, 428, 241, 539,

526, 545]. classes [544, 40, 607].

Classification [115, 131, 449]. classifier

[505]. closeness [363, 543]. cloud [417].

CL T [390]. cluster [446, 96]. clustering

[219, 298, 315]. clusters [152, 44].

coagulation [306].

coagulation-fragmen tation [306].

coalescing [607]. co des [471]. co ding [80].

co efficien t [163, 600, 394, 37, 408, 14].

co efficien ts

[123, 107, 159, 154, 397, 533, 157, 338].

Collectiv e [374].

Collectiv e-Rearrangemen t [374].

collector [419, 490]. collisions [87].

coloured [133]. comme [36]. Compact

[360, 292, 560]. Comparison

[116, 194, 369, 160, 593]. Comp eting

[444, 405]. comp etition [371]. complete

[329, 469]. Complex [477]. comp onen t

[324]. comp onen ts [33, 306, 122].

Comp osite [568]. Comp ound [606, 1].

compression [80]. compromise [472].

conca vit y [124]. Concen tration

[166, 383, 217]. condition

[312, 564, 436, 424]. Conditional

[606, 113, 475, 314, 472, 430]. Conditioned

[420, 258, 341]. Conditions [147, 302].

Confidence [333, 182, 405, 267, 422].

congestion [221]. conic [12]. conjectures

[120]. connected [77]. connections [264].

Consistency

[376, 463, 540, 476, 350, 609, 406].

Consisten t [137, 336, 459, 297, 483].

constan t [548, 160, 328]. Constrain ts

[83, 331, 410]. Construction [606, 298].

constructions [194, 13]. con tact [582].

con tact-mediated [582]. con taminan ts

[384]. con ten t [297]. con text [484, 277].

con tin u [183]. Con tin uous

[403, 506, 258, 556, 600, 183, 55, 294, 493].

Con tin uous-time [506, 258, 183, 493].

con tin uously [246]. con tin uum [583].

con traction [408, 196]. con trol

[524, 138, 604]. con trolled [365]. con v erge

[381]. Con v ergence [379, 74, 100, 597, 560,

563, 322, 465, 163, 384, 288, 458, 491, 222,

11, 495, 87, 273, 92, 180, 22, 565].

con v ergences [399]. Con v ex

[145, 605, 495, 294, 410, 360]. Con v olution

[310]. con v olutions [155, 268]. co ordinate

[236]. copro cess [434]. copula [347].

copula-based [347]. copulas [437, 397].

Correction [545]. correlated [238].

correlations [105]. Corrigendum [158].

coun t [544]. coun ter [522]. coun ter-curse

[522]. coun ting [421]. coun ts [407, 306, 1].

Coupling [211, 93, 584]. Couplings

[576, 531]. coup on [419, 490]. co v ariance

[379, 332, 60, 488]. co v ariate [375, 190].

co v ariates [373]. co v er [557]. Cramer

[564, 598, 244, 438]. Cram ´ er-t yp e [438].

credit [136]. criterion [239]. critical

[556, 413]. Crump [433]. cup [419]. Curie

[316]. curse [522]. curv e [156]. curv ed

[385, 558]. curv es [543]. Cutoff [28]. Cyclic

[129]. cylinder [325]. cylinders [284].

D [474, 519]. D-lattice [519]. damping

[463]. Data [252, 322, 544, 41, 361, 364, 109,

156, 589, 59, 463, 18, 406, 417].

Data-driv en [252, 417]. de-noising [499].

deca y [440]. deca ying [105]. decen tralized

[604]. Decomp osition [566, 294].

decon v olution [178, 58]. decreasing [149].

deficiency [268]. defined [172]. Deformed

[611]. degeneracy [354]. degenerate

[426, 149]. degree [440]. degree-sequence

[440]. dela y ed [372]. Densities

[606, 432, 40, 310, 454, 268, 199, 192].

Densit y [182, 326, 278, 15, 42, 563, 339, 73,

456, 314, 55, 215, 185, 98, 267, 25, 315, 348,

150, 108, 157, 430, 283, 593]. dep endence

[452, 404, 110, 215, 484, 347, 397].

Dep enden t [170, 123, 41, 100, 142, 300, 56,

191, 536, 223, 286, 157, 328, 127, 449].

dep ends [298]. depth [457, 406].

deriv ativ e [353, 39]. deriv ativ es

[361, 136, 283]. d ´ eriv ´ e [39]. descen t [473].

describing [179]. design [67, 471, 85].

designed [502]. designs [361]. Detecting

[54, 109]. detection [119]. determinan tal

[513]. Deterministic

[346, 355, 497, 469, 411, 604]. Deviation

[164, 498, 395, 97, 31, 494, 435, 478, 94, 4,

289, 500, 591]. Deviations

[78, 21, 281, 32, 520, 151, 88, 241, 209, 101,

414, 247, 244, 203, 22, 526, 545, 103, 510,

335, 229, 316, 284, 438, 325]. d’exp erts [36].

Dic kman [381]. difference [418].

differences [498]. differen t [559].

differen tiabilit y [531]. differen tiable

[454]. Differen tial

[352, 123, 456, 394, 172, 431, 428, 248, 408,

259, 132, 180, 135, 105, 436, 63, 541].

diffusion [563, 385, 163, 195, 394, 94, 462, 8,

37, 52, 577, 86, 560, 246, 388, 39, 250].

diffusion-appro ximation [8]. Diffusions

[50, 51, 72, 14, 432, 605, 402, 232, 539, 426,

181, 68, 422, 596]. Digital [186]. dilatation

[196]. dimension

[61, 131, 540, 346, 340, 609, 488, 401, 396].

Dimensional

[576, 42, 242, 211, 402, 399, 368, 557, 561,

154, 352, 102, 416, 246, 487, 529, 68, 284, 467].

dimensionalit y [522]. Dimensions [24, 73].

direct [554]. Directed [220, 247].

directions [129]. Diric hlet [214, 344].

discon tin uit y [470]. discon tin uous

[352, 372, 601, 400]. disco v ering [47].

disco v ery [348]. Discrete

[311, 568, 37, 148, 237, 342, 55, 91, 477, 250].

discretely [493]. discr ´ etisation [39].

discretization [39]. disk [559].

Dislo cation [255]. disp ersion [544, 408].

distance [531, 597, 96]. distances [290].

Distortion [169]. distributed [351].

distribution

[237, 107, 29, 70, 600, 142, 114, 443, 381, 539,

91, 560, 330, 526, 65, 341, 243, 62].

Distributions [611, 83, 390, 562, 100, 527,

575, 472, 363, 504, 545]. div ergence

[132, 180]. div ergen t [488]. divisible

[128, 100, 302, 254]. division [442]. Dixie

[419]. DNA [1]. do es [210]. domain [52].

Dominating [226]. Donsk er [154].

dormancy [582]. double [419]. Doubly

[349, 436]. drift

[600, 570, 468, 392, 352, 462, 426, 14, 246, 422].

Driv en [181, 456, 468, 561, 248, 132, 180,

105, 595, 252, 510, 417]. dual [274]. d’une

[39]. Durbin [305, 335]. Dynamical

[42, 257, 74, 271, 63, 316]. dynamics

[120, 365, 11, 7]. Dynamiques [120]. Dyson

[49].

Edgew orth [229]. Editorial [259]. effect

[227]. effects [394]. efficacy [277].

efficiencies [291]. efficiency [489, 337, 575].

Efficien t [25, 471]. EGAR

CH [60].

eigen v alues [478, 214]. eigen v ector [492].

electricit y [542]. electrostatic [49].

Elemen tary [584]. elemen ts [136].

ellipsoids [34]. elliptic [68]. Empirical

[224, 405, 508, 59, 522, 523, 379, 142, 219,

114, 597, 173, 565]. Enhanced [197].

enlarged [359]. enlargemen t [307].

ensem ble [519]. ensem bles [387].

En trelacemen ts [231]. En tropic

[226, 147, 130]. en trop y [475, 299].

En v elop e [61]. en vironmen t

[391, 220, 88, 293]. en vironmen ts [556].

Epidemic [586, 211]. epidemics [582].

Equal [107]. equalit y [425]. equation [551,

242, 73, 456, 474, 408, 527, 358, 366, 18, 10].

Equations [567, 123, 394, 172, 431, 428, 594,

248, 101, 578, 259, 14, 132, 180, 135, 105,

436, 63, 549, 541, 352]. equilibrium [491].

equipartition [270]. equiv alence

[559, 388]. Erased [24]. Erdos [23, 103].

Ergo dic [573, 600, 539, 250]. Ergo dicit y

[90, 426, 409, 435, 485, 486, 601]. Erlang

[491]. error [238, 334, 555, 190, 595]. errors

[50, 51, 502]. Esseen [502, 48]. estimate

[84, 376, 431]. Estimates

[224, 450, 188, 494, 95, 560, 176, 243].

Estimating

[237, 542, 442, 430, 422, 20, 122, 417].

Estimation

[165, 501, 334, 394, 110, 587, 190, 199, 42,

250, 269, 227, 182, 563, 391, 322, 128, 538,

361, 364, 339, 295, 104, 537, 475, 40, 375, 434,

187, 299, 534, 323, 473, 314, 55, 343, 292, 480,

326, 178, 462, 156, 215, 324, 37, 336, 408,

411, 481, 98, 267, 332, 246, 25, 315, 546, 348,

547, 317, 108, 39, 283, 117, 593, 401, 396].

estimator [238, 355, 459, 152, 356, 297, 94,

350, 463, 71, 502]. Estimators

[333, 470, 51, 185, 337, 483, 216, 430, 192].

Euclidean [260]. Euler

[163, 600, 52, 149, 467]. ev en t [405, 400].

ev en ts [405]. Exact [40, 561, 352, 363].

example [385]. exceedance [251]. excesses

[62]. exc hange [111]. exc hangeable [592].

excursion [515]. existence [312, 398]. Exit

[521, 605, 6, 510, 596]. exit-problem [605].

Exit-time [521]. exit-times [596].

expanding [583]. Expansions

[243, 253, 29, 262, 150, 229]. Exp ectation

[224, 558, 452]. Exp ectations [38, 431].

exp ected [141, 597]. exp erimen tal

[11, 471]. exp erimen ts [114]. exp ert [36].

explicit [600, 597, 389]. exploration [429].

Exp onen t [24]. Exp onen tial

[383, 509, 43, 173, 484, 268, 601, 507, 544,

558, 310, 514, 19]. exp onen ts [77, 287].

Exp osed [586]. exp osure [384]. extension

[580]. external [316]. Extinction [556, 258].

Extremal [351]. Extreme

[95, 453, 478, 176]. Extremes [418, 451].

factor [271, 160]. false [348]. family

[558, 514]. F arima [581]. F ast [581, 542].

fat [517]. F eller [90]. F eynman [77, 120].

field [217, 403, 584, 316, 604, 521]. fields

[218, 165, 54, 260, 528, 43, 81, 515, 498, 340,

259, 261, 290, 25, 518]. Filamen tous [573].

Filtering [195]. filters [272]. filtration

[233, 549, 359]. Filtrations [606, 307, 234].

finies [17]. Finite [587, 572, 100, 393, 279,

519, 313, 17, 590, 199, 229, 236, 19].

finite-range [519]. finitely [550]. first

[524, 305, 96, 335, 284, 328]. first-order

[305, 335]. first-passage [96]. Fisher [195].

Fit [200, 300, 45, 56, 479, 575]. Fixed

[291, 470, 300]. Fixed- [291]. Flo w

[610, 284]. flo ws [325, 607]. fluctuation

[153]. F old [448]. F o o d [585, 384]. forest

[371]. forests [457, 536]. form [132, 180].

forms [218, 83, 32, 493, 344]. F orm ula

[610, 254, 359]. form ulae [570]. form ulas

[389]. F orm ulation [602, 603].

form ulations [460]. F orw ard [123, 595].

F orw ard-bac kw ard [123]. fractals [249].

F ractional [276, 551, 242, 553, 537, 309, 143,

162, 464, 261, 76, 106, 168, 366, 264].

F ragmen tation [573, 552, 306, 255].

F ragmen tations [69]. framew ork

[257, 277, 533]. F r ´ ec het [312]. free [477].

freeze [396]. F renc h

[320, 231, 35, 183, 120, 321, 17, 36, 46, 39, 319].

frequency [537, 282]. F rob enius [492].

frog [550]. fron tier [350]. full [18, 229].

fully [417]. function

[361, 339, 501, 142, 474, 190, 117, 565].

F unctional [91, 175, 361, 399, 43, 225, 485,

98, 406, 103, 344, 449]. functionals

[383, 164, 342, 209, 481, 466, 25, 518, 89, 212].

functions [524, 205, 249, 405, 294]. F ungus

[573]. F urther [438].

G [66]. gain [470]. Galton

[517, 420, 492, 395]. game [186]. games

[469]. Gamma [602, 390]. gap [402, 7]. gas

[87]. Gaussian [453, 29, 70, 538, 507, 32,

165, 537, 323, 260, 249, 197, 528, 451, 393,

515, 59, 340, 122, 259, 282, 168, 527, 25, 213,

315, 252, 239, 313, 160, 245, 382, 189].

Gaussianit y [503]. Gelfand [231].

genealogical [371]. genealogies [378].

General [586, 341, 201, 516, 484, 289, 366,

595, 415, 549, 371, 255]. generalizations

[177]. Generalized

[602, 274, 443, 14, 527, 490, 358, 10, 504].

generalizing [419]. generated

[249, 550, 132, 180, 351]. Generator [72].

generators [437, 372]. genomic [229].

geometric [517, 257, 91, 565]. Gibbs

[81, 175]. giv en [232, 491]. global [322].

Goldenshluger [296]. Go o dness

[300, 45, 56, 200, 479, 575].

Go o dness-of-Fit [200, 300, 56, 479, 575].

gradien t [123, 473, 495]. gradien ts [91].

Gram [412]. Gramian [598]. Graph

[509, 152, 298, 440]. graph-based [152].

graphical [554]. graphon [407]. graphs

[44, 440]. grazing [87]. group

[453, 231, 92, 569, 416]. group es [231].

groups [550]. Gro wth [24, 573, 552, 484].

Gro wth-F ragmen tation [573, 552].

half [52]. half-space [52]. Hamiltonian

[463, 591]. hard [304]. hard-thresholding

[304]. harmonizable [553]. Harris [289].

Hastings [299]. Hausdorff [340]. ha ving

[289]. Ha wk es [491]. hazard [190]. heat

[16, 242, 262]. hea vy [553, 342, 308].

hea vy-tailed [308]. Hedging [147, 136].

Heigh t [371]. Heisen b erg [590]. Hermite

[323]. heteroscedastic [238, 448].

heuristics [448]. Hidden [391, 187, 480].

hierarc hical [465, 270]. high

[537, 368, 350, 282, 416, 487, 396].

high-dimensional [368, 487].

high-frequency [537, 282]. higher [192].

higher-order [192]. Hilb ert [598, 213].

Hilb ertian [198]. Histogram

[189, 237, 118, 194, 430]. hitting [89, 167].

Ho dgkin [426]. Ho effding [235]. H¨ older

[287, 218, 511]. H¨ olderian [198].

homeomorphic [607]. homo dyne [204].

homogeneous [376, 378, 232, 433, 466, 415].

Homogenization [159, 188].

homogenizations [22]. honor [230].

horizon [106]. host [582]. h ull [228]. Hurst

[295]. Huxley [426]. h yp erb olic

[260, 443, 126, 157]. h yp ersurfaces [518].

h yp o elliptic [594]. h yp otheses [75].

Hyp othesis [568, 34, 348].

I.I.D. [78, 116]. idealized [380].

iden tifiabilit y [330]. iden tification [245].

I I [51, 578, 609, 180]. I I I [13]. image [11].

immigration [413]. Impact [457]. implied

[450]. imp ortance [497, 161]. imp osed [83].

Impro v ed [500]. incompatible [472].

incorrectly [114]. increasing [411].

incremen t [295]. Incremen tal [287].

incremen ts [538, 451, 206].

indecomp osable [413]. indep enden t

[379, 293, 330, 103]. index

[364, 295, 501, 337]. indexed

[249, 102, 261, 290, 13]. indices [476, 396].

in ´ egalit ´ e [17]. inequalities [383, 450, 16,

217, 402, 130, 184, 478, 43, 387, 173, 498, 91,

416, 4, 48, 166, 395, 500, 344, 482, 175].

inequalit y [218, 31, 435, 393, 353, 313, 17].

Infectious [586]. Inference

[107, 530, 441, 461, 172, 397, 565]. Infinite

p ollution [109]. P´ oly a [65]. p olymer [220].

P olynomial [289, 150, 333, 361, 323].

p olynomials [377, 506]. p opulation

[394, 442, 279, 179, 371, 161]. p opulations

[583]. p ortfolio [403]. p ositiv e [452].

P ositivit y [73, 345, 588]. P osterior [408].

p oten tial [520, 311]. P oten tials [141].

p our [35, 183, 17, 46]. P o w er

[440, 200, 146, 150, 382]. P o w er-la w [440].

p o w ers [57]. pr ´ ecis [120]. precise [120, 27].

prediction [579, 191]. predictors [554].

Preface [134, 230, 53]. presence [582].

presen ting [59]. Preserv ation [124]. price

[137]. Prices [61]. Pricing [140, 138].

Primitiv e [567]. principle

[97, 168, 415, 198, 511, 591]. principles

[113]. prior [499, 554]. Probabilistic

[570, 159, 552, 594, 14, 512, 64].

probabilit ´ es [320, 46]. probabilities

[155, 507, 327, 506, 526, 545, 46, 440].

probabilitistic [87]. Probabilit y

[606, 157, 320, 79, 169, 360, 472, 269].

probabilit y-w eigh ted [79]. problem

[605, 274, 461, 557, 187, 419, 516, 326, 178,

273, 76, 106, 168, 490, 112, 604, 243].

problems

[524, 11, 489, 481, 216, 228, 584, 317, 304, 512].

pro cedure [93]. Pro cess

[209, 59, 72, 573, 523, 29, 70, 355, 538, 211,

305, 375, 492, 497, 456, 468, 249, 429, 114, 141,

462, 37, 92, 560, 246, 335, 389, 174, 236, 346].

Pro cesses

[599, 57, 409, 418, 453, 379, 563, 446, 524,

556, 327, 572, 20, 164, 458, 435, 323, 9, 55,

197, 501, 413, 145, 451, 300, 308, 219, 491,

241, 598, 154, 56, 302, 95, 536, 508, 433, 273,

484, 414, 146, 282, 411, 479, 287, 132, 180, 48,

289, 213, 486, 388, 105, 595, 506, 176, 351,

584, 89, 258, 15, 421, 547, 198, 13, 167, 382,

373, 283, 604, 250, 601, 341, 449, 251, 338].

pro duct [225, 4, 68, 500]. Pro ducts [253].

progressiv ely [359]. Pro jections [226].

pro of [266]. propagation [8]. Prop erties

[374, 84, 83, 270, 146, 406, 265, 60].

