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[120]. connected [77]. connections [264].
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D [474, 519]. D-lattice [519]. damping
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456, 314, 55, 215, 185, 98, 267, 25, 315, 348,
150, 108, 157, 430, 283, 593]. dependence
[452, 404, 110, 215, 484, 347, 397].
Dependent [170, 123, 41, 100, 142, 300, 56,
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depends [298]. depth [457, 406].
derivative [353, 39]. derivatives
[361, 136, 283]. dérivé [39]. descent [473].
describing [179]. design [67, 471, 85].
designed [502]. designs [361]. Detecting
[54, 109]. detection [119]. determinantal
[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’experts [36].
Dickman [381]. difference [418].
differences [498]. different [559].
differentiability [531]. differentiable
[454]. Differential
[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-approximation [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].
dimensionality [522]. Dimensions [24, 73].
direct [554]. Directed [220, 247].
directions [129]. Dirichlet [214, 344].
discontinuity [470]. discontinuous
[352, 372, 601, 400]. discovering [47].
discovery [348]. Discrete
[311, 568, 37, 148, 237, 342, 55, 91, 477, 250].
discretely [493]. discrétisation [39].
discretization [39]. disk [559].
Dislocation [255]. dispersion [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]. divergence
[132, 180]. divergent [488]. divisible
[128, 100, 302, 254]. division [442]. Dixie
[419]. DNA [1]. does [210]. domain [52].
Dominating [226]. Donsker [154].
dormancy [582]. double [419]. Doubly
[349, 436]. drift
[600, 570, 468, 392, 352, 462, 426, 14, 246, 422].
Driven [181, 456, 468, 561, 248, 132, 180,
105, 595, 252, 510, 417]. dual [274]. d’une
[39]. Durbin [305, 335]. Dynamical
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[120, 365, 11, 7]. Dynamiques [120]. Dyson
[49].

Edgeworth [229]. Editorial [259]. effect
[227]. effects [394]. efficacy [277].
efficiencies [291]. efficiency [489, 337, 575].
Efficient [25, 471]. EGARCH [60].
eigenvalues [478, 214]. eigenvector [492].
electricity [542]. electrostatic [49].
Elementary [584]. elements [136].
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ellipsoids [34]. elliptic [68]. Empirical
[224, 405, 508, 59, 522, 523, 379, 142, 219,
114, 597, 173, 565]. Enhanced [197].
enlarged [359]. enlargement [307].
ensemble [519]. ensembles [387].
Entrelacements [231]. Entropic
[226, 147, 130]. entropy [475, 299].
Envelope [61]. environment
[391, 220, 88, 293]. environments [556].
Epidemic [586, 211]. epidemics [582].
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Equations [567, 123, 394, 172, 431, 428, 594,
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[559, 388]. Erased [24]. Erdos [23, 103].
Ergodic [573, 600, 539, 250]. Ergodicity
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[491]. error [238, 334, 555, 190, 595]. errors
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[163, 600, 52, 149, 467]. event [405, 400].
events [405]. Exact [40, 561, 352, 363].
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[62]. exchange [111]. exchangeable [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]. Expectation
[224, 558, 452]. Expectations [38, 431].
expected [141, 597]. experimental
[11, 471]. experiments [114]. expert [36].
explicit [600, 597, 389]. exploration [429].
Exponent [24]. Exponential
[383, 509, 43, 173, 484, 268, 601, 507, 544,
558, 310, 514, 19]. exponents [77, 287].
Exposed [586]. exposure [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]. Farima [581]. Fast [581, 542].
fat [517]. Feller [90]. Feynman [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]. Filamentous [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]. Flow
[610, 284]. flows [325, 607]. fluctuation
[153]. Fold [448]. Food [585, 384]. forest
[371]. forests [457, 536]. form [132, 180].
forms [218, 83, 32, 493, 344]. Formula
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[389]. Formulation [602, 603].
formulations [460]. Forward [123, 595].
Forward-backward [123]. fractals [249].
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162, 464, 261, 76, 106, 168, 366, 264].
Fragmentation [573, 552, 306, 255].
Fragmentations [69]. framework
[257, 277, 533]. Fréchet [312]. free [477].
freeze [396]. French
[320, 231, 35, 183, 120, 321, 17, 36, 46, 39, 319].
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frequency [537, 282]. Frobenius [492].
frog [550]. frontier [350]. full [18, 229].
fully [417]. function
[361, 339, 501, 142, 474, 190, 117, 565].
Functional [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]. Fungus
[573]. Further [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].
Gaussianity [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]. given [232, 491]. global [322].
Goldenshluger [296]. Goodness
[300, 45, 56, 200, 479, 575].
Goodness-of-Fit [200, 300, 56, 479, 575].
gradient [123, 473, 495]. gradients [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]. groupes [231].
groups [550]. Growth [24, 573, 552, 484].
Growth-Fragmentation [573, 552].