Prop ert y [240, 468, 310]. protection [349].

pro v enan t [231]. pro ximal [177].

Pro ximit y [38]. pro xy [503]. pseudo [47].

pseudo-p erio dicities [47]. put [118].

quadran t [439]. quadratic

[531, 182, 218, 32, 76, 106, 168, 481, 98, 493].

Qualitativ e [441, 75]. quan tification [477].

Quan tifying [543]. Quan tile [333].

quan tiles [514]. Quan titativ e [217, 384].

quan tities [493]. quan tization [169, 213].

quan tizers [196]. quan tum [559, 204].

Quasi [435, 529, 281, 562, 560, 601].

quasi-arithmetically [281].

Quasi-ergo dicit y [435, 601].

Quasi-stationarit y [529].

quasi-stationary [562, 560]. quasilinear

[512]. quelques [46]. quenc hed [88].

Queue [66, 130, 561].

Rademac her [160, 496]. radii [421].

Radon [165]. Raking [523]. Raking-ratio

[523]. Random

[509, 249, 78, 536, 259, 171, 24, 338, 208, 153,

391, 503, 281, 67, 571, 188, 520, 116, 425,

445, 399, 562, 494, 220, 49, 54, 513, 260, 88,

232, 528, 43, 394, 428, 457, 222, 293, 8, 498,

381, 113, 306, 102, 223, 508, 414, 206, 129,

275, 23, 105, 351, 103, 286, 518, 207, 421,

547, 126, 254, 543, 440, 127, 121, 158, 400].

Randomized [396]. Randomly

[585, 285, 502]. randomness [210, 318].

range [300, 56, 191, 519]. Rank ed [69].

Rare [400, 6]. Rate [11, 481, 565, 556, 465,

356, 612, 408, 273, 348, 196]. rates

[563, 322, 552, 495, 411, 277]. ratio

[523, 201, 295, 33, 277]. R

CLL [135].

Rearrangemen t [374, 576].

rearrangemen ts [145]. reco v ery [478].

rectangle [247]. recuites [120]. recurren t

[405, 508, 289]. r ´ ecursifs [46]. Recursiv e

[343, 355, 470, 46]. Reducing [596].

reduction [208, 401]. Redundancy [528].

referral [532]. refinemen t [438]. Reflected

[372, 135, 445, 349, 451, 439, 603, 541].

reflections [331]. regime

[187, 57, 33, 86, 265]. regime-switc hing

[265]. regression

[322, 41, 67, 375, 434, 296, 343, 393, 45, 109,

125, 324, 350, 362, 313, 546, 448, 189, 502].

regular [361, 118]. Regularit y

[548, 340, 522, 580, 500]. regularization

[228]. regulator [76, 106, 168]. reinforced

[562]. related [584, 493, 335]. relativistic

[385]. relev an t [423]. Reliabilit y

[26, 9, 110]. Reliable [579]. renew al [308].

Renormalization [92]. renormalized

[529]. R ´ en yi [23, 103]. repair [26].

repair-times [26]. Rep eated [253].

Replican t [80]. represen tation [186, 570].

represen tations [492, 598, 595]. repulsion

[49]. repulsiv e [596]. Rescaled [513].

residuals [479]. resp ect [476]. resp onses

[554]. Restricted [66, 238]. restrictions

[534]. result [298]. r ´ esultats [120]. Results

[602, 20, 142, 120, 101, 381, 180, 19].

rev ersible [139]. rev erting [542, 358].

revisited [49, 419, 112]. Ripley [318]. Risk

[228, 317, 108, 459, 292, 332]. risks [405].

Robust [587, 530]. Robustness [441].

Rosen blatt [479, 174]. Rough

[263, 580, 386]. rule [540, 609]. rules [140].

same [116]. Sample [224, 217, 151].

Sample-Based [224]. sampled [223, 493].

samples [279, 28]. sampling

[161, 37, 282, 389, 532]. satisfy [564]. scale

[446, 524, 538, 104, 514]. scale-space [104].

scaled [367, 8]. scaling [221]. scan [511].

scenery [508]. Sc hedule [66]. Sc h ´ emas

[39, 39]. sc heme [163, 600, 428, 149].

sc hemes [473, 52, 213]. Sc ho ol [259].

Sc hr¨ odinger [77, 101, 474]. sde [468, 510].

SDEs [163, 600, 595, 467]. searc h

[186, 469, 222]. seasonal [59]. second

[123, 603, 269]. Seeking [423]. segmen t

[461, 414]. Segmen tation [356, 11].

selecting [369]. selection

[237, 41, 67, 368, 324, 122, 204, 98, 171, 252,

239, 448, 373, 430, 189, 357]. Self

[605, 273, 281, 553, 438]. Self-in teracting

[605]. self-normalized [281, 438].

self-similarit y [553]. Self-stabilizing [273].

Semi [538, 427, 231, 166, 9, 202].

semi-b ounded [166]. Semi-group [231].

semi-group es [231]. semi-Mark o v

[427, 9, 202]. Semi-parametric [538].

Semigroups [184, 552, 77]. semilinear

[159]. Semimartingale [294].

semimartingales [294].

seminonparametric [377].

Semiparametric [58, 190]. Sensitivities

[386]. separable [598]. Separation [168].

sequence [153, 116, 202, 440]. sequences

[100, 498, 47, 229, 3, 1, 127]. Sequen tial

[568, 392, 471]. Series [240, 97, 191, 595].

Serv er [66]. Set [534, 13, 543]. set-indexed

[13]. sets [292, 360, 547]. setting [292].

setup [348]. sewing [263]. Shannon [475].

Shao [206]. shap e [107, 550, 96, 417].

Sharp [32, 368, 305]. sheet [143, 162].

Shepp [419]. short [136]. shortest [414].

shortest-path [414]. shorth [109, 125].

shot [595]. should [118]. Shrink age

[271, 233, 245]. Sided [444, 571, 600, 500].

signal [119, 245]. signals [461]. similarit y

[553]. simple [84, 270, 344]. sim ulate [154].

Sim ulation [248, 509, 491, 352, 52, 369, 400].

sim ultaneously [608]. Sinai [88]. singular

[424]. singularit y [104]. situation [149].

size [442]. size-structured [442]. sk ew

[483]. sk ew ed [390]. Slop e [448]. slo wly

[105]. Small

[446, 155, 366, 456, 306, 273, 181, 18, 15].

small-noise [273]. smo oth [29, 70].

smo othed [176]. smo others [343].

Smo othness [299, 326]. Snell [61]. Sob ol

[476, 337, 396]. Sob olev

[450, 16, 40, 184, 387, 580, 175]. soft [560].

So journ [275]. solution [551, 18].

Solutions

[436, 567, 352, 87, 578, 121, 158, 541]. Some

[115, 136, 602, 370, 389, 378, 170, 402, 342,

570, 100, 219, 381, 489, 271, 46, 167, 607].

space [385, 551, 104, 455, 217, 99, 598, 498,

52, 129, 289, 85]. space-times [385]. spaces

[572, 260, 540, 290, 80, 609, 213, 235, 511].

spacetime [210, 474]. Sparse

[478, 368, 396]. spatial [73, 110, 318].

spatially [322]. SPDE [157]. SPDEs

[133, 111]. Sp ec h t [235]. Sp ectral

[412, 7, 402, 25, 228]. sp ectrally [524].

sp ectrum [379]. sp eeds [384]. sphere

[421]. spheres [260, 482]. spider [256]. spin

[68]. Splitting [607, 380, 428, 359, 400].

Sp on taneous [219]. Spring [259]. Squared

[531]. squares [397]. Stabilit y

[491, 27, 432, 121, 158, 111, 280, 501].

stabilizing [209, 273]. stable

[155, 456, 468, 501, 464, 466]. standard

[363]. standardized [206]. state

[556, 221, 289]. states [187]. stationarit y

[529]. Stationary

[260, 64, 453, 218, 29, 70, 538, 562, 55, 451,

219, 598, 86, 273, 560, 25, 590, 207, 283].

statistic [305, 295, 318, 335]. Statistical

[475, 411, 47, 423, 228, 406, 117]. Statistics

[487, 592, 116, 31, 151, 102, 489, 244, 526,

545, 286, 511]. Steady [221]. Stein

[128, 443, 555, 527]. Step [427, 537, 149].

Sto c hastic [227, 262, 589, 460, 132, 180,

583, 18, 567, 123, 257, 238, 242, 288, 73, 570,

473, 456, 407, 476, 404, 394, 172, 431, 579,

588, 598, 133, 365, 138, 248, 302, 495, 408,

578, 426, 93, 285, 463, 135, 366, 22, 533, 436,

549, 179, 532, 607, 591, 541, 558, 352].

Stopping [608, 547]. strategies [296, 271].

streaming [589]. strict [503]. Strong

[590, 13, 163, 350, 519, 23, 127]. strongly

[495, 448, 3]. structural [201, 554].

structure [57, 347, 60, 488]. structured

[442, 179]. structures [270, 306, 580].

Studen t [363]. Studen tized [244]. studies

[9, 109]. study [559, 11, 252]. sub [503].

sub-Gaussianit y [503]. subfiltrations

[137]. subgraph [407]. submatrix [368].

subsampling [457]. sufficien t [312, 401].

sum [491, 13]. summation [124]. sums

[225, 223, 415]. sup ercritical [548, 433].

Sup erexp onen tial [599]. Sup erp osition

[72]. sup ersolutions [410]. supOU [302].

Supplemen t [230]. supp ort [101].

suprema [141]. sure

[288, 495, 225, 340, 23, 245]. surrogate [471].

Surv ey [115, 364, 473, 415]. Surviv al [327].

Sw endsen [11]. Switc hed [585]. switc hing

[376, 90, 57, 86, 265]. switc hing-regime

[57]. symmetric [310, 488]. symmetry

[503]. system [26, 139, 203, 521]. Systems

[42, 444, 74, 525, 137, 463, 271, 63, 68, 126,

591]. Szego [218].

T ail [364, 188, 279, 459, 561, 160]. tailed

[553, 308]. tails [70, 342]. T alagrand [4].

tamed [600]. tandem [561]. T a ylor [262].

T emp ered [464]. template [227]. temps

[183]. terminal [405, 424, 121, 158]. test

[201, 425, 45, 56, 33, 479, 488]. T esting

[12, 568, 318, 392, 489, 34, 569, 481, 348].

T ests [82, 200, 75, 300, 119, 279, 575, 199].

their [559, 349, 177]. theorem

[218, 170, 465, 288, 550, 154, 272, 346, 225,

223, 433, 266, 206, 23, 132, 580, 286, 89, 496].

Th ´ eor ´ emes [35, 183]. theorems

[418, 188, 342, 35, 183, 43, 365, 44, 102, 426,

564, 176, 22, 493, 415, 518, 212, 251].

theoretical [219, 11, 381]. Theory

[115, 453, 218, 242, 292, 360]. thin [247].

three [561]. three-dimensional [561].

thresholding [304]. thresholds [171].

Tigh tness [507]. tilted [284, 325]. Time

[232, 568, 605, 551, 111, 311, 342, 552, 183,

458, 456, 55, 548, 403, 293, 191, 536, 577,

336, 426, 372, 106, 275, 506, 264, 493, 258,

15, 167, 157, 328, 121, 158, 179, 521].

time-dep enden t [536].

Time-homogeneous [232].

time-inhomogeneous [458, 577, 336].

times [385, 26, 214, 590, 264, 89, 608, 596].

tomograph y [204]. T one [243]. to ols [47].

total [345, 588, 371]. T otally [463].

tractable [569]. traffic [221]. tra jectories

[601]. transfer [74, 415]. transform [165].

transformations [425]. transforms

[485, 278]. T ransien t [207, 508]. transition

[355, 64, 192]. transitions [6]. transp ort

[274, 455]. transv ersal [153]. tra v elling

[126]. tree [469, 457, 395, 255]. trees

[517, 420, 186, 222, 173, 371]. trials [277].

triangular [286]. truncated [285]. T udor

[496]. T usnady [19]. T utte [439]. Tw o

[24, 483, 444, 571, 425, 151, 559, 557, 73, 337,

277, 135, 112, 284]. t w o-dimensional

[557, 284]. Tw o-Sided [444, 571]. T yp e

[66, 409, 573, 418, 218, 420, 413, 120, 577, 578,

290, 244, 112, 7, 438, 430, 148, 127, 251, 496].

t yp e-I I [578].

Uhlen b ec k [143]. Un biased [431, 332, 185].

un b ounded [570, 564]. undersho ot [167].

Uniform [458, 350, 560, 519, 333, 572, 389].

uniformly [605]. unifying [236].

Uniqueness [68, 153, 329, 273, 175]. Unit

[559]. unitary [49]. Univ ersal

[540, 609, 196]. univ ersally [297].

unkno wn [481, 58]. unrestricted [7].

Upp er [325, 437]. upp er-patc hed [437].

urn [516]. Using [117, 339, 600, 109, 326,

350, 595, 448, 269, 401].

V [448]. V-F old [448]. V acations [66].

v accine [277]. V alidation [452]. v alue

[453, 459, 176]. v alue-at-risk [459]. v alued

[598, 498, 301, 583, 251]. v alues

[95, 36, 369]. v anishing [612]. V ariable

[546, 357, 368, 564]. V ariables

[78, 503, 281, 116, 425, 142, 381, 223, 377, 23,

103, 286, 369, 127, 400]. v ariance

[503, 205, 100, 161, 94, 272, 403, 58].

V ariances [38]. v arian t [17]. v arian te [17].

v ariate [138]. v ariation [572, 382].

v ariations [146]. v ariogram [538]. v ector

[122]. v ectorial [35, 183]. v ectorielles

[35, 183]. v ectors [351, 19]. v ersion [93, 19].

v ersus [296]. V ery [517, 258]. VI [193]. via

[237, 435, 143, 263, 161, 555, 87, 580, 386, 13,

543]. vibrometry [119]. view [552, 594].

virus [582]. Viscosit y [567]. VLMC [173].

v olatilit y [570, 468, 138, 302]. V olterra

[585, 578, 549]. v otes [36].

W ald [487]. W alk

[24, 391, 445, 88, 102, 206, 275, 207]. w alks

[571, 562, 494, 222, 256, 293, 508, 590].

W ang [11]. w arp ed [296]. W asserstein

[531, 574, 455, 597]. W atson

[517, 305, 420, 492, 335, 395]. w a v e

[551, 73, 8, 474]. W a v elet

[551, 323, 309, 240, 326, 499, 502]. w a v elets

[104]. w a v es [126]. W eak [378, 215, 581].

W eakly [598, 100, 286, 449]. W eibull [107].

W eigh ted [397, 402, 513, 79, 381, 113, 489,

511, 269, 35, 183]. W eiss [316].

W ellp osedness [603]. Where [210]. whic h

[381, 564]. white [551, 474, 388]. Wiener

[367, 236]. without [201]. W ong [132].

w ord [202, 1]. w ork [319]. W righ t [195].

Y or [230]. Y oung [218, 22].

Zak ai [132]. zero [122, 382]. Zipf [516].

References

Sc h bath:1997:CP A

[1] Sophie Sc h bath. Comp ound P oisson ap-

pro ximation of w ord coun ts in DNA se-

quences. ESAIM: Pr ob ability and Statis-

tics, 1(??):1–??, ???? 1997. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

V anDeGeer:1997:ANM

[2] Sara V an De Geer. Asymptotic normal-

it y in mixture mo dels. ESAIM: Pr ob-

ability and Statistics, 1(??):17–??, ????

1997. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Rio:1997:ALM

[3] Emman uel Rio. Ab out the Lindeb erg

metho d for strongly mixing sequences.

ESAIM: Pr ob ability and Statistics, 1

(??):35–??, ???? 1997. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Ledoux:1997:TDI

[4] Mic hel Ledoux. On T alagrand’s devia-

tion inequalities for pro duct measures.

ESAIM: Pr ob ability and Statistics, 1

(??):63–??, ???? 1997. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Coulom b:1997:NBM

[5] Jean-Mic hel Coulom b. A note on ‘Big

Matc h’. ESAIM: Pr ob ability and Statis-

tics, 1(??):89–??, ???? 1997. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Catoni:1997:EPM

[6] Olivier Catoni and Rapha ¨ el Cerf. The

exit path of a Mark o v c hain with rare

transitions. ESAIM: Pr ob ability and

Statistics, 1(??):95–??, ???? 1997. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

P osta:1997:SGU

[7] Gusta v o P osta. Sp ectral gap for an

unrestricted Ka w asaki t yp e dynamics.

ESAIM: Pr ob ability and Statistics, 1

(??):145–??, ???? 1997. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Garnier:1997:MSD

[8] Josselin Garnier. Multi-scaled diffusion-

appro ximation. Applications to w a v e

propagation in random media. ESAIM:

Pr ob ability and Statistics, 1(??):183–??,

???? 1997. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Co cozza-Thiv en t:1997:SMP

[9] Christiane Co cozza-Thiv en t and Mic hel

Roussignol. Semi-Mark o v pro cesses for

reliabilit y studies. ESAIM: Pr ob ability

and Statistics, 1(??):207–??, ???? 1997.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Rouques:1997:LA G

[10] Jean-Philipp e Rouqu ´ es. Laplace asymp-

totics for generalized K.P .P . equation.

ESAIM: Pr ob ability and Statistics, 1

(??):225–??, ???? 1997. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Gaudron:1997:R CS

[11] Isab elle Gaudron. Rate of con v ergence

of the Sw endsen–W ang dynamics in im-

age segmen tation problems: a theoret-

ical and exp erimen tal study

. ESAIM:

Pr ob ability and Statistics, 1(??):259–??,

???? 1997. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Dacunha-Castelle:1997:TLC

[12] Didier Dacunha-Castelle and Elisab eth

Gassiat. T esting in lo cally conic mo d-

els, and application to mixture mo d-

els. ESAIM: Pr ob ability and Statistics,

1(??):285–??, ???? 1997. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Rio:1997:SAS

[13] E. Rio. Strong appro ximation for set-

indexed partial sum pro cesses via KMT

constructions I I I. ESAIM: Pr ob ability

and Statistics, 1(??):319–??, ???? 1997.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Jourdain:1997:DNI

[14] Benjamin Jourdain. Diffusions with a

nonlinear irregular drift co efficien t and

probabilistic in terpretation of general-

ized Burgers’ equations. ESAIM: Pr ob-

ability and Statistics, 1(??):339–??, ????

1997. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Picard:1997:DST

[15] Jean Picard. Densit y in small time for

L ´ evy pro cesses. ESAIM: Pr ob ability and

Statistics, 1(??):357–??, ???? 1997. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Bakry:1997:OHK

[16] Dominique Bakry

, Daniel Concordet,

and Mic hel Ledoux. Optimal heat k er-

nel b ounds under logarithmic Sob olev

inequalities. ESAIM: Pr ob ability and

Statistics, 1(??):391–??, ???? 1997. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Miclo:1998:VIC

[17] Lauren t Miclo. Une v arian te de

l’in ´ egalit ´ e de Cheeger p our les c ha ^ ınes

de Mark o v finies. (F renc h) [A v arian t of

Cheeger’s inequalit y for finite Mark o v

c hains]. ESAIM: Pr ob ability and Statis-

tics, 2(??):1–??, ???? 1998. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Meleard:1998:SAS

[18] Sylvie Meleard. Sto c hastic appro xima-

tions of the solution of a full Boltz-

mann equation with small initial data.

ESAIM: Pr ob ability and Statistics, 2

(??):23–??, ???? 1998. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Zaitsev:1998:MVR

[19] Andrei Y u. Zaitsev. Multidimensional

v ersion of the results of Komlos, Ma jor

and T usnady for v ectors with finite ex-

p onen tial momen ts. ESAIM: Pr ob ability

and Statistics, 2(??):41–??, ???? 1998.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Benhenni:1998:MRE

[20] Karim Benhenni and Jacques Istas. Min-

imax results for estimating in tegrals of

analytic pro cesses. ESAIM: Pr ob ability

and Statistics, 2(??):109–??, ???? 1998.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Arous:1998:LDC

[21] G ´ erard Ben Arous and Ofer Zeitouni.

Large deviations from the circular la w.

ESAIM: Pr ob ability and Statistics, 2

(??):123–??, ???? 1998. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Mic hel:1998:LDC

[22] Julien Mic hel and Didier Piau. Large

deviations, cen tral limit theorems and

L

p con v ergence for Y oung measures and

sto c hastic homogenizations. ESAIM:

Pr ob ability and Statistics, 2(??):135–??,

???? 1998. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Lanzinger:1998:ASL

[23] Hartm ut Lanzinger. An almost sure

limit theorem for mo ving a v erages of

random v ariables b et w een the strong la w

of large n um b ers and the Erd˝ os–R ´ en yi

la w. ESAIM: Pr ob ability and Statistics,

2(??):163–??, ???? 1998. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

La wler:1999:LBG

[24] Gregory F. La wler. A lo w er b ound on

the gro wth exp onen t for lo op-erased ran-

dom w alk in t w o dimensions. ESAIM:

Pr ob ability and Statistics, 3(??):1–??,

???? 1999. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Ludena:1999:EEF

[25] Carenne Lude ~ na. Efficien t estimation of

functionals of the sp ectral densit y of sta-

tionary Gaussian fields. ESAIM: Pr ob-

ability and Statistics, 3(??):23–??, ????

1999. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Bon:1999:ARL

[26] Jean-Louis Bon and Jean Bretagnolle.

Appro ximation of reliabilit y for a large

system with non-Mark o vian repair-

times. ESAIM: Pr ob ability and Statis-

tics, 3(??):49–??, ???? 1999. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Guionnet:1999:SPL

[27] A. Guionnet. Stabilit y of precise

Laplace’s metho d under appro xima-

tions; applications. ESAIM: Pr ob ability

and Statistics, 3(??):67–??, ???? 1999.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Ycart:1999:CSM

[28] Bernard Ycart. Cutoff for samples of

Mark o v c hains. ESAIM: Pr ob ability and

Statistics, 3(??):89–??, ???? 1999. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Azais:1999:BAE

[29] Jean-Marc Aza ¨ ıs, Christine Cierco-

Ayrolles, and Alain Cro quette. Bounds

and asymptotic expansions for the dis-

tribution of the maxim um of a smo oth

stationary Gaussian pro cess. ESAIM:

Pr ob ability and Statistics, 3(??):107–??,

???? 1999. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Barb our:1999:PP

[30] Andrew D. Barb our and Aih ua Xia.

P oisson p erturbations. ESAIM: Pr ob a-

bility and Statistics, 3(??):131–??, ????

1999. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Bretagnolle:1999:NLD

[31] Jean Bretagnolle. A new large devia-

tion inequalit y for U -statistics of order

2. ESAIM: Pr ob ability and Statistics, 3

(??):151–??, ???? 1999. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Bercu:2000:SLD

[32] Bernard Bercu, F abrice Gam b oa, and

Marc La vielle. Sharp large deviations for

Gaussian quadratic forms with applica-

tions. ESAIM: Pr ob ability and Statis-

tics, 4(??):1–??, ???? 2000. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

namical systems. ESAIM: Pr ob ability

and Statistics, 6(??):33–??, ???? 2002.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

DaiPra:2002:SMP

[64] P aolo Dai Pra, Pierre-Yv es Louis, and

Sylvie Rœlly

. Stationary measures and

phase transition for a class of Probabilis-

tic Cellular Automata. ESAIM: Pr ob-

ability and Statistics, 6(??):89–??, ????

2002. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Ramos:2002:CPD

[65] H ´ ector M. Ramos, Da vid Almorza, and

Juan A. Garc ´ ıa-Ramos. On c haracter-

izing the p´ oly a distribution. ESAIM:

Pr ob ability and Statistics, 6(??):105–??,

???? 2002. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Madan:2002:RAB

[66] Kailash C. Madan and W alid Abu-

Da yy eh. Restricted admissibilit y of

batc hes in to an M/G/1 t yp e bulk queue

with mo dified Bernoulli sc hedule serv er

v acations. ESAIM: Pr ob ability and

Statistics, 6(??):113–??, ???? 2002. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Baraud:2002:MSR

[67] Y annic k Baraud. Mo del selection for re-

gression on a random design. ESAIM:

Pr ob ability and Statistics, 6(??):127–??,

???? 2002. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Ramirez:2002:UIP

[68] Alejandro F. Ram ´ ırez. Uniqueness of

in v arian t pro duct measures for elliptic infinite dimensional diffusions and par-

ticle spin systems. ESAIM: Pr ob ability

and Statistics, 6(??):147–??, ???? 2002.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Berest yc ki:2002:RF

[69] Julien Berest yc ki. Rank ed fragmen ta-

tions. ESAIM: Pr ob ability and Statis-

tics, 6(??):157–??, ???? 2002. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Azais:2002:TDM

[70] Jean-Marc Aza ¨ ıs, Jean-Marc Bardet,

and Mario Wsc heb or. On the tails

of the distribution of the maxim um of

a smo oth stationary Gaussian pro cess.

ESAIM: Pr ob ability and Statistics, 6

(??):177–??, ???? 2002. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Mokk adem:2003:LIL

[71] Ab delk ader Mokk adem and Mariane

P elletier. The la w of the iterated loga-

rithm for the m ultiv ariate k ernel mo de

estimator. ESAIM: Pr ob ability and

Statistics, 7(??):1–??, Marc h 2003. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Igloi:2003:SDL

[72] Endre Igl´ oi and Gy¨ orgy T erdik. Sup er-

p osition of diffusions with linear gen-

erator and its m ultifractal limit pro-

cess. ESAIM: Pr ob ability and Statistics,

7(??):23–??, Marc h 2003. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Chaley at–Maurel:2003:PDS

[73] Mireille Chaley at-Maurel and Marta

Sanz-Sol ´ e. P ositivit y of the densit y for

the sto c hastic w a v e equation in t w o spa-

tial dimensions. ESAIM: Pr ob ability and

Statistics, 7(??):89–??, Marc h 2003. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Conze:2003:CIT

[74] Jean-Pierre Conze and Alb ert Raugi.

Con v ergence of iterates of a transfer op-

erator, application to dynamical systems

and to Mark o v c hains. ESAIM: Pr ob abil-

ity and Statistics, 7(??):115–??, Marc h

2003. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Baraud:2003:A TQ

[75] Y annic k Baraud, Sylvie Huet, and

B ´ eatrice Lauren t. Adaptiv e tests

of qualitativ e h yp otheses. ESAIM:

Pr ob ability and Statistics, 7(??):147–??,

Marc h 2003. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Kleptsyna:2003:ALQ

[76] M. L. Kleptsyna, Alain Le Breton, and

M. Viot. Ab out the linear-quadratic reg-

ulator problem under a fractional Bro w-

nian p erturbation. ESAIM: Pr ob abil-

ity and Statistics, 7(??):161–??, Marc h

2003. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

DelMoral:2003:P AL

[77] Pierre Del Moral and L. Miclo. P ar-

ticle appro ximations of Ly apuno v ex-

p onen ts connected to Sc hr¨ odinger op-

erators and F eynman–Kac semigroups.

ESAIM: Pr ob ability and Statistics, 7

(??):171–??, Marc h 2003. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Eic helsbac her:2003:MDD

[78] P eter Eic helsbac her and Matthias L¨ ow e.

Mo derate deviations for I.I.D. random

v ariables. ESAIM: Pr ob ability and

Statistics, 7(??):209–??, Marc h 2003.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Dieb olt:2003:ABP

[79] Jean Dieb olt, Armelle Guillou, and

Rym W orms. Asymptotic b eha viour of

the probabilit y-w eigh ted momen ts and

p en ultimate appro ximation. ESAIM:

Pr ob ability and Statistics, 7(??):219–??,

Marc h 2003. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Kerky ac harian:2003:R CC

[80] G ´ erard Kerky ac harian and Dominique

Picard. Replican t compression co ding

in Beso v spaces. ESAIM: Pr ob abil-

ity and Statistics, 7(??):239–??, Marc h

2003. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Dereudre:2003:IBP

[81] Da vid Dereudre. In teracting Bro wnian

particles and Gibbs fields on pathspaces.

ESAIM: Pr ob ability and Statistics, 7

(??):251–??, Marc h 2003. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Ermak o v:2003:AMK

[82] Mic hael Ermak o v. On asymptotic min-

imaxit y of k ernel-based tests. ESAIM:

Pr ob ability and Statistics, 7(??):279–??,

Marc h 2003. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Belomestn y:2003:CDI

[83] Denis Belomestn y . Constrain ts on distri-

butions imp osed b y prop erties of linear

forms. ESAIM: Pr ob ability and Statis-

tics, 7(??):313–??, Marc h 2003. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Abraham:2004:APS

[84] Christophe Abraham, G ´ erard Biau, and

Beno ^ ıt Cadre. On the asymptotic prop-

erties of a simple estimate of the mo de.

ESAIM: Pr ob ability and Statistics, 8

(??):1–??, August 2004. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Molc hano v:2004:OSM

[85] Ily a Molc hano v and Sergei Zuy ev. Op-

timisation in space of measures and

optimal design. ESAIM: Pr ob ability

and Statistics, 8(??):12–??, August 2004.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Guy on:2004:LDS

[86] Xa vier Guy on, Serge Io vleff, and Jian-

F eng Y ao. Linear diffusion with station-

ary switc hing regime. ESAIM: Pr ob abil-

ity and Statistics, 8(??):25–??, August

2004. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Guerin:2004:PCB

[87] H ´ el ´ ene Gu ´ erin. P oin t wise con v ergence

of Boltzmann solutions for grazing col-

lisions in a Maxw ell gas via a probabili-

tistic in terpretation. ESAIM: Pr ob ability

and Statistics, 8(??):36–??, August 2004.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Comets:2004:NQM

[88] F rancis Comets and Serguei P op o v. A

note on quenc hed mo derate deviations

for Sinai’s random w alk in random en-

vironmen t. ESAIM: Pr ob ability and

Statistics, 8(??):56–??, August 2004.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

P aroissin:2004:CL T

[89] Christian P aroissin and Bernard Ycart.

Cen tral limit theorem for hitting times

of functionals of Mark o v jump pro cesses.

ESAIM: Pr ob ability and Statistics, 8

(??):66–??, August 2004. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

A ttali:2004:ECC

[90] Jean-Gabriel A ttali. Ergo dicit y of a cer-

tain class of non F eller mo dels: Appli-

cations to AR

CH and Mark o v switc hing

mo dels. ESAIM: Pr ob ability and Statis-

tics, 8(??):76–??, August 2004. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Joulin:2004:FID

[91] Ald ´ eric Joulin and Nicolas Priv ault.

F unctional inequalities for discrete gra-

dien ts and application to the geomet-

ric distribution. ESAIM: Pr ob ability

and Statistics, 8(??):87–??, August 2004.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Igloi:2004:R GC

[92] Endre Igl´ oi. Renormalization group of

and con v ergence to the LISDLG pro-

cess. ESAIM: Pr ob ability and Statis-

tics, 8(??):102–??, August 2004. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Kuhn:2004:CSA

[93] Estelle Kuhn and Marc La vielle. Cou-

pling a sto c hastic appro ximation v er-

sion of EM with an MCMC pro cedure.

ESAIM: Pr ob ability and Statistics, 8

(??):115–??, August 2004. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Doukhan:2004:AD V

[94] P aul Doukhan and Jos ´ e R. Le´ on.

Asymptotics for the L

p

-deviation of

the v ariance estimator under diffusion.

ESAIM: Pr ob ability and Statistics, 8

(??):132–??, August 2004. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Girard:2004:EVK

[95] St ´ ephane Girard and Pierre Jacob. Ex-

treme v alues and k ernel estimates of

p oin t pro cesses b oundaries. ESAIM:

Pr ob ability and Statistics, 8(??):150–??,

August 2004. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Garet:2004:ASC

[96] Olivier Garet and R ´ egine Marc hand.

Asymptotic shap e for the c hemical dis-

tance and first-passage p ercolation on

the infinite Bernoulli cluster. ESAIM:

Pr ob ability and Statistics, 8(??):169–??,

August 2004. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Arcones:2004:LDP

[97] Miguel A. Arcones. The large devia-

tion principle for certain series. ESAIM:

Pr ob ability and Statistics, 8(??):200–??,

August 2004. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Lauren t:2005:AEQ

[98] B ´ eatrice Lauren t. Adaptiv e estimation

of a quadratic functional of a densit y

b y mo del selection. ESAIM: Pr ob abil-

ity and Statistics, 9(??):1–??, June 2005.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Deng:2005:BLI

[99] Dianliang Deng. On the b ounded la ws

of iterated logarithm in Banac h space.

ESAIM: Pr ob ability and Statistics, 9

(??):19–??, June 2005. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Dedec k er:2005:CID

[100] J ´ er^ ome Dedec k er and Sana Louhic hi.

Con v ergence to infinitely divisible dis-

tributions with finite v ariance for some

w eakly dep enden t sequences. ESAIM:

Pr ob ability and Statistics, 9(??):38–??,

June 2005. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Gautier:2005:LDS

[101]

´

Eric Gautier. Large deviations and sup-

p ort results for nonlinear Sc hr¨ odinger

equations with additiv e noise and appli-

cations. ESAIM: Pr ob ability and Statis-

tics, 9(??):74–??, June 2005. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Guillotin-Plan tard:2005:L TS

[102] Nadine Guillotin-Plan tard and V

´ eronique

Ladret. Limit theorems for U -statistics

indexed b y a one dimensional random

w alk. ESAIM: Pr ob ability and Statis-

tics, 9(??):98–??, June 2005. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Na jim:2005:LDI

[103] Jamal Na jim. Large deviations for in-

dep enden t random v ariables – applica-

tion to Erd˝ os–R ´ en yi’s functional la w of

large n um b ers. ESAIM: Pr ob ability and

Statistics, 9(??):116–??, June 2005. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Bigot:2005:SSA

[104] J ´ er ´ emie Bigot. A scale-space approac h

with w a v elets to singularit y estimation.

ESAIM: Pr ob ability and Statistics, 9

(??):143–??, June 2005. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Mart y:2005:ABD

[105] Renaud Mart y . Asymptotic b eha vior of

differen tial equations driv en b y p erio dic

and random pro cesses with slo wly de-

ca ying correlations. ESAIM: Pr ob ability

and Statistics, 9(??):165–??, June 2005.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Kleptsyna:2005:ITH

[106] Marina L. Kleptsyna, Alain Le Breton,

and Mic hel Viot. On the infinite time

horizon linear-quadratic regulator prob-

lem under a fractional Bro wnian p ertur-

bation. ESAIM: Pr ob ability and Statis-

tics, 9(??):185–??, June 2005. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Al-Saidy:2005:IOC

[107] Obaid Al-Saidy

, Hani M. Sama wi, and

Mohammad F. Al-Saleh. Inference on

o v erlap co efficien ts under the W eibull

distribution: Equal shap e parameter.

ESAIM: Pr ob ability and Statistics, 9

(??):206–??, June 2005. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Rakhlin:2005:RBM

[108] Alexander Rakhlin, Dmitry P anc henk o,

and Sa y an Mukherjee. Risk b ounds for

mixture densit y estimation. ESAIM:

Pr ob ability and Statistics, 9(??):220–??,

June 2005. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Durot:2005:D AD

[109] C ´ ecile Durot and Karelle Thi ´ eb ot. De-

tecting at ypical data in air p ollution

studies b y using shorth in terv als for re-

gression. ESAIM: Pr ob ability and Statis-

tics, 9(??):230–??, June 2005. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Din w o o die:2005:EPN

[110] Ian Hepburn Din w o o die. Estimation

of parameters in a net w ork reliabilit y

mo del with spatial dep endence. ESAIM:

Pr ob ability and Statistics, 9(??):241–??,

June 2005. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Berge:2005:L TB

[111] Benjamin Berg ´ e and Bruno Saussereau.

On the long-time b eha viour of a class of

parab olic SPDE’s: monotonicit y meth-

o ds and exc hange of stabilit y . ESAIM:

Pr ob ability and Statistics, 9(??):254–??,

June 2005. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

P ages:2005:T AB

[112] Gilles P ag ´ es. A t w o armed bandit t yp e

problem revisited. ESAIM: Pr ob ability

and Statistics, 9(??):277–??, June 2005.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Gozlan:2005:CPR

[113] Nathael Gozlan. Conditional principles

for random w eigh ted measures. ESAIM:

Pr ob ability and Statistics, 9(??):283–??,

June 2005. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

F erger:2005:MPI

[114] Dietmar F erger. On the minimizing

p oin t of the incorrectly cen tered empir-

ical pro cess and its limit distribution in

nonregular exp erimen ts. ESAIM: Pr ob a-

bility and Statistics, 9(??):307–??, June

2005. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Bouc heron:2005:TCS

[115] St ´ ephane Bouc heron, Olivier Bousquet,

and G´ ab or Lugosi. Theory of classi-

fication: a surv ey of some recen t ad-

v ances. ESAIM: Pr ob ability and Statis-

tics, 9(??):323–??, June 2005. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Bon:2006:COS

[116] Jean-Louis Bon and Eugen P˘ alt˘ anea.

Comparison of order statistics in a ran-

dom sequence to the same statistics with

i.i.d. v ariables. ESAIM: Pr ob ability and

Statistics, 10(??):1–??, Septem b er 2006.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

T arima:2006:UAI

[117] Sergey T arima and Dmitri P a vlo v. Us-

ing auxiliary information in statistical

function estimation. ESAIM: Pr ob abil-

ity and Statistics, 10(??):11–??, Septemb er 2006. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Birge:2006:HMB

[118] Lucien Birg ´ e and Yv es Rozenholc. Ho w

man y bins should b e put in a regular his-

togram. ESAIM: Pr ob ability and Statis-

tics, 10(??):24–??, Septem b er 2006. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

F romon t:2006:A TP

[119] Magalie F romon t and C ´ eline L ´ evy-leduc.