half [52]. half-space [52]. Hamiltonian
[463, 591]. hard [304]. hard-thresholding
[304]. harmonizable [553]. Harris [289].
Hastings [299]. Hausdorff [340]. having

[289]. Hawkes [491]. hazard [190]. heat
[16, 242, 262]. heavy [553, 342, 308].
heavy-tailed [308]. Hedging [147, 136].
Height [371]. Heisenberg [590]. Hermite
[323]. heteroscedastic [238, 448].
heuristics [448]. Hidden [391, 187, 480].
hierarchical [465, 270]. high
[537, 368, 350, 282, 416, 487, 396].
high-dimensional [368, 487].
high-frequency [537, 282]. higher [192].
higher-order [192]. Hilbert [598, 213].
Hilbertian [198]. Histogram
[189, 237, 118, 194, 430]. hitting [89, 167].
Hodgkin [426]. Hoeffding [235]. Hölder
[287, 218, 511]. Hölderian [198].
homeomorphic [607]. homodyne [204].
homogeneous [376, 378, 232, 433, 466, 415].
Homogenization [159, 188].
homogenizations [22]. honor [230].
horizon [106]. host [582]. hull [228]. Hurst
[295]. Huxley [426]. hyperbolic
[260, 443, 126, 157]. hypersurfaces [518].
hypoelliptic [594]. hypotheses [75].
Hypothesis [568, 34, 348].

I.I.D. [78, 116]. idealized [380].
identifiability [330]. identification [245].
II [51, 578, 609, 180]. III [13]. image [11].
immigration [413]. Impact [457]. implied
[450]. importance [497, 161]. imposed [83].
Improved [500]. incompatible [472].
incorrectly [114]. increasing [411].
increment [295]. Incremental [287].
increments [538, 451, 206].
indecomposable [413]. independent
[379, 293, 330, 103]. index
[364, 295, 501, 337]. indexed
[249, 102, 261, 290, 13]. indices [476, 396].
inégalité [17]. inequalities [383, 450, 16,
217, 402, 130, 184, 478, 43, 387, 173, 498, 91,
416, 4, 48, 166, 395, 500, 344, 482, 175].
inequality [218, 31, 435, 393, 353, 313, 17].
Infectious [586]. Inference
[107, 530, 441, 461, 172, 397, 565]. Infinite
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[399, 139, 444, 242, 211, 131, 96, 346, 106, 68].
infinite-dimensional [242]. infinitely
[128, 100, 302, 254]. information
[523, 469, 423, 140, 117]. inhomogeneous
[322, 458, 184, 480, 156, 577, 336, 388].
initial [18]. initialization [280]. input
[369]. inputs [561]. instrumental [377].
integral [578, 549, 236]. Integrals
[253, 218, 20]. Integrated
[406, 462, 37, 370]. Integration [257, 570].
Interacting [81, 605, 311, 562, 525].
interaction [217, 139, 519]. interactions
[596]. interlacings [231]. Intermediate
[489, 561, 575]. interpretation [87, 14].
intertwinings [477]. intervals [182, 109].
invariance [198, 511]. Invariant
[525, 563, 600, 439, 539, 68, 422]. inverse
[282, 527, 481, 216, 228, 304]. irregular [14].
isomorphism [440]. isotonic [45, 362]. Itô
[610]. iterated [99, 278, 71, 144]. iterates
[74]. Iterative [362]. IX [212].

Jagers [433]. joint [187]. jump
[563, 462, 539, 411, 388, 584, 89].
jump-diffusion [563]. jumps
[542, 331, 424, 549, 541].