Adaptiv e tests for p erio dic signal detec-

tion with applications to laser vibrome-

try . ESAIM: Pr ob ability and Statistics,

10(??):46–??, Septem b er 2006. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

DelMoral:2006:DR T

[120] Pierre Del Moral and Lauren t Mi-

clo. Dynamiques recuites de t yp e

F eynman–Kac: r ´ esultats pr ´ ecis et con-

jectures. (F renc h) [Annealed dynamics

of F eynman–Kac t yp e: precise results

and conjectures]. ESAIM: Pr ob ability

and Statistics, 10(??):76–??, Septem b er

2006. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

T oldo:2006:SSB

[121] Sandrine T oldo. Stabilit y of solutions

of BSDEs with random terminal time.

ESAIM: Pr ob ability and Statistics, 10

(??):141–??, Septem b er 2006. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic). See corrigendum [158].

Huet:2006:MSE

[122] Sylvie Huet. Mo del selection for esti-

mating the non zero comp onen ts of a

Gaussian v ector. ESAIM: Pr ob ability

and Statistics, 10(??):164–??, Septem b er

2006. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Abraham:2006:FBS

[123] Romain Abraham and Olivier Riviere.

F orw ard-bac kw ard sto c hastic differen-

tial equations and PDE with gradi-

en t dep enden t second order co efficien ts.

ESAIM: Pr ob ability and Statistics, 10

(??):184–??, Septem b er 2006. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Johnson:2006:PLC

[124] Oliv er Johnson and Christina Gold-

sc hmidt. Preserv ation of log-conca vit y

on summation. ESAIM: Pr ob ability

and Statistics, 10(??):206–??, Septem b er

2006. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Durot:2006:BSR

[125] C ´ ecile Durot and Karelle Thi ´ eb ot. Bo ot-

strapping the shorth for regression.

ESAIM: Pr ob ability and Statistics, 10

(??):216–??, Septem b er 2006. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Ratano v:2006:BRM

[126] Nikita Ratano v. Branc hing random mo-

tions, nonlinear h yp erb olic systems and

tra v elling w a v es. ESAIM: Pr ob ability

and Statistics, 10(??):236–??, Septem b er

2006. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Thanh:2006:BCT

[127] Le V an Thanh. On the Brunk–Ch ung

t yp e strong la w of large n um b ers for se-

quences of blo c kwise m-dep enden t ran-

dom v ariables. ESAIM: Pr ob ability and Statistics, 10(??):258–??, Septem b er

2006. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Av erk amp:2006:SEI

[128] R. Av erk amp and C. Houdr ´ e. Stein

estimation for infinitely divisible la ws.

ESAIM: Pr ob ability and Statistics, 10

(??):269–??, Septem b er 2006. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Lac hal:2006:CRM

[129] Aim ´ e Lac hal. Cyclic random motions

in R d

-space with n directions. ESAIM:

Pr ob ability and Statistics, 10(??):277–

??, Septem b er 2006. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Chafai:2006:BPE

[130] Djalil Chafa ¨ ı. Binomial-P oisson en tropic

inequalities and the M/M/∞ queue.

ESAIM: Pr ob ability and Statistics, 10

(??):317–??, Septem b er 2006. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Cerou:2006:NNC

[131] F r ´ ed ´ eric C ´ erou and Arnaud Guy ader.

Nearest neigh b or classification in infi-

nite dimension. ESAIM: Pr ob ability

and Statistics, 10(??):340–??, Septem b er

2006. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Leja y:2006:SDE

[132] An toine Leja y . Sto c hastic differen tial

equations driv en b y pro cesses generated

b y div ergence form op erators I: a W ong–

Zak ai theorem. ESAIM: Pr ob ability

and Statistics, 10(??):356–??, Septem b er

Pr ob ability and Statistics, 11(??):448–

??, F ebruary 2007. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Berk aoui:2008:ESS

[163] Ab del Berk aoui, Mireille Bossy

, and

Aw a Diop. Euler sc heme for SDEs

with non-Lipsc hitz diffusion co efficien t:

strong con v ergence. ESAIM: Pr ob ability

and Statistics, 12(??):1–??, April 2008.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Cattiaux:2008:DBA

[164] P atric k Cattiaux and Arnaud Guillin.

Deviation b ounds for additiv e function-

als of Mark o v pro cesses. ESAIM: Pr ob a-

bility and Statistics, 12(??):12–??, April

2008. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Bierme:2008:EA G

[165] Hermine Bierm ´ e and F r ´ ed ´ eric Ric hard.

Estimation of anisotropic Gaussian

fields through radon transform. ESAIM:

Pr ob ability and Statistics, 12(??):30–??,

April 2008. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Miao:2008:CIS

[166] Y u Miao. Concen tration inequalities

for semi-b ounded martingales. ESAIM:

Pr ob ability and Statistics, 12(??):51–??,

April 2008. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Ro ynette:2008:ABH

[167] Bernard Ro ynette, Pierre V allois, and

Agn ´ es V olpi. Asymptotic b eha vior of the

hitting time, o v ersho ot and undersho ot

for some L ´ evy pro cesses. ESAIM: Pr ob a-

bility and Statistics, 12(??):58–??, April

2008. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Kleptsyna:2008:SPF

[168] Marina L. Kleptsyna, Alain Le Breton,

and Mic hel Viot. Separation principle in

the fractional Gaussian linear-quadratic

regulator problem with partial observ a-

tion. ESAIM: Pr ob ability and Statistics,

12(??):94–??, April 2008. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Graf:2008:DMQ

[169] Siegfried Graf, Harald Lusc hgy , and

Gilles P ag ´ es. Distortion mismatc h in

the quan tization of probabilit y mea-

sures. ESAIM: Pr ob ability and Statis-

tics, 12(??):127–??, April 2008. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Bardet:2008:DLC

[170] Jean-Marc Bardet, P aul Doukhan,

Gabriel Lang, and Nicolas Ragac he. De-

p enden t Lindeb erg cen tral limit theo-

rem and some applications. ESAIM:

Pr ob ability and Statistics, 12(??):154–??,

April 2008. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

La vielle:2008:R TL

[171] Marc La vielle and Carenne Lude ~ na.

Random thresholds for linear mo del se-

lection. ESAIM: Pr ob ability and Statis-

tics, 12(??):173–??, April 2008. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Donnet:2008:PIM

[172] Sophie Donnet and Adeline Samson.

P arametric inference for mixed mo dels

defined b y sto c hastic differen tial equa-

tions. ESAIM: Pr ob ability and Statis-

tics, 12(??):196–??, April 2008. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Galv es:2008:EIV

[173] An tonio Galv es, V ´ eronique Maume-

Desc hamps, and Bernard Sc hmitt. Ex-

p onen tial inequalities for VLMC empiri-

cal trees. ESAIM: Pr ob ability and Statis-

tics, 12(??):219–??, April 2008. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

T udor:2008:ARP

[174] Ciprian A. T udor. Analysis of the

Rosen blatt pro cess. ESAIM: Pr ob abil-

ity and Statistics, 12(??):230–??, April

2008. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Zitt:2008:FIU

[175] Pierre-Andr ´ e Zitt. F unctional inequali-

ties and uniqueness of the Gibbs mea-

sure — from log-Sob olev to P oincar ´ e.

ESAIM: Pr ob ability and Statistics, 12

(??):258–??, April 2008. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Menneteau:2008:ML T

[176] Ludo vic Menneteau. Multidimen-

sional limit theorems for smo othed ex-

treme v alue estimates of p oin t pro cesses

b oundaries. ESAIM: Pr ob ability and

Statistics, 12(??):273–??, April 2008.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Chretien:2008:EA T

[177] St ´ ephane Chr ´ etien and Alfred O. Hero.

On EM algorithms and their pro ximal generalizations. ESAIM: Pr ob abil-

ity and Statistics, 12(??):308–??, April

2008. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Ermak o v:2008:MBE

[178] Mikhail Ermak o v. Minimax and Ba y es

estimation in decon v olution problem.

ESAIM: Pr ob ability and Statistics, 12

(??):327–??, April 2008. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

T ran:2008:LPL

[179] Viet Chi T ran. Large p opulation limit

and time b eha viour of a sto c hastic par-

ticle mo del describing an age-structured

p opulation. ESAIM: Pr ob ability and

Statistics, 12(??):345–??, April 2008.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Leja y:2008:SDE

[180] An toine Leja y . Sto c hastic differen tial

equations driv en b y pro cesses gener-

ated b y div ergence form op erators I I:

con v ergence results. ESAIM: Pr ob abil-

ity and Statistics, 12(??):387–??, April

2008. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Imk eller:2008:MBS

[181] P eter Imk eller and Ily a P a vlyuk evic h.

Metastable b eha viour of small noise

L ´ evy-driv en diffusions. ESAIM: Pr ob-

ability and Statistics, 12(??):412–??,

April 2008. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Alquier:2008:DEQ

[182] Pierre Alquier. Densit y estimation with

quadratic loss: a confidence in terv als

metho d. ESAIM: Pr ob ability and Statis-

tics, 12(??):438–??, April 2008. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Chaabane:2008:TLA

[183] F aouzi Chaabane and Ahmed Kebaier.

Th ´ eor ´ emes limites a v ec p oids p our les

martingales v ectorielles ` a temps con tin u.

(F renc h) [W eigh ted limit theorems for

con tin uous-time v ectorial martingales].

ESAIM: Pr ob ability and Statistics, 12

(??):464–??, April 2008. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Collet:2008:LSI

[184] Jean-F ran¸ cois Collet and Floren t Mal-

rieu. Logarithmic Sob olev inequalities

for inhomogeneous Mark o v semigroups.

ESAIM: Pr ob ability and Statistics, 12

(??):492–??, April 2008. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Hengartner:2009:A UD

[185] Nicolas W. Hengartner and

´

Eric

Matzner-Løb er. Asymptotic un biased

densit y estimators. ESAIM: Pr ob abil-

ity and Statistics, 13(??):1–??, Jan uary

2009. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Cenac:2009:DST

[186] P eggy C ´ enac, Brigitte Chauvin, St

´ ephane

Ginouillac, and Nicolas P ouy anne. Dig-

ital searc h trees and c haos game rep-

resen tation. ESAIM: Pr ob ability and

Statistics, 13(??):15–??, Jan uary 2009.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Cham baz:2009:NHS

[187] An toine Cham baz and Catherine Ma-

tias. Num b er of hidden states and mem-

ory: a join t order estimation problem

for Mark o v c hains with Mark o v regime.

ESAIM: Pr ob ability and Statistics, 13

(??):38–??, Jan uary 2009. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Boivin:2009:TEH

[188] Daniel Boivin. T ail estimates for ho-

mogenization theorems in random me-

dia. ESAIM: Pr ob ability and Statistics,

13(??):51–??, Jan uary 2009. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Sauv e:2009:HSN

[189] Marie Sauv ´ e. Histogram selection in non

Gaussian regression. ESAIM: Pr ob abil-

ity and Statistics, 13(??):70–??, Jan uary

2009. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Martin-Magniette:2009:EHF

[190] Marie-Laure Martin-Magniette and

Marie-Luce T aupin. Estimation of the

hazard function in a semiparametric

mo del with co v ariate measuremen t er-

ror. ESAIM: Pr ob ability and Statistics,

13(??):87–??, Jan uary 2009. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Go det:2009:LPL

[191] F ann y Go det. Linear prediction of long-

range dep enden t time series. ESAIM:

Pr ob ability and Statistics, 13(??):115–??,

Jan uary 2009. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Sc hic k:2009:PEH

[192] An ton Sc hic k and W olfgang W efelmey er.

Plug-in estimators for higher-order

transition densities in autoregression.

ESAIM: Pr ob ability and Statistics, 13

(??):135–??, Jan uary 2009. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Ro ynette:2009:PMB

[193] Bernard Ro ynette, Pierre V allois, and

Marc Y or. P enalisations of m ultidimen-

sional Bro wnian motion, VI. ESAIM:

Pr ob ability and Statistics, 13(??):152–??,

Jan uary 2009. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Da vies:2009:CAH

[194] Laurie Da vies, Ursula Gather, Dan

Nordman, and Henrik e W einert. A

comparison of automatic histogram con-

structions. ESAIM: Pr ob ability and

Statistics, 13(??):181–??, Jan uary 2009.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Chaley at-Maurel:2009:FWF

[195] Mireille Chaley at-Maurel and V alen tine

Genon-Catalot. Filtering the W righ t–

Fisher diffusion. ESAIM: Pr ob ability

and Statistics, 13(??):197–??, Jan uary

2009. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Sagna:2009:UR O

[196] Abass Sagna. Univ ersal L s

-rate-

optimalit y of L r

-optimal quan tizers b y

dilatation and con traction. ESAIM:

Pr ob ability and Statistics, 13(??):218–??,

Jan uary 2009. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Coutin:2009:EGP

[197] Laure Coutin and Nicolas Victoir. En-

hanced Gaussian pro cesses and applica-

tions. ESAIM: Pr ob ability and Statis-

tics, 13(??):247–??, Jan uary 2009. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Rac k ausk as:2009:HIP

[198] Alfredas Ra ˇ ck ausk as and Charles Su-

quet. H¨ olderian in v ariance principle for

Hilb ertian linear pro cesses. ESAIM:

Pr ob ability and Statistics, 13(??):261–??,

Jan uary 2009. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

P ons:2009:ETF

[199] Odile P ons. Estimation and tests in

finite mixture mo dels of nonparamet-

ric densities. ESAIM: Pr ob ability and

Statistics, 13(??):276–??, Jan uary 2009.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Withers:2009:PCG

[200] Christopher S. Withers and Saralees

Nadara jah. P o w er of a class of go o dness-

of-fit tests I. ESAIM: Pr ob ability and

Statistics, 13(??):283–??, Jan uary 2009.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Azais:2009:LR T

[201] Jean-Marc Aza ¨ ıs,

´

Elisab eth Gassiat, and

C ´ ecile Mercadier. The lik eliho o d ratio

test for general mixture mo dels with or

without structural parameter. ESAIM:

Pr ob ability and Statistics, 13(??):301–??,

Jan uary 2009. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Karaliop oulou:2009:NW O

[202] Margarita Karaliop oulou. On the n um-

b er of w ord o ccurrences in a semi-

Mark o v sequence of letters. ESAIM:

Pr ob ability and Statistics, 13(??):328–??,

Jan uary 2009. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Lo w e:2009:CBC

[203] Matthias L¨ ow e and F ranc k V ermet. Ca-

pacit y b ounds for the CDMA system

and a neural net w ork: a mo derate devia-

tions approac h. ESAIM: Pr ob ability and

Statistics, 13(??):343–??, Jan uary 2009.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Kahn:2009:MSQ

[204] Jonas Kahn. Mo del selection for quan-

tum homo dyne tomograph y . ESAIM:

Pr ob ability and Statistics, 13(??):363–??,

Jan uary 2009. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Barthe:2009:MVL

[205] F ranc k Barthe and Neil O’Connell.

Matc hings and the v ariance of Lips-

c hitz functions. ESAIM: Pr ob ability and

Statistics, 13(??):400–??, Jan uary 2009.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Kabluc hk o:2009:STM

[206] Zakhar Kabluc hk o and Axel Munk.

Shao’s theorem on the maxim um of

standardized random w alk incremen ts

for m ultidimensional arra ys. ESAIM:

Pr ob ability and Statistics, 13(??):409–??,

Jan uary 2009. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

P ene:2009:TR W

[207] F ran¸ coise P ´ ene. T ransien t random

w alk in Z

2

with stationary orien tations.

ESAIM: Pr ob ability and Statistics, 13

(??):417–??, Jan uary 2009. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Akha vi:2009:RRB

[208] Ali Akha vi, Jean-F ran¸ cois Marc k ert,

and Alain Rouault. On the reduction of

a random basis. ESAIM: Pr ob ability and

Statistics, 13(??):437–??, Jan uary 2009.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Eic helsbac her:2010:PLM

[209] P eter Eic helsbac her and T omasz Sc hreib er.

Pro cess lev el mo derate deviations for

stabilizing functionals. ESAIM: Pr ob-

ability and Statistics, 14(??):1–??, ????

2010. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Bailleul:2010:WDR

[210] Ismael Bailleul and Alb ert Raugi. Where

do es randomness lead in spacetime?

ESAIM: Pr ob ability and Statistics, 14

(??):16–??, ???? 2010. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Barb our:2010:CBP

[211] Andrew D. Barb our. Coupling a branc h-

ing pro cess to an infinite dimensional

epidemic pro cess. ESAIM: Pr ob ability

and Statistics, 14(??):53–??, ???? 2010.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Ro ynette:2010:LL T

[212] Bernard Ro ynette and Marc Y or. Lo-

cal limit theorems for Bro wnian additiv e

functionals and p enalisation of Bro wn-

ian paths, IX. ESAIM: Pr ob ability and

Statistics, 14(??):65–??, ???? 2010. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Lusc hgy:2010:A OQ

[213] Harald Lusc hgy , Gilles P ag ´ es, and

Benedikt Wilb ertz. Asymptotically op-

timal quan tization sc hemes for Gaussian

pro cesses on Hilb ert spaces. ESAIM:

Pr ob ability and Statistics, 14(??):93–??,

???? 2010. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Miclo:2010:A TD

[214] Lauren t Miclo. On absorption times and

Diric hlet eigen v alues. ESAIM: Pr ob a-

bility and Statistics, 14(??):117–??, ????

2010. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Gannaz:2010:ADE

[215] Ir ´ ene Gannaz and Olivier Win ten b erger.

Adaptiv e densit y estimation under w eak

dep endence. ESAIM: Pr ob ability and

Statistics, 14(??):151–??, ???? 2010.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Loub es:2010:PEN

[216] Jean-Mic hel Loub es and Carenne

Lude ~ na. P enalized estimators for non

linear in v erse problems. ESAIM: Pr ob a-

bility and Statistics, 14(??):173–??, ????

2010. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Bolley:2010:QCI

[217] F ran¸ cois Bolley

. Quan titativ e concen tra-

tion inequalities on sample path space

for mean field in teraction. ESAIM:

Pr ob ability and Statistics, 14(??):192–??,

???? 2010. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Avram:2010:STL

[218] Florin Avram, Nik olai Leonenk o, and

Ludmila Sakhno. On a Szeg˝ o t yp e limit

theorem, the H¨ older–Y oung–Brascamp–

Lieb inequalit y , and the asymptotic the-

ory of in tegrals and quadratic forms of

stationary fields. ESAIM: Pr ob ability

and Statistics, 14(??):210–??, ???? 2010.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Do wnaro wicz:2010:SCT

[219] T. Do wnaro wicz, Y. Lacroix, and

D. L ´ eandri. Sp on taneous clustering in

theoretical and some empirical station-

ary pro cesses. ESAIM: Pr ob ability and

Statistics, 14(??):256–??, ???? 2010.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Carmona:2010:DPR

[220] Philipp e Carmona. Directed p olymer

in random en vironmen t and last pas-

sage p ercolation. ESAIM: Pr ob ability

and Statistics, 14(??):263–??, ???? 2010.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Grigorescu:2010:SSS

[221] Ilie Grigorescu and Min Kang. Steady

state and scaling limit for a traffic con-

gestion mo del. ESAIM: Pr ob ability and

Statistics, 14(??):271–??, ???? 2010.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

F ek ete:2010:BR W

[222] Eric F ek ete. Branc hing random w alks

on binary searc h trees: con v ergence of

the o ccupation measure. ESAIM: Pr ob a-

bility and Statistics, 14(??):286–??, ????

2010. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Guillotin-Plan tard:2010:CL T

[223] Nadine Guillotin-Plan tard and Cl ´ emen tine

Prieur. Cen tral limit theorem for sam-

pled sums of dep enden t random v ari-

ables. ESAIM: Pr ob ability and Statis-

tics, 14(??):299–??, ???? 2010. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Bartlett:2010:OSB

[224] P eter L. Bartlett, Shahar Mendelson,

and P etra Philips. On the optimalit y of

sample-based estimates of the exp ecta-

tion of the empirical minimizer. ESAIM:

Pr ob ability and Statistics, 14(??):315–??,

???? 2010. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Gonc higdanzan:2010:ASF

[225] Kh urelbaatar Gonc higdanzan. Almost

sure functional limit theorem for the

pro duct of partial sums. ESAIM: Pr ob a-

bility and Statistics, 14(??):338–??, ????

2010. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Leonard:2010:EPD

[226] Christian L ´ eonard. En tropic pro jections

and dominating p oin ts. ESAIM: Pr ob a-

bility and Statistics, 14(??):343–??, ????

2010. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Allassonniere:2010:SAB

[227] St ´ ephanie Allassonni ´ ere and Estelle

Kuhn. Sto c hastic algorithm for Ba y esian

mixture effect template estimation.

ESAIM: Pr ob ability and Statistics, 14

(??):382–??, ???? 2010. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Marteau:2010:RHM

[228] Cl ´ emen t Marteau. Risk h ull metho d for

sp ectral regularization in linear statis-

tical in v erse problems. ESAIM: Pr ob a-

bility and Statistics, 14(??):409–??, ????

2010. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Pudlo:2010:LDF

[229] Pierre Pudlo. Large deviations and full

Edgew orth expansions for finite Mark o v

c hains with applications to the analysis

of genomic sequences. ESAIM: Pr ob a-

bility and Statistics, 14(??):435–??, ????

2010. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Hoffmann:2011:PSH

[230] Marc Hoffmann and Damien Lam b er-

ton. Preface — supplemen t: In honor

of Marc Y or. ESAIM: Pr ob ability and

Statistics, 15(??):S1, ???? 2011. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Biane:2011:ESG

[231] Philipp e Biane. En trelacemen ts de semi-

group es pro v enan t de paires de Gelfand.

(F renc h) [semi-group in terlacings from

Gelfand pairs]. ESAIM: Pr ob ability and

Statistics, 15(??):S2, ???? 2011. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Baudoin:2012:STE

[262] F abrice Baudoin. Sto c hastic T a ylor ex-

pansions and heat k ernel asymptotics.

ESAIM: Pr ob ability and Statistics, 16

(??):453–??, ???? 2012. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Coutin:2012:RPS

[263] Laure Coutin. Rough paths via sewing

lemma. ESAIM: Pr ob ability and Statis-

tics, 16(??):479–??, ???? 2012. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Nane:2012:TFB

[264] Erk an Nane, Dongsheng W u, and Yimin

Xiao. α-time fractional Bro wnian mo-

tion: PDE connections and lo cal times.

ESAIM: Pr ob ability and Statistics, 16

(??):1–??, ???? 2012. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Oltean u:2012:AP A

[265] Madalina Oltean u and Joseph Rynkiewicz.

Asymptotic prop erties of autoregressiv e

regime-switc hing mo dels. ESAIM: Pr ob-

ability and Statistics, 16(??):25–??, ????

2012. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Hirsc h:2012:NPK

[266] F rancis Hirsc h and Bernard Ro ynette.

A new pro of of Kellerer’s theorem.

ESAIM: Pr ob ability and Statistics, 16

(??):48–??, ???? 2012. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Lerasle:2012:ANA

[267] Matthieu Lerasle. Adaptiv e non-

asymptotic confidence balls in densit y

estimation. ESAIM: Pr ob ability and

Statistics, 16(??):61–??, ???? 2012. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Pinelis:2012:EDC

[268] Iosif Pinelis. Exp onen tial deficiency of

con v olutions of densities. ESAIM: Pr ob-

ability and Statistics, 16(??):86–??, ????

2012. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

W orms:2012:ESO

[269] Julien W orms and Rym W orms. Esti-

mation of second order parameters using

probabilit y w eigh ted momen ts. ESAIM:

Pr ob ability and Statistics, 16(??):97–??,

???? 2012. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Doku-Amp onsah:2012:AEP

[270] Kw ab ena Doku-Amp onsah. Asymp-

totic equipartition prop erties for simple

hierarc hical and net w ork ed structures.

ESAIM: Pr ob ability and Statistics, 16

(??):114–??, ???? 2012. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Nkurunziza:2012:SSS

[271] S ´ ev ´ erien Nkurunziza. Shrink age strate-

gies in some m ultiple m ulti-factor dy-

namical systems. ESAIM: Pr ob ability

and Statistics, 16(??):139–??, ???? 2012.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

F a v etto:2012:A V C

[272] Benjamin F a v etto. On the asymptotic

v ariance in the cen tral limit theorem

for particle filters. ESAIM: Pr ob ability

and Statistics, 16(??):151–??, ???? 2012.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Herrmann:2012:SSP

[273] Sam uel Herrmann and Julian T ugaut.

Self-stabilizing pro cesses: uniqueness

problem for stationary measures and

con v ergence rate in the small-noise limit.

ESAIM: Pr ob ability and Statistics, 16

(??):277–??, ???? 2012. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Beiglb o c k:2012:GDM

[274] Mathias Beiglb¨ oc k, Christian L ´ eonard,

and W alter Sc hac herma y er. A

generalized dual maximizer for the

Monge–Kan toro vic h transp ort problem.

ESAIM: Pr ob ability and Statistics, 16

(??):306–??, ???? 2012. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Lac hal:2012:STB

[275] Aim ´ e Lac hal. So journ time in Z

+

for the

Bernoulli random w alk on Z. ESAIM:

Pr ob ability and Statistics, 16(??):324–??,

???? 2012. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Clausel:2012:LFB

[276] Marianne Clausel. Lacunary fractional

Bro wnian motion. ESAIM: Pr ob ability

and Statistics, 16(??):352–??, ???? 2012.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Lauren t:2012:BFR

[277] St ´ ephane Lauren t and Catherine

Legrand. A Ba y esian framew ork for the

ratio of t w o P oisson rates in the con text

of v accine efficacy trials. ESAIM: Pr ob a-

bility and Statistics, 16(??):375–??, ????

2012. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Malric:2012:DPI

[278] Marc Malric. Densit y of paths of iter-

ated L ´ evy transforms of Bro wnian mo-

tion. ESAIM: Pr ob ability and Statistics,

16(??):399–??, ???? 2012. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Hu:2012:T AS

[279] Zhish ui Hu, John Robinson, and Qiy-

ing W ang. T ail appro ximations for sam-

ples from a finite p opulation with appli-

cations to p erm utation tests. ESAIM:

Pr ob ability and Statistics, 16(??):425–??,

???? 2012. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Bub ec k:2012:HIA

[280] S ´ ebastien Bub ec k, Marina Meil˘ a, and

Ulrik e v on Luxburg. Ho w the initial-

ization affects the stabilit y of the κ-

means algorithm. ESAIM: Pr ob ability

and Statistics, 16(??):436–??, ???? 2012.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Aubry:2013:LDQ

[281] Jean-Marie Aubry and Marguerite

Zani. Large deviations for quasi-

arithmetically self-normalized random

v ariables. ESAIM: Pr ob ability and

Statistics, 17(??):1–??, ???? 2013. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Ka w ai:2013:LAN

[282] Reiic hiro Ka w ai and Hiroki Masuda.

Lo cal asymptotic normalit y for normal

in v erse Gaussian L ´ evy pro cesses with

high-frequency sampling. ESAIM: Pr ob-

ability and Statistics, 17(??):13–??, ????

2013. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Sc hmisser:2013:NED

[283] Emeline Sc hmisser. Nonparametric es-

timation of the deriv ativ es of the sta-

tionary densit y for stationary pro cesses.

ESAIM: Pr ob ability and Statistics, 17

(??):33–??, ???? 2013. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Rossignol:2013:LLD

[284] Rapha ¨ el Rossignol and Marie Th ´ eret.

Lo w er large deviations for the maxi-

mal flo w through tilted cylinders in t w o-

dimensional first passage p ercolation.

ESAIM: Pr ob ability and Statistics, 17

(??):70–??, ???? 2013. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Lelong:2013:ANR

[285] J ´ er^ ome Lelong. Asymptotic normalit y

of randomly truncated sto c hastic algo-

rithms. ESAIM: Pr ob ability and Statis-

tics, 17(??):105–??, ???? 2013. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Neumann:2013:CL T

[286] Mic hael H. Neumann. A cen tral limit

theorem for triangular arra ys of w eakly

dep enden t random v ariables, with appli-

cations in statistics. ESAIM: Pr ob ability

and Statistics, 17(??):120–??, ???? 2013.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

LeGuev el:2013:IMH

[287] Ronan Le Gu ´ ev el and Jacques L ´ evy

V ´ ehel. Incremen tal momen ts and h¨ older

exp onen ts of m ultifractional m ultistable

pro cesses. ESAIM: Pr ob ability and

Statistics, 17(??):135–??, ???? 2013.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Cenac:2013:CMA

[288] P eggy C ´ enac. On the con v ergence of mo-

men ts in the almost sure cen tral limit

theorem for sto c hastic appro ximation

algorithms. ESAIM: Pr ob ability and

Statistics, 17(??):179–??, ???? 2013.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Lo c herbac h:2013:PDB

[289] Ev a L¨ oc herbac h and Dasha Loukiano v a.

P olynomial deviation b ounds for recur-

ren t Harris pro cesses ha ving general

state space. ESAIM: Pr ob ability and

Statistics, 17(??):195–??, ???? 2013.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Istas:2013:MBF

[290] Jacques Istas. Multifractional Bro wnian

fields indexed b y metric spaces with dis-

tances of negativ e t yp e. ESAIM: Pr ob a-

bility and Statistics, 17(??):219–??, ????

2013. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Withers:2013:FFE

[291] Christopher S. Withers and Saralees

Nadara jah. Fixed-α and fixed-β efficien-

cies. ESAIM: Pr ob ability and Statistics,

17(??):224–??, ???? 2013. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

DiBernardino:2013:PEL

[292] Elena Di Bernardino, Thomas Lalo ¨ e,

V ´ eronique Maume-Desc hamps, and

Cl ´ emen tine Prieur. Plug-in estimation of

lev el sets in a non-compact setting with

applications in m ultiv ariate risk theory .

ESAIM: Pr ob ability and Statistics, 17

(??):236–??, ???? 2013. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Gallesco:2013:MTI

[293] Christophe Gallesco. Meeting time of

indep enden t random w alks in random

en vironmen t. ESAIM: Pr ob ability and

Statistics, 17(??):257–??, ???? 2013.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Grin b erg:2013:SDC

[294] Nastasiy a F. Grin b erg. Semimartin-

gale decomp osition of con v ex functions

of con tin uous semimartingales b y Bro w-

nian p erturbation. ESAIM: Pr ob ability

and Statistics, 17(??):293–??, ???? 2013.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Bertrand:2013:LEH

[295] Pierre Rapha ¨ el Bertrand, Mehdi Fhima,

and Arnaud Guillin. Lo cal estimation of

the Hurst index of m ultifractional Bro w-

nian motion b y incremen t ratio statistic

metho d. ESAIM: Pr ob ability and Statis-

tics, 17(??):307–??, ???? 2013. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Chagn y:2013:PV G

[296] Ga ¨ elle Chagn y . P enalization v er-

sus Goldenshluger–Lepski strategies in

w arp ed bases regression. ESAIM: Pr ob a-

bility and Statistics, 17(??):328–??, ????

2013. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Cuev as:2013:TUC

[297] An tonio Cuev as, Ricardo F raiman, and

L´ aszl´ o Gy¨ orfi. T o w ards a univ ersally

consisten t estimator of the Mink o wski

con ten t. ESAIM: Pr ob ability and Statis-

tics, 17(??):359–??, ???? 2013. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Maier:2013:HR G

[298] Markus Maier, Ulrik e v on Luxburg, and

Matthias Hein. Ho w the result of graph

clustering metho ds dep ends on the con-

struction of the graph. ESAIM: Pr ob a-

bility and Statistics, 17(??):370–??, ????

2013. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Chauv eau:2013:SMH

[299] Didier Chauv eau and Pierre V andek-

erkho v e. Smo othness of Metrop olis–

Hastings algorithm and application to

en trop y estimation. ESAIM: Pr ob ability

and Statistics, 17(??):419–??, ???? 2013.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Dette:2013:GFT

[300] Holger Dette and Kemal Sen. Go o dness-

of-fit tests in long-range dep enden t pro-

cesses under fixed alternativ es. ESAIM:

Pr ob ability and Statistics, 17(??):432–??,

???? 2013. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Hirsc h:2013:VP

[301] F rancis Hirsc h and Bernard Ro ynette.

On R d

-v alued p eaco c ks. ESAIM: Pr ob a-

bility and Statistics, 17(??):444–??, ????

2013. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

F uc hs:2013:MCM

[302] Florian F uc hs and Rob ert Stelzer. Mix-

ing conditions for m ultiv ariate infinitely

divisible pro cesses with an application to

mixed mo ving a v erages and the supOU

sto c hastic v olatilit y mo del. ESAIM:

Pr ob ability and Statistics, 17(??):455–??,

???? 2013. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

F ra ysse:2013:WMP

[303] Aurelia F ra ysse. Wh y minimax is not

that p essimistic. ESAIM: Pr ob ability

and Statistics, 17(??):472–??, ???? 2013.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Ro c het:2013:AHT

[304] P aul Ro c het. Adaptiv e hard-thresholding

for linear in v erse problems. ESAIM:

Pr ob ability and Statistics, 17(??):485–??,

???? 2013. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Bercu:2013:SAA

[305] Bernard Bercu and F r ´ ed ´ eric Pro ¨ ıa. A

sharp analysis on the asymptotic b e-

ha vior of the Durbin–W atson statistic

for the first-order autoregressiv e pro cess.

ESAIM: Pr ob ability and Statistics, 17

(??):500–??, ???? 2013. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Grano vsky:2013:A CS

[306] Boris L. Grano vsky

. Asymptotics of

coun ts of small comp onen ts in random

structures and mo dels of coagulation-

fragmen tation. ESAIM: Pr ob ability and

Statistics, 17(??):531–??, ???? 2013.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Callegaro:2013:CEF

[307] Giorgia Callegaro, Monique Jean blanc,

and Behnaz Zargari. Carthaginian en-

largemen t of filtrations. ESAIM: Pr ob a-

bility and Statistics, 17(??):550–??, ????

2013. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Dom bry:2013:MMH

[308] Cl ´ emen t Dom bry and Ingemar Ka j. Mo-

men t measures of hea vy-tailed renew al

p oin t pro cesses: asymptotics and appli-

cations. ESAIM: Pr ob ability and Statis-

tics, 17(??):567–??, ???? 2013. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Co eurjolly:2013:W AM

[309] Jean-F ran¸ cois Co eurjolly

, Pierre-Olivier

Am blard, and Sophie Ac hard. W a v elet

analysis of the m ultiv ariate fractional

Bro wnian motion. ESAIM: Pr ob ability

and Statistics, 17(??):592–??, ???? 2013.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Lefevre:2013:CPE

[310] Claude Lef ´ evre and Sergey Utev. Con v o-

lution prop ert y and exp onen tial b ounds

for symmetric monotone densities.

ESAIM: Pr ob ability and Statistics, 17

(??):605–??, ???? 2013. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Budhira ja:2013:DTM

[311] Amarjit Budhira ja, Pierre Del Moral,

and Sylv ain Rub en thaler. Discrete time

Mark o vian agen ts in teracting through

a p oten tial. ESAIM: Pr ob ability and

Statistics, 17(??):614–??, ???? 2013.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Charlier:2013:NSC

[312] Benjamin Charlier. Necessary and suf-

ficien t condition for the existence of a

F r ´ ec het mean on the circle. ESAIM:

Pr ob ability and Statistics, 17(??):635–??,

???? 2013. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Meynet:2013:OIL

[313] Caroline Meynet. An ℓ

1

-oracle inequal-

it y for the lasso in finite mixture Gaus-

sian regression mo dels. ESAIM: Pr ob a-

bility and Statistics, 17(??):650–??, ????

2013. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Cohen:2013:PBC

[314] S. X. Cohen and E. Le P ennec.

P artition-based conditional densit y esti-

mation. ESAIM: Pr ob ability and Statis-

tics, 17(??):672–??, ???? 2013. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Maugis-Rabusseau:2013:ADE

[315] C. Maugis-Rabusseau and B. Mic hel.

Adaptiv e densit y estimation for cluster-

ing with Gaussian mixtures. ESAIM:

Pr ob ability and Statistics, 17(??):698–??,

???? 2013. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Reic hen bac hs:2013:MDC

[316] Anselm Reic hen bac hs. Mo derate devia-

tions for a Curie–W eiss mo del with dy-

namical external field. ESAIM: Pr ob a-

bility and Statistics, 17(??):725–??, ????

2013. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Rac hdi:2013:RBN

[317] Nabil Rac hdi, Jean-Claude F ort, and

Thierry Klein. Risk b ounds for new M -

estimation problems. ESAIM: Pr ob abil-

ity and Statistics, 17(??):740–??, ????

2013. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Lang:2013:TRS

[318] Gabriel Lang and Eric Marcon. T est-

ing randomness of spatial p oin t pat-

terns with the Ripley statistic. ESAIM:

Pr ob ability and Statistics, 17(??):767–??,

???? 2013. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Y or:2013:OPL

[319] Marc Y or. Sur l’œuvre de P aul L ´ evy.

(F renc h) [On the w ork of P aul L ´ evy].