K.P.P. [10]. Kac [77, 120]. Kantorovich
[274, 511]. Kawasaki [7]. Kellerer [266].
Kernel
[82, 355, 16, 262, 95, 350, 442, 71, 546, 593].
Kernel-based [82]. kernels [339, 491].
Kesten [504]. killed [341]. kind [234].
kinetic [366]. kit [524]. KMT [13].
Kolmogorov [594, 577]. Komlos [19].
KPZ [254]. Kriging [472]. Krylov [610].
Kummer [527].

Lacunar [240]. Lacunary [276]. LAMN
[468]. Lancaster [506]. Langevin [346].
Laplace [555, 27, 485, 10]. Laplacians [465].
Large [21, 281, 520, 494, 101, 247, 22, 103,
510, 229, 179, 446, 97, 378, 32, 26, 31, 557,
241, 23, 486, 526, 545, 284, 127, 325, 371].

laser [119]. Lasso [313, 393, 416]. last [220].
late [258]. Latent [566]. lattice [519]. Law
[557, 21, 378, 516, 23, 466, 486, 71, 103, 440,
127]. laws [128, 320, 99, 330, 370]. lead
[210]. learning [523, 574, 612]. least [397].
least-squares [397]. Lemma [263, 38].
length [559, 564]. lengths [414]. Lepski
[296]. letters [202]. level [292, 209, 251].
level-exceedance [251]. Lévy
[599, 524, 556, 553, 572, 320, 456, 468, 145,
248, 181, 146, 282, 321, 278, 595, 15, 167,
409, 255, 319, 467]. Lévy-Driven [181, 248].
Lévy-Type [409]. Lieb [218]. Lifetime
[144]. lifetimes [484]. likelihood
[376, 201, 405, 480, 33, 463, 543]. Limit
[571, 342, 44, 102, 72, 564, 493, 424, 251, 418,
218, 170, 465, 288, 35, 183, 43, 272, 114, 365,
346, 225, 221, 223, 433, 273, 426, 23, 176, 22,
286, 415, 518, 89, 212, 179, 467]. limites
[35, 183]. limiting [370]. Lindeberg
[170, 3]. lineages [486]. Linear
[191, 86, 72, 83, 501, 612, 491, 76, 106, 168,
171, 216, 228, 584, 198, 304, 401].
linear-quadratic [76, 106, 168]. links [554].
Lions [531]. Lipschitz
[205, 163, 600, 533, 436]. LISDLG [92]. LM
[544]. Local [553, 361, 295, 233, 354, 282,
240, 212, 333, 249, 340, 264, 348, 344, 50].
localized [448]. locally [159, 12, 495].
Location [514]. log [450, 124, 254, 175].
log-concavity [124]. log-infinitely [254].
log-Sobolev [450, 175]. logarithm [99, 71].
Logarithmic [184, 16, 516, 387]. logistic
[416]. lois [320]. Long
[605, 60, 111, 552, 323, 300, 56, 191, 59].
long-memory [59]. long-range [300, 191].
Long-time [605, 111, 552]. Loop [24].
Loop-Erased [24]. loss [182]. Lotka [585].
Lower [24, 284]. LSI [519]. Lundberg [148].
Lundberg-type [148]. Lyapunov [77].