ESAIM: Pr ob ability and Statistics, 17

(??):789–??, ???? 2013. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Bertoin:2013:PLA

[320] Jean Bertoin. P aul L ´ evy et l’arithm

´ etique

des lois de probabilit ´ es. (F renc h) [P aul

L ´ evy and the arithmetic of the la ws of

probabilit y]. ESAIM: Pr ob ability and

Statistics, 17(??):790–??, ???? 2013.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

LeGall:2013:PLM

[321] Jean-F ran¸ cois Le Gall. P aul L ´ evy et

le mouv emen t bro wnien. (F renc h) [P aul

L ´ evy and Bro wnian motion]. ESAIM:

Pr ob ability and Statistics, 17(??):795–??,

???? 2013. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

An toniadis:2014:NRE

[322] Anestis An toniadis, Marianna P ensky ,

and Theofanis Sapatinas. Nonparamet-

ric regression estimation based on spa-

tially inhomogeneous data: minimax

global con v ergence rates and adaptiv-

it y . ESAIM: Pr ob ability and Statistics,

18(??):1–??, ???? 2014. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Clausel:2014:WEL

[323] M. Clausel, F. Roueff, M. S. T aqqu, and

C. T udor. W a v elet estimation of the long

memory parameter for Hermite p olyno-

mial of Gaussian pro cesses. ESAIM:

Pr ob ability and Statistics, 18(??):42–??,

???? 2014. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Gendre:2014:MSE

[324] Xa vier Gendre. Mo del selection and es-

timation of a comp onen t in additiv e re-

gression. ESAIM: Pr ob ability and Statis-

tics, 18(??):77–??, ???? 2014. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Theret:2014:ULD

[325] Marie Theret. Upp er large deviations

for maximal flo ws through a tilted cylin-

der. ESAIM: Pr ob ability and Statistics,

18(??):117–??, ???? 2014. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Dziedziul:2014:DSE

[326] Karol Dziedziul and Bogdan

´

Cmiel.

Densit y smo othness estimation problem

using a w a v elet approac h. ESAIM:

Pr ob ability and Statistics, 18(??):130–??,

???? 2014. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Baumgarten:2014:SP A

[327] Christoph Baumgarten. Surviv al prob-

abilities of autoregressiv e pro cesses.

ESAIM: Pr ob ability and Statistics, 18

(??):145–??, ???? 2014. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Sc holler:2014:TCD

[328] Julie Sc holler. On the time constan t

in a dep enden t first passage p ercolation

mo del. ESAIM: Pr ob ability and Statis-

tics, 18(??):171–??, ???? 2014. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Arnaudon:2014:MCM

[329] Marc Arnaudon and Lauren t Miclo.

Means in complete manifolds: unique-

ness and appro ximation. ESAIM: Pr ob a-

bility and Statistics, 18(??):185–??, ????

2014. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Ko vtun:2014:IMI

[330] Mikhail Ko vtun, Igor Akushevic h, and

Anatoliy Y ashin. On iden tifiabilit y

of mixtures of indep enden t distribution

la ws. ESAIM: Pr ob ability and Statistics,

18(??):207–??, ???? 2014. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Song:2014:OSF

[359] Shiqi Song. Optional splitting form ula

in a progressiv ely enlarged filtration.

ESAIM: Pr ob ability and Statistics, 18

(??):829–??, ???? 2014. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Marc k ert:2014:CCS

[360] Jean-F ran¸ cois Marc k ert and Da vid Re-

nault. Compact con v ex sets of the plane

and probabilit y theory

. ESAIM: Pr ob a-

bility and Statistics, 18(??):854–??, ????

2014. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Benhenni:2014:LPE

[361] Karim Benhenni and Da vid Degras. Lo-

cal p olynomial estimation of the mean

function and its deriv ativ es based on

functional data and regular designs.

ESAIM: Pr ob ability and Statistics, 18

(??):881–??, ???? 2014. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Guy ader:2015:I IR

[362] Arnaud Guy ader, Nic k Hengartner,

Nicolas J ´ egou, and Eric Matzner-Løb er.

Iterativ e isotonic regression. ESAIM:

Pr ob ability and Statistics, 19(??):1–??,

???? 2015. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Pinelis:2015:EBC

[363] Iosif Pinelis. Exact b ounds on the close-

ness b et w een the Studen t and standard

normal distributions. ESAIM: Pr ob a-

bility and Statistics, 19(??):24–??, ????

2015. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Bertail:2015:TIE

[364] P atrice Bertail, Emilie Chautru, and

St ´ ephan Cl ´ emen¸ con. T ail index esti-

mation based on surv ey data. ESAIM:

Pr ob ability and Statistics, 19(??):28–??,

???? 2015. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

F ort:2015:CL T

[365] Gersende F ort. Cen tral limit theorems

for sto c hastic appro ximation with con-

trolled Mark o v c hain dynamics. ESAIM:

Pr ob ability and Statistics, 19(??):60–??,

???? 2015. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Marquez-Carreras:2015:SSP

[366] Da vid M´ arquez-Carreras. Small sto c has-

tic p erturbations in a general fractional

kinetic equation. ESAIM: Pr ob ability

and Statistics, 19(??):81–??, ???? 2015.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Barczy:2015:OSW

[367] M´ at y´ as Barczy , P eter Kern, and Vin-

cen t Krause. Op erator scaled Wiener

bridges. ESAIM: Pr ob ability and Statis-

tics, 19(??):100–??, ???? 2015. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Butucea:2015:SVS

[368] Cristina Butucea, Y uri I. Ingster, and

Irina A. Suslina. Sharp v ariable selec-

tion of a sparse submatrix in a high-

dimensional noisy matrix. ESAIM:

Pr ob ability and Statistics, 19(??):115–??,

???? 2015. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Ourbih-T ari:2015:CMS

[369] Megdouda Ourbih-T ari and Sofia Gue-

bli. A comparison of metho ds for se-

lecting v alues of sim ulation input v ari-

ables. ESAIM: Pr ob ability and Statis-

tics, 19(??):135–??, ???? 2015. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Profeta:2015:SLL

[370] Christophe Profeta. Some limiting la ws

asso ciated with the in tegrated Bro wnian

motion. ESAIM: Pr ob ability and Statis-

tics, 19(??):148–??, ???? 2015. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Vi:2015:HTM

[371] Le Vi and Etienne P ardoux. Heigh t and

the total mass of the forest of genealogi-

cal trees of a large p opulation with gen-

eral comp etition. ESAIM: Pr ob ability

and Statistics, 19(??):172–??, ???? 2015.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Karouf:2015:RBD

[372] Monia Karouf. Reflected BSDE’s with

discon tin uous barrier and time dela y ed

generators. ESAIM: Pr ob ability and

Statistics, 19(??):194–??, ???? 2015.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Sart:2015:MSP

[373] Mathieu Sart. Mo del selection for P ois-

son pro cesses with co v ariates. ESAIM:

Pr ob ability and Statistics, 19(??):204–??,

???? 2015. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Hirsc h:2015:APC

[374] Christian Hirsc h, Gerd Gaiselmann, and

V olk er Sc hmidt. Asymptotic prop erties

of collectiv e-rearrangemen t algorithms.

ESAIM: Pr ob ability and Statistics, 19

(??):236–??, ???? 2015. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Cadre:2015:NRE

[375] Beno ^ ıt Cadre and Lionel T ruquet. Non-

parametric regression estimation on to a

P oisson p oin t pro cess co v ariate. ESAIM:

Pr ob ability and Statistics, 19(??):251–??,

???? 2015. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Ailliot:2015:CML

[376] Pierre Ailliot and F ran¸ coise P ` ene. Con-

sistency of the maxim um lik eliho o d es-

timate for non-homogeneous Mark o v

switc hing mo dels. ESAIM: Pr ob ability

and Statistics, 19(??):268–??, ???? 2015.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Ko v c hego v:2015:OPS

[377] Y evgeniy Ko v c hego v and Ne ¸ se Y ´ ıld ´ ız.

Orthogonal p olynomials for semi-

nonparametric instrumen tal v ariables

mo del. ESAIM: Pr ob ability and Statis-

tics, 19(??):293–??, ???? 2015. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Bansa y e:2015:WLL

[378] Vincen t Bansa y e and Ch unmao Huang.

W eak la w of large n um b ers for some

Mark o v c hains along non homogeneous

genealogies. ESAIM: Pr ob ability and

Statistics, 19(??):307–??, ???? 2015.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Allez:2015:CSE

[379] Romain Allez, R ´ emi Rho des, and Vin-

cen t V argas. Con v ergence of the sp ec-

trum of empirical co v ariance matri-

ces for indep enden t MR

W pro cesses.

ESAIM: Pr ob ability and Statistics, 19

(??):327–??, ???? 2015. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Brehier:2015:AAM

[380] Charles-Edouard Br ´ ehier, T on y Leli ` evre,

and Mathias Rousset. Analysis of adap-

tiv e m ultilev el splitting algorithms in

an idealized case. ESAIM: Pr ob ability

and Statistics, 19(??):361–??, ???? 2015.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Giuliano:2015:AR W

[381] Rita Giuliano and Claudio Macci.

Asymptotic results for w eigh ted means

of random v ariables whic h con v erge to a

Dic kman distribution, and some n um b er

theoretical applications. ESAIM: Pr ob a-

bility and Statistics, 19(??):395–??, ????

2015. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Russo:2015:GNG

[382] F rancesco Russo and F rederi Viens.

Gaussian and non-Gaussian pro cesses of

zero p o w er v ariation. ESAIM: Pr ob a-

bility and Statistics, 19(??):414–??, ????

2015. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Adamczak:2015:ECI

[383] Rados la w Adamczak and Witold Bed-

norz. Exp onen tial concen tration in-

equalities for additiv e functionals of

Mark o v c hains. ESAIM: Pr ob ability and

Statistics, 19(??):440–??, ???? 2015.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Bouguet:2015:QSC

[384] Florian Bouguet. Quan titativ e sp eeds of

con v ergence for exp osure to fo o d con-

taminan ts. ESAIM: Pr ob ability and

Statistics, 19(??):482–??, ???? 2015.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Angst:2015:PBR

[385] J ¨ urgen Angst. P oisson b oundary of a rel-

ativistic diffusion in curv ed space-times:

an example. ESAIM: Pr ob ability and

Statistics, 19(??):502–??, ???? 2015.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Marie:2015:SRP

[386] Nicolas Marie. Sensitivities via rough

paths. ESAIM: Pr ob ability and Statis-

tics, 19(??):515–??, ???? 2015. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

F athi:2015:MLS

[387] Max F athi. Mo dified logarithmic

Sob olev inequalities for canonical en-

sem bles. ESAIM: Pr ob ability and Statis-

tics, 19(??):544–??, ???? 2015. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Mariucci:2015:AEI

[388] Ester Mariucci. Asymptotic equiv alence

for inhomogeneous jump diffusion pro-

cesses and white noise. ESAIM: Pr ob a-

bility and Statistics, 19(??):560–??, ????

2015. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Rosen baum:2015:SEF

[389] Mathieu Rosen baum and Marc Y or.

Some explicit form ulas for the Bro w-

nian bridge, Bro wnian meander and

Bessel pro cess under uniform sampling.

ESAIM: Pr ob ability and Statistics, 19

(??):578–??, ???? 2015. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Boutsik as:2015:PGA

[390] Mic hael V. Boutsik as. P en ultimate

gamma appro ximation in the CL

T for

sk ew ed distributions. ESAIM: Pr ob a-

bility and Statistics, 19(??):590–??, ????

2015. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Andreoletti:2015:HMM

[391] Pierre Andreoletti, Dasha Loukiano v a,

and Catherine Matias. Hidden Mark o v

mo del for parameter estimation of a ran-

dom w alk in a Mark o v en vironmen t.

ESAIM: Pr ob ability and Statistics, 19

(??):605–??, ???? 2015. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Ekstrom:2015:BST

[392] Erik Ekstr¨ om and Juozas V aicena vicius.

Ba y esian sequen tial testing of the drift of

a Bro wnian motion. ESAIM: Pr ob ability

and Statistics, 19(??):626–??, ???? 2015.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Devijv er:2015:OIL

[393] Emilie Devijv er. An ℓ

1

-oracle inequalit y

for the Lasso in m ultiv ariate finite mix-

ture of m ultiv ariate Gaussian regression

mo dels. ESAIM: Pr ob ability and Statis-

tics, 19(??):649–??, ???? 2015. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Delattre:2015:EPP

[394] Maud Delattre, V alen tine Genon-

Catalot, and Adeline Samson. Es-

timation of p opulation parameters in

sto c hastic differen tial equations with

random effects in the diffusion co effi-

cien t. ESAIM: Pr ob ability and Statis-

tics, 19(??):671–??, ???? 2015. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

P enda:2015:DIB

[395] S. V al ` ere Bitseki P enda. Deviation in-

equalities for bifurcating Mark o v c hains

on Galton–W atson tree. ESAIM: Pr ob a-

bility and Statistics, 19(??):689–??, ????

2015. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

deCastro:2015:RPF

[396] Y ohann de Castro and Alexandre Janon.

Randomized pic k-freeze for sparse Sob ol

indices estimation in high dimension.

ESAIM: Pr ob ability and Statistics, 19

(??):725–??, ???? 2015. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Mazo:2015:WLS

[397] Gildas Mazo, St ´ ephane Girard, and Flo-

rence F orb es. W eigh ted least-squares in-

ference for m ultiv ariate copulas based on

dep endence co efficien ts. ESAIM: Pr ob a-

bility and Statistics, 19(??):746–??, ????

2015. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Lifshits:2015:BBM

[398] Mikhail Lifshits and Ksenia V olk o v a.

Bifractional Bro wnian motion: existence

and b order cases. ESAIM: Pr ob ability

and Statistics, 19(??):766–??, ???? 2015.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Breton:2015:IDF

[399] Jean-Christophe Breton and Renan Go-

bard. Infinite dimensional functional

con v ergences in random balls mo del.

ESAIM: Pr ob ability and Statistics, 19

(??):782–??, ???? 2015. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

W alter:2015:RES

[400] Cl ´ emen t W alter. Rare ev en t sim ula-

tion and splitting for discon tin uous ran-

dom v ariables. ESAIM: Pr ob ability and

Statistics, 19(??):794–??, ???? 2015.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Y oshida:2016:PLE

[401] T akuma Y oshida. P artially linear esti-

mation using sufficien t dimension reduc-

tion. ESAIM: Pr ob ability and Statistics,

20(??):1–??, ???? 2016. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Bonnefon t:2016:NSG

[402] Mic hel Bonnefon t, Ald ´ eric Joulin, and

Y utao Ma. A note on sp ectral gap and

w eigh ted P oincar ´ e inequalities for some

one-dimensional diffusions. ESAIM:

Pr ob ability and Statistics, 20(??):18–??,

???? 2016. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Fisc her:2016:CTM

[403] Markus Fisc her and Giulia Livieri. Con-

tin uous time mean-v ariance p ortfolio op-

timization through the mean field approac h. ESAIM: Pr ob ability and Statis-

tics, 20(??):30–??, ???? 2016. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Daly:2016:NDS

[404] F raser Daly

. Negativ e dep endence and

sto c hastic orderings. ESAIM: Pr ob a-

bility and Statistics, 20(??):45–??, ????

2016. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Dauxois:2016:ELC

[405] Jean-Yv es Dauxois, Alexis Flesc h, and

Da vit V arron. Empirical lik eliho o d con-

fidence bands for mean functions of re-

curren t ev en ts with comp eting risks and

a terminal ev en t. ESAIM: Pr ob ability

and Statistics, 20(??):66–??, ???? 2016.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Nagy:2016:IDF

[406] Stanisla v Nagy

, Ir ` ene Gijb els, Marek

Omelk a, and Daniel Hlubink a. In-

tegrated depth for functional data:

statistical prop erties and consistency .

ESAIM: Pr ob ability and Statistics, 20

(??):95–??, ???? 2016. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Coulson:2016:P AS

[407] Matthew Coulson, Rob ert E. Gaun t,

and Gesine Reinert. P oisson appro xi-

mation of subgraph coun ts in sto c has-

tic blo c k mo dels and a graphon mo del.

ESAIM: Pr ob ability and Statistics, 20

(??):131–??, ???? 2016. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Gugush vili:2016:PCR

[408] Shota Gugush vili and P eter Spreij.

P osterior con traction rate for non-

parametric Ba y esian estimation of the

disp ersion co efficien t of a sto c hastic dif-

feren tial equation. ESAIM: Pr ob ability

and Statistics, 20(??):143–??, ???? 2016.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Sandric:2016:EL T

[409] Nik ola Sandri ´ c. Ergo dicit y of L ´ evy-

t yp e pro cesses. ESAIM: Pr ob ability and

Statistics, 20(??):154–??, ???? 2016.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Heyne:2016:MSC

[410] Gregor Heyne, Mic hael Kupp er, Christoph

Main b erger, and Ludo vic T angpi. Min-

imal sup ersolutions of con v ex BSDEs

under constrain ts. ESAIM: Pr ob ability

and Statistics, 20(??):178–??, ???? 2016.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Krell:2016:SEJ

[411] Nathalie Krell. Statistical estimation of

jump rates for a piecewise determinis-

tic Mark o v pro cesses with determinis-

tic increasing motion and jump mec h-

anism. ESAIM: Pr ob ability and Statis-

tics, 20(??):196–??, ???? 2016. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Bena yc h-Georges:2016:SA G

[412] Floren t Bena yc h-Georges and Romain

Couillet. Sp ectral analysis of the Gram

matrix of mixture mo dels. ESAIM:

Pr ob ability and Statistics, 20(??):217–??,

???? 2016. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Dank a:2016:ABC

[413] Tiv adar Dank a and Gyula P ap. Asymp-

totic b eha vior of critical indecomp osable

m ulti-t yp e branc hing pro cesses with im-

migration. ESAIM: Pr ob ability and

Statistics, 20(??):238–??, ???? 2016.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Hirsc h:2016:MDS

[414] Christian Hirsc h, Da vid Neuh¨ auser, and

V olk er Sc hmidt. Mo derate deviations

for shortest-path lengths on random seg-

men t pro cesses. ESAIM: Pr ob ability and

Statistics, 20(??):261–??, ???? 2016.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Nourdin:2016:ML T

[415] Iv an Nourdin, Gio v anni P eccati, Guil-

laume P oly , and Rosaria Simone. Mul-

tidimensional limit theorems for homo-

geneous sums: A surv ey and a general

transfer principle. ESAIM: Pr ob ability

and Statistics, 20(??):293–??, ???? 2016.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Kw emou:2016:NA O

[416] Marius Kw emou. Non-asymptotic ora-

cle inequalities for the Lasso and Group

Lasso in high dimensional logistic mo del.

ESAIM: Pr ob ability and Statistics, 20

(??):309–??, ???? 2016. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Ro driguez-Casal:2016:FDD

[417] A. Ro dr ´ ıguez-Casal and P

. Saa v edra-

Niev es. A fully data-driv en metho d for

estimating the shap e of a p oin t cloud.

ESAIM: Pr ob ability and Statistics, 20

(??):332–??, ???? 2016. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Albin:2016:EL T

[418] P atrik Albin, Enk elejd Hashorv a, Lan-

p eng Ji, and Chengxiu Ling. Extremes

and limit theorems for difference of c hi-

t yp e pro cesses. ESAIM: Pr ob ability and

Statistics, 20(??):349–??, ???? 2016.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Doumas:2016:CCP

[419] Aristides V. Doumas and V assilis G.