M [130, 578, 571, 130, 66]. M-solutions
[578]. M/G/1 [66]. M/M/ [130].
Macroscopic [153]. Major [19].
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management [427]. Manifold [261].
Manifolds [454, 329]. manpower [427].
many [118]. maps [455]. Marc [230].
marginal [232, 543]. market [542].
Markov [346, 383, 376, 391, 90, 355, 378,
427, 6, 164, 342, 187, 458, 435, 497, 9, 184,
74, 480, 579, 141, 365, 33, 485, 354, 202, 432,
411, 48, 347, 486, 506, 17, 584, 89, 395, 229,
604, 422, 341, 28]. Markovian [26, 311, 429].
Martingale [576, 567, 138]. martingales
[35, 183, 233, 498, 166]. mass [371]. Match’
[5]. Matchings [205]. matrices [379, 49].
Matrix [566, 412, 368]. maximal [284, 325].
Maximization [558]. maximizer [274].
Maximum [480, 376, 29, 70, 206]. Maxwell
[87]. McKay [504]. MCMC [93]. mean
[361, 217, 312, 405, 542, 403, 358, 584, 543,
604, 521]. mean-field [584, 521].
mean-reverting [542, 358]. mean-variance
[403]. meander [389]. Means
[329, 280, 381]. measurable [154]. measure
[222, 597, 583, 510, 422, 255, 236, 251, 175].
measure-valued [583, 251]. measurement
[334, 50, 51, 190]. measurements [569].
Measures [610, 64, 308, 525, 113, 169, 273,
522, 4, 22, 85, 68, 254, 500, 482].
mechanism [411]. mechanisms [584].
media [188, 8]. mediated [582]. Meeting
[293]. membrane [571]. memory
[187, 323, 491, 59, 564, 60]. Metastable
[181]. method [182, 295, 138, 555, 27, 569,
460, 332, 228, 63, 3, 417, 341]. methods
[111, 354, 298, 369]. metric [540, 290, 609].
Metropolis [299]. Microbial [582].
Minimal [410]. Minimax
[20, 434, 178, 34, 322, 303]. Minimaxity
[82]. Minimizer [224]. minimizing [114].
Minimum [161]. Minkowski [297].
mismatch [169]. misspecified [250].
mixed [172, 162, 302]. Mixing [302, 55, 3].
Mixture [587, 227, 201, 412, 12, 393, 33,
252, 239, 313, 199, 108, 2]. mixtures
[330, 315, 150]. Möbius [490]. Mode
[84, 433, 71]. Model

[41, 67, 324, 122, 204, 240, 566, 373, 391, 535,
399, 49, 550, 407, 476, 334, 110, 579, 423,
302, 221, 426, 377, 416, 98, 171, 190, 252,
239, 448, 554, 316, 430, 328, 60, 502, 179].
modeling [471]. Modelling [573]. Models
[90, 509, 587, 586, 376, 201, 544, 427, 412,
570, 447, 356, 407, 12, 542, 393, 480, 172,
306, 581, 583, 313, 265, 199, 2, 532].
Moderate [151, 78, 414, 335, 316, 88, 209,
244, 203, 438, 591]. Modified [387, 66, 450].
modulated [241]. modules [235]. Moebius
[482]. Moment [450, 308]. moments
[446, 288, 79, 350, 287, 269, 19]. Monge
[274]. monotone [425, 310]. monotonicity
[111, 490]. Mons [259]. Monte
[161, 469, 431, 354]. Monte-Carlo [469].
Motion [276, 295, 520, 309, 392, 162, 464,
439, 336, 411, 321, 483, 398, 278, 144, 264,
529, 370, 193]. motions [553, 129, 477, 126].
mouvement [321]. moves [469]. moving
[302, 23, 493]. MRW [379]. Multi
[8, 586, 573, 243, 420, 413, 271, 467].
multi-dimensional [467]. multi-factor
[271]. Multi-Patch [586]. Multi-scaled [8].
Multi-Tone [243]. Multi-Type
[573, 420, 413]. multiclass [505].
Multidimensional
[176, 415, 19, 331, 206, 193]. Multifractal
[72, 240, 254]. Multifractional
[290, 295, 501, 464, 287]. multilevel [380].
multinomial [526, 545, 575]. multiple
[348, 271, 440]. Multiplicative [485].
Multiscale [346]. multistable [464, 287].
multitype [258]. Multivariate
[253, 345, 309, 343, 393, 292, 302, 397, 71, 593].
mutations [535]. Mycelial [573].

Nagata [540, 609]. natural [353, 514].
Nearest [131, 505]. Necessary [312].
Negative [404, 524, 356, 290]. neighbor
[131, 505]. nested [471]. Network
[573, 110, 203]. networked [270]. networks
[592]. Neumann [512]. neural [203].
Newman [419]. NN [540, 609]. noise
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[551, 242, 537, 480, 133, 101, 474, 273, 181,
388, 595, 58]. noising [499]. noisy [368].
Non [90, 429, 589, 416, 518, 376, 153, 378,
163, 26, 292, 491, 597, 139, 336, 408, 122,
569, 267, 216, 239, 584, 382, 189, 502, 344].
non-adaptative [569]. Non-asymptotic
[589, 416, 597, 267]. Non-binary [429, 569].
Non-central [518]. non-compact [292].
non-Gaussian [382]. non-homogeneous
[376]. non-linear [491, 584]. non-Lipschitz
[163]. non-local [344]. non-Markovian
[26, 429]. non-parametric [336, 408].
non-randomly [502]. non-reversible [139].
non-uniqueness [153]. nonasymptotic
[142]. nonlinear [428, 101, 14, 126].
Nonparametric [322, 375, 348, 283, 355,
462, 489, 34, 246, 199, 502, 449]. nonregular
[114]. norm [530]. Normal
[611, 253, 282, 363]. Normality
[50, 240, 337, 282, 285, 2]. normalized
[281, 492, 438]. note
[437, 402, 509, 88, 5, 256]. Number
[187, 152, 33, 381, 202]. numbers
[378, 557, 23, 486, 103, 127]. Numerical
[593, 46]. numériques [46].

objective [495, 472]. observation [168].
observations [250]. observed [463, 246].
obstacle [512]. occupation [222].
occurrences [202]. occurring [608]. œuvre
[319]. One [537, 576, 42, 61, 402, 600, 154,
352, 102, 246, 529, 500]. One-Dimensional
[42, 402, 154, 352, 246, 529]. one-sided
[600, 500]. One-step [537]. onto [375].
Operator [367, 74, 481]. operators
[77, 132, 180]. Optimal
[563, 16, 473, 472, 531, 153, 503, 572, 455,
497, 481, 213, 85, 196, 51]. Optimality
[224, 196]. Optimisation [85].
optimization [403]. option [138].
Optional [359]. Options [61]. oracle
[393, 416, 313]. order
[123, 305, 116, 31, 187, 350, 603, 335, 192, 269].
ordering [476]. orderings [404]. orders

[588]. orientations [207]. Ornstein [143].
orthant [459]. orthant-based [459].
Orthogonal [377, 506]. outliers [530].
overfitting [593]. overlap [107]. overshoot
[167].

painting [44]. paires [231]. pairs [231].
parabolic [159, 111, 512]. parameter
[107, 391, 201, 538, 323, 37, 39]. parameters
[470, 468, 476, 394, 110, 269]. paramétre
[39]. Parametric [172, 538, 336, 408].
parametrix [460]. Pareto [351]. partial
[428, 225, 168, 554, 13]. Partially [401, 481].
Particle [77, 272, 525, 560, 68, 179].
Particles [444, 49, 81, 521]. Partition [314].
Partition-based [314]. parts [570].
passage [524, 220, 96, 284, 328]. Patch
[586]. patched [437]. path [217, 6, 414, 580].
paths [263, 278, 386, 245, 212]. pathspaces
[81]. patterns [318]. Paul [320, 321, 319].
PCA [487]. PDE [123, 159, 264]. PDEs
[512]. peacocks [345, 301]. Peccati [496].
penalisation [212]. Penalisations
[193, 236]. Penalization [296, 530].
Penalized [246, 216, 458, 356, 239, 593].
penalty [252]. Penultimate [390, 62, 79].
percolation [220, 548, 96, 247, 284, 328].
perfect [509]. performance [593].
periodic [159, 119, 426, 105]. periodically
[447]. periodicities [47]. Periods [586].
permutation [279]. Perron [492].
Persistence [585]. perspectives [559].
perturbation [294, 76, 106, 584].
perturbations [30, 366]. Perturbed
[432, 515, 63]. pessimistic [303]. phase [64].
pick [396]. pick-freeze [396]. Piecewise
[346, 355, 497, 411, 604].
piecewise-deterministic [355]. plane [360].
Plug [292, 192]. Plug-in [292, 192]. poids
[35, 183]. Poincaré [402, 353, 175]. point
[461, 375, 308, 594, 114, 95, 318, 176, 547, 417].
Points [226]. Pointwise [87, 40, 156].
Poisson [385, 446, 30, 375, 434, 130, 356,
407, 606, 277, 510, 421, 547, 373, 1].
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pollution [109]. Pólya [65]. polymer [220].
Polynomial [289, 150, 333, 361, 323].
polynomials [377, 506]. population
[394, 442, 279, 179, 371, 161]. populations
[583]. portfolio [403]. positive [452].
Positivity [73, 345, 588]. Posterior [408].
potential [520, 311]. Potentials [141].
pour [35, 183, 17, 46]. Power
[440, 200, 146, 150, 382]. Power-law [440].
powers [57]. précis [120]. precise [120, 27].
prediction [579, 191]. predictors [554].
Preface [134, 230, 53]. presence [582].
presenting [59]. Preservation [124]. price
[137]. Prices [61]. Pricing [140, 138].
Primitive [567]. principle
[97, 168, 415, 198, 511, 591]. principles
[113]. prior [499, 554]. Probabilistic
[570, 159, 552, 594, 14, 512, 64].
probabilités [320, 46]. probabilities
[155, 507, 327, 506, 526, 545, 46, 440].
probabilitistic [87]. Probability
[606, 157, 320, 79, 169, 360, 472, 269].
probability-weighted [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].
procedure [93]. Process
[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].
Processes
[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].
product [225, 4, 68, 500]. Products [253].
progressively [359]. Projections [226].
proof [266]. propagation [8]. Properties
[374, 84, 83, 270, 146, 406, 265, 60].