P apanicolaou. The coup on collector’s

problem revisited: generalizing the dou-

ble Dixie cup problem of Newman and

Shepp. ESAIM: Pr ob ability and Statis-

tics, 20(??):367–??, ???? 2016. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Cator:2016:CMT

[420] Eric Cator and Henk Don. Condi-

tioned m ulti-t yp e Galton–W atson trees.

ESAIM: Pr ob ability and Statistics, 20

(??):400–??, ???? 2016. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Priv ault:2016:PSC

[421] Nicolas Priv ault. P oisson sphere

coun ting pro cesses with random radii.

ESAIM: Pr ob ability and Statistics, 20

(??):417–??, ???? 2016. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Sohl:2016:A CB

[422] Jak ob S¨ ohl and Mathias T rabs. Adap-

tiv e confidence bands for Mark o v c hains

and diffusions: Estimating the in v arian t measure and the drift. ESAIM: Pr ob a-

bility and Statistics, 20(??):432–??, ????

2016. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

F raiman:2016:SRI

[423] Ricardo F raiman, Y anina Gimenez, and

Marcela Sv arc. Seeking relev an t in-

formation from a statistical mo del.

ESAIM: Pr ob ability and Statistics, 20

(??):463–??, ???? 2016. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

P opier:2016:LBB

[424] A. P opier. Limit b eha viour of BSDE

with jumps and with singular termi-

nal condition. ESAIM: Pr ob ability and

Statistics, 20(??):480–??, ???? 2016.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Boutahar:2016:TEM

[425] Mohamed Boutahar and Den ys P om-

meret. A test for the equalit y of

monotone transformations of t w o ran-

dom v ariables. ESAIM: Pr ob ability and

Statistics, 20(??):510–??, ???? 2016.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Hopfner:2016:EL T

[426] Reinhard H¨ opfner, Ev a L¨ oc herbac h, and

Mic h ` ele Thieullen. Ergo dicit y and

limit theorems for degenerate diffusions

with time p erio dic drift. application

to a sto c hastic Ho dgkin–Huxley mo del.

ESAIM: Pr ob ability and Statistics, 20

(??):527–??, ???? 2016. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Duroux:2018:IST

[457] Ro xane Duroux and Erw an Scornet. Im-

pact of subsampling and tree depth on

random forests. ESAIM: Pr ob ability and

Statistics, 22(??):96–??, ???? 2018. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Champagnat:2018:UCP

[458] Nicolas Champagnat and Denis Ville-

monais. Uniform con v ergence of p enal-

ized time-inhomogeneous Mark o v pro-

cesses. ESAIM: Pr ob ability and Statis-

tics, 22(??):129–??, ???? 2018. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Bec k:2018:CEO

[459] Nic holas Bec k and M ´ elina Mailhot. A

consisten t estimator to the orthan t-

based tail v alue-at-risk. ESAIM: Pr ob a-

bility and Statistics, 22(??):163–??, ????

2018. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Kohatsu-Higa:2018:SFP

[460] Arturo Kohatsu-Higa and G^ o Y ^ uki.

Sto c hastic form ulations of the parametrix

metho d. ESAIM: Pr ob ability and Statis-

tics, 22(??):178–??, ???? 2018. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Brunel:2018:CPP

[461] Victor-Emman uel Brunel. A c hange-

p oin t problem and inference for segmen t

signals. ESAIM: Pr ob ability and Statis-

tics, 22(??):210–??, ???? 2018. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

F unk e:2018:AND

[462] Benedikt F unk e and

´

Emeline Sc hmisser.

Adaptiv e nonparametric drift estima-

tion of an in tegrated jump diffusion pro-

cess. ESAIM: Pr ob ability and Statistics,

22(??):236–??, ???? 2018. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Leon:2019:CLE

[463] Jos ´ e Rafael Le´ on, Luis-

´

Angel Ro dr ´ ıguez,

and Rob erto Ruggiero. Consistency

of a lik eliho o d estimator for sto c hastic

damping Hamiltonian systems. T otally

observ ed data. ESAIM: Pr ob ability and

Statistics, 23(??):1–??, ???? 2019. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

F an:2019:TFM

[464] Xiequan F an and Jacques L ´ evy V ´ ehel.

T emp ered fractional m ultistable motion

and temp ered m ultifractional stable mo-

tion. ESAIM: Pr ob ability and Statistics,

23(??):37–??, ???? 2019. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Bendik o v:2019:R CC

[465] Alexander Bendik o v and W o jciec h Cy-

gan. On the rate of con v ergence in

the cen tral limit theorem for hierarc hi-

cal Laplacians. ESAIM: Pr ob ability and

Statistics, 23(??):68–??, ???? 2019. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Letemplier:2019:LHS

[466] Julien Letemplier and Thomas Simon.

On the la w of homogeneous stable func-

tionals. ESAIM: Pr ob ability and Statis-

tics, 23(??):82–??, ???? 2019. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Zhang:2019:MDC

[467] X

¯

il ´ ıng Zh¯ ang. A m ulti-dimensional cen-

tral limit b ound and its application

to the Euler appro ximation for L ´ evy–

SDEs. ESAIM: Pr ob ability and Statis-

tics, 23(??):112–??, ???? 2019. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Clemen t:2019:LPD

[468] Emman uelle Cl ´ emen t, Arnaud Gloter,

and Huong Nguy en. LAMN prop ert y

for the drift and v olatilit y parameters

of a sde driv en b y a stable L ´ evy pro-

cess. ESAIM: Pr ob ability and Statistics,

23(??):136–??, ???? 2019. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Delattre:2019:MCT

[469] Sylv ain Delattre and Nicolas F ournier.

On Mon te-Carlo tree searc h for deter-

ministic games with alternate mo v es and

complete information. ESAIM: Pr ob a-

bility and Statistics, 23(??):176–??, ????

2019. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Chau:2019:F GR

[470] Huy N. Chau, Chaman Kumar, Mikl´ os

R´ ason yi, and Sotirios Sabanis. On fixed

gain recursiv e estimators with discon ti-

n uit y in the parameters. ESAIM: Pr ob a-

bility and Statistics, 23(??):217–??, ????

2019. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Marque-Puc heu:2019:ESE

[471] Sophie Marque-Puc heu, Guillaume P er-

rin, and Josselin Garnier. Efficien t sequen tial exp erimen tal design for surro-

gate mo deling of nested co des. ESAIM:

Pr ob ability and Statistics, 23(??):245–??,

???? 2019. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Mure:2019:OCB

[472] Joseph Mur ´ e. Optimal compromise b e-

t w een incompatible conditional proba-

bilit y distributions, with application to

Ob jectiv e Ba y esian Kriging. ESAIM:

Pr ob ability and Statistics, 23(??):271–??,

???? 2019. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Clemencon:2019:OSS

[473] Stephan Cl ´ emen¸ con, P atrice Bertail,

Emilie Chautru, and Guillaume P apa.

Optimal surv ey sc hemes for sto c hastic

gradien t descen t with applications to

M -estimation. ESAIM: Pr ob ability and

Statistics, 23(??):310–??, ???? 2019.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Gu:2019:SES

[474] Y u Gu. The 1D Sc hr¨ odinger equation

with a spacetime white noise: the a v er-

age w a v e function. ESAIM: Pr ob ability

and Statistics, 23(??):338–??, ???? 2019.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Bulinski:2019:SEC

[475] Alexander Bulinski and Alexey Kozhevin.

Statistical estimation of conditional

Shannon en trop y . ESAIM: Pr ob ability

and Statistics, 23(??):350–??, ???? 2019.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Cousin:2019:CSI

[476] A. Cousin, A. Janon, V. Maume-

Desc hamps, and I. Niang. On the con-

sistency of Sob ol indices with resp ect

to sto c hastic ordering of mo del parame-

ters. ESAIM: Pr ob ability and Statistics,

23(??):387–??, ???? 2019. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Miclo:2019:CIQ

[477] Lauren t Miclo. Complex in tert winings

and quan tification of discrete free mo-

tions. ESAIM: Pr ob ability and Statis-

tics, 23(??):409–??, ???? 2019. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Dallap orta:2019:SRE

[478] Sandrine Dallap orta and Y ohann De

Castro. Sparse reco v ery from ex-

treme eigen v alues deviation inequalities.

ESAIM: Pr ob ability and Statistics, 23

(??):430–??, ???? 2019. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Lagnoux:2019:BR T

[479] Agn ` es Lagnoux, Thi Mong Ngo c

Nguy en, and F r ´ ed ´ eric Pro ¨ ıa. On the

Bic k el–Rosen blatt test of go o dness-of-fit

for the residuals of autoregressiv e pro-

cesses. ESAIM: Pr ob ability and Statis-

tics, 23(??):464–??, ???? 2019. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Diehn:2019:MLE

[480] Man uel Diehn, Axel Munk, and Daniel

Rudolf. Maxim um lik eliho o d estima-

tion in hidden Mark o v mo dels with in-

homogeneous noise. ESAIM: Pr ob ability and Statistics, 23(??):492–??, ???? 2019.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Kroll:2019:R OE

[481] Martin Kroll. Rate optimal estima-

tion of quadratic functionals in in v erse

problems with partially unkno wn op era-

tor and application to testing problems.

ESAIM: Pr ob ability and Statistics, 23

(??):524–??, ???? 2019. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Y ao:2019:BIM

[482] Nian Y ao and Zhengliang Zhang. Bec k-

ner inequalities for Mo ebius measures on

spheres. ESAIM: Pr ob ability and Statis-

tics, 23(??):552–??, ???? 2019. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Leja y:2019:TCE

[483] An toine Leja y , Ernesto Mordec ki, and

Soledad T orres. Tw o consisten t esti-

mators for the sk ew Bro wnian motion.

ESAIM: Pr ob ability and Statistics, 23

(??):567–??, ???? 2019. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Herv e:2019:EGB

[484] Lo ¨ ıc Herv ´ e, Sana Louhic hi, and

F ran¸ coise P ` ene. Exp onen tial gro wth of

branc hing pro cesses in a general con text

of lifetimes and birth times dep endence.

ESAIM: Pr ob ability and Statistics, 23

(??):584–??, ???? 2019. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Herv e:2019:MEL

[485] Lo ¨ ıc Herv ´ e, Sana Louhic hi, and

F ran¸ coise P ` ene. Multiplicativ e ergo d-

icit y of Laplace transforms for additiv e

functional of Mark o v c hains. ESAIM:

Pr ob ability and Statistics, 23(??):607–??,

???? 2019. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Marguet:2019:LLN

[486] Aline Marguet. A la w of large n um b ers

for branc hing Mark o v pro cesses b y the

ergo dicit y of ancestral lineages. ESAIM:

Pr ob ability and Statistics, 23(??):638–??,

???? 2019. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Loffler:2019:WSH

[487] Matthias L¨ offler. W ald statistics in high-

dimensional PCA. ESAIM: Pr ob ability

and Statistics, 23(??):662–??, ???? 2019.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Xie:2019:TBC

[488] Junshan Xie and Gaoming Sun. A

test for blo c k circular symmetric co v ari-

ance structure with div ergen t dimension.

ESAIM: Pr ob ability and Statistics, 23

(??):672–??, ???? 2019. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Inglot:2019:IEN

[489] T adeusz Inglot, T eresa Ledwina, and

Bogdan

´

Cmiel. In termediate efficiency

in nonparametric testing problems with

an application to some w eigh ted statis-

tics. ESAIM: Pr ob ability and Statistics,

23(??):697–??, ???? 2019. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Lorek:2019:AMM

[490] P a w e l Lorek. An tidualit y and M¨ obius

monotonicit y: generalized coup on col-

lector problem. ESAIM: Pr ob ability and

Statistics, 23(??):739–??, ???? 2019.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Duarte:2019:SCE

[491] Aline Duarte, Ev a L¨ oc herbac h, and

Guilherme Ost. Stabilit y , con v ergence

to equilibrium and sim ulation of non-

linear Ha wk es pro cesses with memory

k ernels giv en b y the sum of Erlang k er-

nels. ESAIM: Pr ob ability and Statistics,

23(??):770–??, ???? 2019. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Cerf:2019:GWB

[492] Rapha ¨ el Cerf and Joseba Dalmau.

Galton–W atson and branc hing pro-

cess represen tations of the normalized

P erron–F rob enius eigen v ector. ESAIM:

Pr ob ability and Statistics, 23(??):797–??,

???? 2019. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Nielsen:2019:L TQ

[493] Mikk el Slot Nielsen and Jan P eder-

sen. Limit theorems for quadratic forms

and related quan tities of discretely sam-

pled con tin uous-time mo ving a v erages.

ESAIM: Pr ob ability and Statistics, 23

(??):803–??, ???? 2019. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Buraczewski:2019:LDE

[494] Dariusz Buraczewski and Mariusz

Ma ´ slank a. Large deviation estimates

for branc hing random w alks. ESAIM:

Pr ob ability and Statistics, 23(??):823–??,

???? 2019. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Go dic hon-Baggioni:2019:ASR

[495] An toine Go dic hon-Baggioni. L p

and al-

most sure rates of con v ergence of a v er-

aged sto c hastic gradien t algorithms: lo-

cally strongly con v ex ob jectiv e. ESAIM:

Pr ob ability and Statistics, 23(??):841–??,

???? 2019. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Zheng:2019:PTT

[496] Guangqu Zheng. A P eccati–T udor

t yp e theorem for Rademac her c haoses.

ESAIM: Pr ob ability and Statistics, 23

(??):874–??, ???? 2019. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Chraibi:2019:OIP

[497] H. Chraibi, A. Dutfo y , T. Galtier, and

J. Garnier. On the optimal imp or-

tance pro cess for piecewise determinis-

tic Mark o v pro cess. ESAIM: Pr ob ability

and Statistics, 23(??):893–??, ???? 2019.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Giraudo:2019:DIB

[498] Da vide Giraudo. Deviation inequalities

for Banac h space v alued martingales dif-

ferences sequences and random fields.

ESAIM: Pr ob ability and Statistics, 23

(??):922–??, ???? 2019. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Gugush vili:2019:BWN

[499] Shota Gugush vili, F rank v an der

Meulen, Moritz Sc hauer, and P eter

Spreij. Ba y esian w a v elet de-noising with the cara v an prior. ESAIM: Pr ob ability

and Statistics, 23(??):947–??, ???? 2019.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

T anguy:2019:IOS

[500] Kevin T anguy

. Impro v ed one-sided

deviation inequalities under regular-

it y assumptions for pro duct measures.

ESAIM: Pr ob ability and Statistics, 23

(??):979–??, ???? 2019. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Dang:2020:EMF

[501] Thi-T o-Nh u Dang. Estimation of the

m ultifractional function and the stabil-

it y index of linear m ultifractional sta-

ble pro cesses. ESAIM: Pr ob ability and

Statistics, 24(??):1–??, ???? 2020. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

T ang:2020:BEB

[502] Xufei T ang, Xuejun W ang, Yi W u, and

F ei Zhang. The Berry–Esseen b ound of

a w a v elet estimator in non-randomly de-

signed nonparametric regression mo del

based on ANA errors. ESAIM: Pr ob a-

bility and Statistics, 24(??):21–??, ????

2020. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Arb el:2020:SSG

[503] July an Arb el, Olivier Marc hal, and

Hien D. Nguy en. On strict sub-

Gaussianit y, optimal pro xy v ariance and

symmetry for b ounded random v ari-

ables. ESAIM: Pr ob ability and Statis-

tics, 24(??):39–??, ???? 2020. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Szablo wski:2020:GKM

[504] P a w e l J. Szab lo wski. On the generalized

Kesten–McKa y distributions. ESAIM:

Pr ob ability and Statistics, 24(??):56–??,

???? 2020. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Puc hkin:2020:AMN

[505] Nikita Puc hkin and Vladimir Sp ok oin y .

An adaptiv e m ulticlass nearest neigh-

b or classifier. ESAIM: Pr ob ability and

Statistics, 24(??):69–??, ???? 2020. CO-

DEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Mena:2020:CTM

[506] Rams ´ es H. Mena and F reddy P alma.

Con tin uous-time Mark o v pro cesses, or-

thogonal p olynomials and Lancaster

probabilities. ESAIM: Pr ob ability and

Statistics, 24(??):100–??, ???? 2020.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Baldi:2020:TET

[507] P aolo Baldi. Tigh tness and exp onen-

tial tigh tness of Gaussian probabilities.

ESAIM: Pr ob ability and Statistics, 24

(??):113–??, ???? 2020. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Guillotin-Plan tard:2020:EPR

[508] Nadine Guillotin-Plan tard, F ran¸ coise

P ` ene, and Martin W endler. Empir-

ical pro cesses for recurren t and tran-

sien t random w alks in random scenery .

ESAIM: Pr ob ability and Statistics, 24

(??):127–??, ???? 2020. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Cerqueira:2020:NPS

[509] Andressa Cerqueira, Aur ´ elien Garivier,

and Florencia Leonardi. A note on p er-

fect sim ulation for exp onen tial random

graph mo dels. ESAIM: Pr ob ability and

Statistics, 24(??):138–??, ???? 2020.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

P ardoux:2020:LDE

[510] Etienne P ardoux and Brice Samegni-

Kepgnou. Large deviations of the exit

measure through a c haracteristic b ound-

ary for a P oisson driv en SDE. ESAIM:

Pr ob ability and Statistics, 24(??):148–??,

???? 2020. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Rac k ausk as:2020:BKI

[511] Alfredas Ra ˇ ck ausk as and Charles Su-

quet. On Bernstein–Kan toro vic h in-

v ariance principle in H¨ older spaces and

w eigh ted scan statistics. ESAIM: Pr ob a-

bility and Statistics, 24(??):186–??, ????

2020. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Xiao:2020:P A Q

[512] Lish un Xiao, Sheng jun F an, and Dejian

Tian. A probabilistic approac h to quasi-

linear parab olic PDEs with obstacle and

Neumann problems. ESAIM: Pr ob ability

and Statistics, 24(??):207–??, ???? 2020.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Clarenne:2020:R WD

[513] Adrien Clarenne. Rescaled w eigh ted

determinan tal random balls. ESAIM:

Pr ob ability and Statistics, 24(??):227–??,

???? 2020. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Piccioni:2020:LSB

[514] Mauro Piccioni, Bartosz Ko lo dziejek,

and G ´ erard Letac. Lo cation and scale

b eha viour of the quan tiles of a natural

exp onen tial family

. ESAIM: Pr ob ability

and Statistics, 24(??):244–??, ???? 2020.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

DiBernardino:2020:EAP

[515] Elena Di Bernardino, Anne Estrade, and

Maurizia Rossi. On the excursion area

of p erturb ed Gaussian fields. ESAIM:

Pr ob ability and Statistics, 24(??):252–??,

???? 2020. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Doumas:2020:LZL

[516] Aristides V. Doumas and V assilis G. P a-

panicolaou. The logarithmic Zipf la w in

a general urn problem. ESAIM: Pr ob a-

bility and Statistics, 24(??):275–??, ????

2020. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Abraham:2020:VF G

[517] Romain Abraham, Aymen Bouaziz, and

Jean-F ran¸ cois Delmas. V ery fat geo-

metric Galton–W atson trees. ESAIM:

Pr ob ability and Statistics, 24(??):294–??,

???? 2020. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Olenk o:2020:NCL

[518] Andriy Olenk o and V olo dym yr V ask o vyc h.