Property [240, 468, 310]. protection [349].
provenant [231]. proximal [177].
Proximity [38]. proxy [503]. pseudo [47].
pseudo-periodicities [47]. put [118].

quadrant [439]. quadratic
[531, 182, 218, 32, 76, 106, 168, 481, 98, 493].
Qualitative [441, 75]. quantification [477].
Quantifying [543]. Quantile [333].
quantiles [514]. Quantitative [217, 384].
quantities [493]. quantization [169, 213].
quantizers [196]. quantum [559, 204].
Quasi [435, 529, 281, 562, 560, 601].
quasi-arithmetically [281].
Quasi-ergodicity [435, 601].
Quasi-stationarity [529].
quasi-stationary [562, 560]. quasilinear
[512]. quelques [46]. quenched [88].
Queue [66, 130, 561].

Rademacher [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]. Ranked [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]. RCLL [135].
Rearrangement [374, 576].
rearrangements [145]. recovery [478].
rectangle [247]. recuites [120]. recurrent
[405, 508, 289]. récursifs [46]. Recursive
[343, 355, 470, 46]. Reducing [596].
reduction [208, 401]. Redundancy [528].
referral [532]. refinement [438]. Reflected
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[372, 135, 445, 349, 451, 439, 603, 541].
reflections [331]. regime
[187, 57, 33, 86, 265]. regime-switching
[265]. regression
[322, 41, 67, 375, 434, 296, 343, 393, 45, 109,
125, 324, 350, 362, 313, 546, 448, 189, 502].
regular [361, 118]. Regularity
[548, 340, 522, 580, 500]. regularization
[228]. regulator [76, 106, 168]. reinforced
[562]. related [584, 493, 335]. relativistic
[385]. relevant [423]. Reliability
[26, 9, 110]. Reliable [579]. renewal [308].
Renormalization [92]. renormalized
[529]. Rényi [23, 103]. repair [26].
repair-times [26]. Repeated [253].
Replicant [80]. representation [186, 570].
representations [492, 598, 595]. repulsion
[49]. repulsive [596]. Rescaled [513].
residuals [479]. respect [476]. responses
[554]. Restricted [66, 238]. restrictions
[534]. result [298]. résultats [120]. Results
[602, 20, 142, 120, 101, 381, 180, 19].
reversible [139]. reverting [542, 358].
revisited [49, 419, 112]. Ripley [318]. Risk
[228, 317, 108, 459, 292, 332]. risks [405].
Robust [587, 530]. Robustness [441].
Rosenblatt [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]. Schedule [66]. Schémas
[39, 39]. scheme [163, 600, 428, 149].
schemes [473, 52, 213]. School [259].
Schrödinger [77, 101, 474]. sde [468, 510].
SDEs [163, 600, 595, 467]. search
[186, 469, 222]. seasonal [59]. second
[123, 603, 269]. Seeking [423]. segment
[461, 414]. Segmentation [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-interacting
[605]. self-normalized [281, 438].
self-similarity [553]. Self-stabilizing [273].
Semi [538, 427, 231, 166, 9, 202].
semi-bounded [166]. Semi-group [231].
semi-groupes [231]. semi-Markov
[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]. Sequential
[568, 392, 471]. Series [240, 97, 191, 595].
Server [66]. Set [534, 13, 543]. set-indexed
[13]. sets [292, 360, 547]. setting [292].
setup [348]. sewing [263]. Shannon [475].
Shao [206]. shape [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]. Shrinkage
[271, 233, 245]. Sided [444, 571, 600, 500].
signal [119, 245]. signals [461]. similarity