Non-cen tral limit theorems for function-

als of random fields on h yp ersurfaces.

ESAIM: Pr ob ability and Statistics, 24

(??):315–??, ???? 2020. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Kw on:2020:ULC

[519] Y ounghak Kw on and Georg Menz. Uni-

form LSI for the canonical ensem ble

on the 1D-lattice with strong, finite-

range in teraction. ESAIM: Pr ob ability

and Statistics, 24(??):341–??, ???? 2020.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Boivin:2020:LDB

[520] Daniel Boivin and Thi Th u Hien L ^ e.

Large deviations for Bro wnian motion in

a random p oten tial. ESAIM: Pr ob ability

and Statistics, 24(??):374–??, ???? 2020.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

T ugaut:2020:ETM

[521] Julian T ugaut. Exit-time of mean-field

particles system. ESAIM: Pr ob ability

and Statistics, 24(??):399–??, ???? 2020.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Klo ec kner:2020:EMR

[522] Beno ^ ıt R. Klo ec kner. Empirical mea-

sures: regularit y is a coun ter-curse to

dimensionalit y . ESAIM: Pr ob ability and

Statistics, 24(??):408–??, ???? 2020.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Alb ertus:2020:RRE

[523] Mic k ael Alb ertus. Raking-ratio empir-

ical pro cess with auxiliary information

learning. ESAIM: Pr ob ability and Statis-

tics, 24(??):435–??, ???? 2020. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

tailed harmonizable fractional L ´ evy mo-

tions. ESAIM: Pr ob ability and Statis-

tics, 25(??):286–??, ???? 2021. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Obiang:2021:PGM

[554] Eunice Ok ome Obiang, P ascal J ´ ez ´ equel,

and F r ´ ed ´ eric Pro ¨ ıa. A partial graphi-

cal mo del with a structural prior on the

direct links b et w een predictors and re-

sp onses. ESAIM: Pr ob ability and Statis-

tics, 25(??):298–??, ???? 2021. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Gaun t:2021:NEB

[555] Rob ert E. Gaun t. New error b ounds

for Laplace appro ximation via Stein’s

metho d. ESAIM: Pr ob ability and Statis-

tics, 25(??):325–??, ???? 2021. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Bansa y e:2021:ER C

[556] Vincen t Bansa y e, Juan Carlos P ardo,

and Charline Smadi. Extinction rate

of con tin uous state branc hing pro cesses

in critical L ´ evy en vironmen ts. ESAIM:

Pr ob ability and Statistics, 25(??):346–??,

???? 2021. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Ceyhan:2021:LLN

[557] Elv an Ceyhan, John C. Wierman, and

P engfei Xiang. La w of large n um b ers

for a t w o-dimensional class co v er prob-

lem. ESAIM: Pr ob ability and Statistics,

25(??):376–??, ???? 2021. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Deba v elaere:2021:CEF

[558] Vianney Deba v elaere and St ´ ephanie Al-

lassonni ` ere. On the curv ed exp onen-

tial family in the Sto c hastic Appro xi-

mation Exp ectation Maximization Algo-

rithm. ESAIM: Pr ob ability and Statis-

tics, 25(??):408–??, ???? 2021. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Cercle:2021:UBL

[559] Baptiste Cercl ´ e. Unit b oundary length

quan tum disk: a study of t w o differ-

en t p ersp ectiv es and their equiv alence.

ESAIM: Pr ob ability and Statistics, 25

(??):433–??, ???? 2021. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Journel:2022:CP A

[560] Lucas Journel and Pierre Monmarc h ´ e.

Con v ergence of a particle appro ximation

for the quasi-stationary distribution of a

diffusion pro cess: Uniform estimates in a

compact soft case. ESAIM: Pr ob ability

and Statistics, 26(??):1–??, ???? 2022.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Dai:2022:ET A

[561] Hongsh uai Dai, Donald A. Da wson, and

Yiqiang Q. Zhao. Exact tail asymp-

totics for a three-dimensional Bro wnian-

driv en tandem queue with in termediate

inputs. ESAIM: Pr ob ability and Statis-

tics, 26(??):26–??, ???? 2022. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Budhira ja:2022:A QS

[562] Amarjit Budhira ja, Nicolas F raiman,

and Adam W aterbury

. Appro ximat-

ing quasi-stationary distributions with

in teracting reinforced random w alks.

ESAIM: Pr ob ability and Statistics, 26

(??):69–??, ???? 2022. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Amorino:2022:OCR

[563] Chiara Amorino and Eulalia Nualart.

Optimal con v ergence rates for the in v ari-

an t densit y estimation of jump-diffusion

pro cesses. ESAIM: Pr ob ability and

Statistics, 26(??):126–??, ???? 2022.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Logac ho v:2022:L TC

[564] A. Logac ho v, A. Mogulskii, and A. Y am-

bartsev. Limit theorems for c hains

with un b ounded v ariable length memory

whic h satisfy Cramer condition. ESAIM:

Pr ob ability and Statistics, 26(??):152–??,

???? 2022. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

V u:2022:R CG

[565] Mai T rang V u, F ran¸ cois Bac ho c, and

Edouard P au w els. Rate of con v ergence

for geometric inference based on the

empirical Christoffel function. ESAIM:

Pr ob ability and Statistics, 26(??):171–??,

???? 2022. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Man toux:2022:AAM

[566] Cl ´ emen t Man toux, Stanley Durrleman,

and St ´ ephanie Allassonni ` ere. Asymp-

totic analysis of a matrix laten t decom-

p osition mo del. ESAIM: Pr ob ability and

Statistics, 26(??):208–??, ???? 2022.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Sun:2022:MSS

[567] Chengfeng Sun, Hong jun Gao, Hui Liu,

and Jie Zhang. Martingale solutions

of the sto c hastic 2D primitiv e equa-

tions with anisotropic viscosit y . ESAIM:

Pr ob ability and Statistics, 26(??):243–??,

???? 2022. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Ekstrom:2022:BSC

[568] Erik Ekstr¨ om and Y uqiong W ang.

Ba y esian sequen tial comp osite h yp oth-

esis testing in discrete time. ESAIM:

Pr ob ability and Statistics, 26(??):265–??,

???? 2022. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Joly:2022:TNA

[569]

´

Emilien Joly and Bastien Mallein. A

tractable non-adaptativ e group testing

metho d for non-binary measuremen ts.

ESAIM: Pr ob ability and Statistics, 26

(??):283–??, ???? 2022. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Chen:2022:PRI

[570] Junc hao Chen, Noufel F rikha, and

Houzhi Li. Probabilistic represen ta-

tion of in tegration b y parts form ulae for

some sto c hastic v olatilit y mo dels with

un b ounded drift. ESAIM: Pr ob ability

and Statistics, 26(??):304–??, ???? 2022.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Bogdanskii:2022:LBR

[571] Victor Bogdanskii, Ily a P a vlyuk evic h,

and Andrey Pilip enk o. Limit b eha viour

of random w alks on Z m with t w o-

sided mem brane. ESAIM: Pr ob ability

and Statistics, 26(??):352–??, ???? 2022.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Bednorz:2022:OUA

[572] Witold M. Bednorz, Rafa l M.

Lo c ho wski,

and Rafa l Mart ynek. On optimal uni-

form appro ximation of L ´ evy pro cesses

on Banac h spaces with finite v aria-

tion pro cesses. ESAIM: Pr ob ability and

Statistics, 26(??):378–??, ???? 2022.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

T omasevic:2022:EBM

[573] Milica T oma ˇ sevi ´ c, Vincen t Bansa y e, and

Amandine V ´ eb er. Ergo dic b eha viour of

a m ulti-t yp e gro wth-fragmen tation pro-

cess mo delling the m ycelial net w ork of a

filamen tous fungus. ESAIM: Pr ob ability

and Statistics, 26(??):397–??, ???? 2022.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Bac khoff-V eraguas:2022:BL W

[574] Julio Bac khoff-V eraguas, Joaquin F on t-

b ona, Gonzalo Rios, and F elip e T o-

bar. Ba y esian learning with W asser-

stein barycen ters. ESAIM: Pr ob ability

and Statistics, 26(??):436–??, ???? 2022.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Mirakhmedo v:2022:IAE

[575] Sherzo d M. Mirakhmedo v. On the

in termediate asymptotic efficiency of

go o dness-of-fit tests in m ultinomial dis-

tributions. ESAIM: Pr ob ability and

Statistics, 26(??):473–??, ???? 2022.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Jourdain:2022:ODM

[576] B. Jourdain and W. Margheriti. One

dimensional martingale rearrangemen t

couplings. ESAIM: Pr ob ability and

Statistics, 26(??):495–??, ???? 2022.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Gradinaru:2023:ABT

[577] Mihai Gradinaru and Emeline Luirard.

Asymptotic b eha vior for a time-

inhomogeneous Kolmogoro v t yp e diffu-

sion. ESAIM: Pr ob ability and Statistics,

27(??):1–??, ???? 2023. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Hamaguc hi:2023:AAM

[578] Y ushi Hamaguc hi and Dai T aguc hi. Ap-

pro ximations for adapted m-solutions of

t yp e-I I bac kw ard sto c hastic V olterra in-

tegral equations. ESAIM: Pr ob ability

and Statistics, 27(??):19–??, ???? 2023.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Duc hemin:2023:RPM

[579] Quen tin Duc hemin. Reliable prediction

in the Mark o v sto c hastic blo c k mo del.

ESAIM: Pr ob ability and Statistics, 27

(??):80–??, ???? 2023. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Liu:2023:SRP

[580] Chong Liu, Da vid J. Pr¨ omel, and Josef

T eic hmann. A Sob olev rough path ex-

tension theorem via regularit y struc-

tures. ESAIM: Pr ob ability and Statis-

tics, 27(??):136–??, ???? 2023. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Hariz:2023:F CW

[581] Samir Ben Hariz, Alexandre Brouste,

Y oussef Esstafa, and Marius Soltane.

F ast calibration of w eak F arima mo d-

els. ESAIM: Pr ob ability and Statistics,

27(??):156–??, ???? 2023. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Blath:2023:MVE

[582] Jo c hen Blath and Andr´ as T´ obi´ as. Mi-

crobial virus epidemics in the pres-

ence of con tact-mediated host dor-

mancy

. ESAIM: Pr ob ability and Statis-

tics, 27(??):174–??, ???? 2023. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Louv et:2023:SMV

[583] Ap olline Louv et. Sto c hastic measure-

v alued mo dels for p opulations expand-

ing in a con tin uum. ESAIM: Pr ob ability

and Statistics, 27(??):221–??, ???? 2023.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Monmarc he:2023:ECA

[584] Pierre Monmarc h ´ e. Elemen tary cou-

pling approac h for non-linear p erturba-

tion of Mark o v pro cesses with mean-field

jump mec hanisms and related problems.

ESAIM: Pr ob ability and Statistics, 27

(??):278–??, ???? 2023. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Bourquin:2023:PRS

[585] An toine Bourquin. P ersistence in ran-

domly switc hed Lotk a–V olterra fo o d

c hains. ESAIM: Pr ob ability and Statis-

tics, 27(??):324–??, ???? 2023. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

P ang:2023:MPE

[586] Guo dong P ang and

´

Etienne P ardoux.

Multi-patc h epidemic mo dels with gen-

eral exp osed and infectious p erio ds.

ESAIM: Pr ob ability and Statistics, 27

(??):345–??, ???? 2023. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Lecestre:2023:REF

[587] Alexandre Lecestre. Robust estimation

in finite mixture mo dels. ESAIM: Pr ob a-

bility and Statistics, 27(??):402–??, ????

2023. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Dum bgen:2023:SOT

[588] Lutz D ¨ um bgen and Alexandre M¨ osc hing.

On sto c hastic orders and total p ositiv-

it y . ESAIM: Pr ob ability and Statistics,

27(??):461–??, ???? 2023. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Go dic hon-Baggioni:2023:NAA

[589] An toine Go dic hon-Baggioni, Nic klas

W erge, and Olivier Win ten b erger. Non-

asymptotic analysis of sto c hastic ap-

pro ximation algorithms for streaming

data. ESAIM: Pr ob ability and Statis-

tics, 27(??):482–??, ???? 2023. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Miclo:2023:SST

[590] Lauren t Miclo. Strong stationary times

for finite Heisen b erg w alks. ESAIM:

Pr ob ability and Statistics, 27(??):515–??,

???? 2023. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Xu:2023:MDP

[591] Jie Xu, Jia yin Gong, and Jie Ren.

A mo derate deviation principle for

sto c hastic Hamiltonian systems. ESAIM:

Pr ob ability and Statistics, 27(??):558–??,

???? 2023. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Minh:2023:SBE

[592] T^ am Le Minh. U -statistics on bipartite

exc hangeable net w orks. ESAIM: Pr ob a-

bility and Statistics, 27(??):576–??, ????

2023. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

V aret:2023:NPP

[593] Suzanne V aret, Claire Lacour, P ascal

Massart, and Vincen t Riv oirard. Numer-

ical p erformance of p enalized compari-

son to o v erfitting for m ultiv ariate k ernel

densit y estimation. ESAIM: Pr ob ability

and Statistics, 27(??):621–??, ???? 2023.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Etore:2023:PPV

[594] P

. Etor ´ e, J. R. Le´ on, and C. Prieur.

A probabilistic p oin t of view for

the Kolmogoro v h yp o elliptic equations.

ESAIM: Pr ob ability and Statistics, 27

(??):668–??, ???? 2023. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Massing:2023:AEA

[595] Till Massing. Appro ximation and er-

ror analysis of forw ard–bac kw ard SDEs

driv en b y general L ´ evy pro cesses us-

ing shot noise series represen tations.

ESAIM: Pr ob ability and Statistics, 27

(??):694–??, ???? 2023. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

deRa ynal:2023:RET

[596] P aul-Eric Chaudru de Ra ynal, Manh Hong

Duong, Pierre Monmarc h ´ e, Milica

T oma ˇ sevi ´ c, and Julian T ugaut. Reduc-

ing exit-times of diffusions with repul-

siv e in teractions. ESAIM: Pr ob ability

and Statistics, 27(??):723–??, ???? 2023.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

F ournier:2023:CEM

[597] Nicolas F ournier. Con v ergence of the

empirical measure in exp ected W asser-

stein distance: non-asymptotic explicit

b ounds in R d

. ESAIM: Pr ob ability and

Statistics, 27(??):749–??, ???? 2023.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Durand:2023:WSS

[598] Amaury Durand and F ran¸ cois Roueff.

W eakly stationary sto c hastic pro cesses

v alued in a separable Hilb ert space:

Gramian–Cram ´ er represen tations and

applications. ESAIM: Pr ob ability and

Statistics, 27(??):776–??, ???? 2023.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Albin:2023:ABS

[599] J. M. P

. Albin and Mattias Sund ´ en. On

the asymptotic b eha viour of sup erexp o-

nen tial L ´ evy pro cesses. ESAIM: Pr ob a-

bility and Statistics, 27(??):810–??, ????

2023. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).

Brehier:2023:AID

[600] Charles-Edouard Brehier. Appro xima-

tion of the in v arian t distribution for a

class of ergo dic SDEs with one-sided

Lipsc hitz con tin uous drift co efficien t us-

ing an explicit tamed Euler sc heme.

ESAIM: Pr ob ability and Statistics, 27

(??):841–??, ???? 2023. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

V elleret:2023:EQE

[601] Aur ´ elien V elleret. Exp onen tial quasi-

ergo dicit y for pro cesses with discon tin-

uous tra jectories. ESAIM: Pr ob ability

and Statistics, 27(??):867–??, ???? 2023.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

P eng:2023:NF G

[602] Cheng P eng. A new form ulation of gen-

eralized gamma: Some results and appli-

cations. ESAIM: Pr ob ability and Statis-

tics, 27(??):913–??, ???? 2023. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

O:2024:WSO

[603] Hun O, Mun-Chol Kim, and Kon-Gun

Kim. W ellp osedness of second order

reflected BSDEs: A new form ulation.

ESAIM: Pr ob ability and Statistics, 28

(??):1–??, ???? 2024. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Seguret:2024:D AM

[604] Adrien S ´ eguret, Thomas Le Corre, and

Nadia Oudjane. A decen tralized algo-

rithm for a mean field con trol problem

of piecewise deterministic Mark o v pro-

cesses. ESAIM: Pr ob ability and Statis-

tics, 28(??):22–??, ???? 2024. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Aleksian:2024:SID

[605] A. Aleksian, P

. Del Moral, A. Kurtz-

mann, and J. T ugaut. Self-in teracting

diffusions: Long-time b eha viour and

exit-problem in the uniformly con v ex

case. ESAIM: Pr ob ability and Statistics,

28(??):46–??, ???? 2024. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

Gap eev:2024:CCP

[606] P a v el V. Gap eev and Monique Jean-

blanc. On the construction of condi-

tional probabilit y densities in the Bro w-

nian and comp ound P oisson filtrations.

ESAIM: Pr ob ability and Statistics, 28

(??):62–??, ???? 2024. CODEN ????

ISSN 1292-8100 (prin t), 1262-3318 (elec-

tronic).

V o v c hanskyi:2024:SSC

[607] M. B. V o v c hanskyi. Splitting for some

classes of homeomorphic and coalesc-

ing sto c hastic flo ws. ESAIM: Pr ob ability

and Statistics, 28(??):75–??, ???? 2024.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Protter:2024:STO

[608] Philip Protter and Alejandra Quin-

tos. Stopping times o ccurring sim ulta-

neously

. ESAIM: Pr ob ability and Statis-

tics, 28(??):110–??, ???? 2024. CODEN

???? ISSN 1292-8100 (prin t), 1262-3318

(electronic).

Kumari:2024:UCK

[609] Sushma Kumari and Vladimir G.

P esto v. Univ ersal consistency of the k -

NN rule in metric spaces and Nagata

dimension. I I. ESAIM: Pr ob ability and

Statistics, 28(??):132–??, ???? 2024.

CODEN ???? ISSN 1292-8100 (prin t),

1262-3318 (electronic).

Ca v allazzi:2024:IKF

[610] Thomas Ca v allazzi. It^ o–Krylo v’s for-

m ula for a flo w of measures. ESAIM:

Pr ob ability and Statistics, 28(??):161–??,

???? 2024. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Langholm:2024:DND

[611] T ore Langholm and Harald T otland. De-

formed normal distributions. ESAIM:

Pr ob ability and Statistics, 28(??):195–??,

???? 2024. CODEN ???? ISSN 1292-

8100 (prin t), 1262-3318 (electronic).

Dom bry:2024:VLR

[612] Cl ´ emen t Dom bry and Y oussef Esstafa.

The v anishing learning rate asymptotic

for linear L

2

-b o osting. ESAIM: Pr ob a-

bility and Statistics, 28(??):227–??, ????

2024. CODEN ???? ISSN 1292-8100

(prin t), 1262-3318 (electronic).