[553]. simple [84, 270, 344]. simulate [154].
Simulation [248, 509, 491, 352, 52, 369, 400].
simultaneously [608]. Sinai [88]. singular
[424]. singularity [104]. situation [149].
size [442]. size-structured [442]. skew
[483]. skewed [390]. Slope [448]. slowly
[105]. Small
[446, 155, 366, 456, 306, 273, 181, 18, 15].
small-noise [273]. smooth [29, 70].
smoothed [176]. smoothers [343].
Smoothness [299, 326]. Snell [61]. Sobol
[476, 337, 396]. Sobolev
[450, 16, 40, 184, 387, 580, 175]. soft [560].
Sojourn [275]. solution [551, 18].
Solutions
[436, 567, 352, 87, 578, 121, 158, 541]. Some
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[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]. Specht [235]. Spectral
[412, 7, 402, 25, 228]. spectrally [524].
spectrum [379]. speeds [384]. sphere
[421]. spheres [260, 482]. spider [256]. spin
[68]. Splitting [607, 380, 428, 359, 400].
Spontaneous [219]. Spring [259]. Squared
[531]. squares [397]. Stability
[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]. stationarity
[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].
Stochastic [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].
Student [363]. Studentized [244]. studies
[9, 109]. study [559, 11, 252]. sub [503].
sub-Gaussianity [503]. subfiltrations
[137]. subgraph [407]. submatrix [368].

subsampling [457]. sufficient [312, 401].
sum [491, 13]. summation [124]. sums
[225, 223, 415]. supercritical [548, 433].
Superexponential [599]. Superposition
[72]. supersolutions [410]. supOU [302].
Supplement [230]. support [101].
suprema [141]. sure
[288, 495, 225, 340, 23, 245]. surrogate [471].
Survey [115, 364, 473, 415]. Survival [327].
Swendsen [11]. Switched [585]. switching
[376, 90, 57, 86, 265]. switching-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].

Tail [364, 188, 279, 459, 561, 160]. tailed
[553, 308]. tails [70, 342]. Talagrand [4].
tamed [600]. tandem [561]. Taylor [262].
Tempered [464]. template [227]. temps
[183]. terminal [405, 424, 121, 158]. test
[201, 425, 45, 56, 33, 479, 488]. Testing
[12, 568, 318, 392, 489, 34, 569, 481, 348].
Tests [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].
Théorémes [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].
Tightness [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-dependent [536].
Time-homogeneous [232].
time-inhomogeneous [458, 577, 336].
times [385, 26, 214, 590, 264, 89, 608, 596].
tomography [204]. Tone [243]. tools [47].
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total [345, 588, 371]. Totally [463].
tractable [569]. traffic [221]. trajectories
[601]. transfer [74, 415]. transform [165].
transformations [425]. transforms
[485, 278]. Transient [207, 508]. transition
[355, 64, 192]. transitions [6]. transport
[274, 455]. transversal [153]. travelling
[126]. tree [469, 457, 395, 255]. trees
[517, 420, 186, 222, 173, 371]. trials [277].
triangular [286]. truncated [285]. Tudor
[496]. Tusnady [19]. Tutte [439]. Two
[24, 483, 444, 571, 425, 151, 559, 557, 73, 337,
277, 135, 112, 284]. two-dimensional
[557, 284]. Two-Sided [444, 571]. Type
[66, 409, 573, 418, 218, 420, 413, 120, 577, 578,
290, 244, 112, 7, 438, 430, 148, 127, 251, 496].
type-II [578].

Uhlenbeck [143]. Unbiased [431, 332, 185].
unbounded [570, 564]. undershoot [167].
Uniform [458, 350, 560, 519, 333, 572, 389].
uniformly [605]. unifying [236].
Uniqueness [68, 153, 329, 273, 175]. Unit
[559]. unitary [49]. Universal
[540, 609, 196]. universally [297].
unknown [481, 58]. unrestricted [7].
Upper [325, 437]. upper-patched [437].
urn [516]. Using [117, 339, 600, 109, 326,
350, 595, 448, 269, 401].

V [448]. V-Fold [448]. Vacations [66].
vaccine [277]. Validation [452]. value
[453, 459, 176]. value-at-risk [459]. valued
[598, 498, 301, 583, 251]. values
[95, 36, 369]. vanishing [612]. Variable
[546, 357, 368, 564]. Variables
[78, 503, 281, 116, 425, 142, 381, 223, 377, 23,
103, 286, 369, 127, 400]. variance
[503, 205, 100, 161, 94, 272, 403, 58].
Variances [38]. variant [17]. variante [17].
variate [138]. variation [572, 382].
variations [146]. variogram [538]. vector
[122]. vectorial [35, 183]. vectorielles
[35, 183]. vectors [351, 19]. version [93, 19].

versus [296]. Very [517, 258]. VI [193]. via
[237, 435, 143, 263, 161, 555, 87, 580, 386, 13,
543]. vibrometry [119]. view [552, 594].
virus [582]. Viscosity [567]. VLMC [173].
volatility [570, 468, 138, 302]. Volterra
[585, 578, 549]. votes [36].

Wald [487]. Walk
[24, 391, 445, 88, 102, 206, 275, 207]. walks
[571, 562, 494, 222, 256, 293, 508, 590].
Wang [11]. warped [296]. Wasserstein
[531, 574, 455, 597]. Watson
[517, 305, 420, 492, 335, 395]. wave
[551, 73, 8, 474]. Wavelet
[551, 323, 309, 240, 326, 499, 502]. wavelets
[104]. waves [126]. Weak [378, 215, 581].
Weakly [598, 100, 286, 449]. Weibull [107].
Weighted [397, 402, 513, 79, 381, 113, 489,
511, 269, 35, 183]. Weiss [316].
Wellposedness [603]. Where [210]. which
[381, 564]. white [551, 474, 388]. Wiener
[367, 236]. without [201]. Wong [132].
word [202, 1]. work [319]. Wright [195].

Yor [230]. Young [218, 22].

Zakai [132]. zero [122, 382]. Zipf [516].
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[92] Endre Iglói. Renormalization group of
and convergence to the LISDLG pro-
cess. ESAIM: Probability and Statis-
tics, 8(??):102–??, August 2004. CO-
DEN ???? ISSN 1292-8100 (print),
1262-3318 (electronic).



REFERENCES 23

Kuhn:2004:CSA

[93] Estelle Kuhn and Marc Lavielle. Cou-
pling a stochastic approximation ver-
sion of EM with an MCMC procedure.
ESAIM: Probability and Statistics, 8
(??):115–??, August 2004. CODEN ????
ISSN 1292-8100 (print), 1262-3318 (elec-
tronic).

Doukhan:2004:ADV

[94] Paul Doukhan and José R. León.
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ESAIM: Probability and Statistics, 12
(??):258–??, April 2008. CODEN ????
ISSN 1292-8100 (print), 1262-3318 (elec-
tronic).

Menneteau:2008:MLT

[176] Ludovic Menneteau. Multidimen-
sional limit theorems for smoothed ex-
treme value estimates of point processes
boundaries. ESAIM: Probability and
Statistics, 12(??):273–??, April 2008.
CODEN ???? ISSN 1292-8100 (print),
1262-3318 (electronic).

Chretien:2008:EAT
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proximation of Lévy-driven stochastic
differential equations. ESAIM: Proba-
bility and Statistics, 15(??):233–??, ????
2011. CODEN ???? ISSN 1292-8100
(print), 1262-3318 (electronic).

Coiffard:2011:RFG

[249] Claire Coiffard. Random fractals gener-
ated by a local Gaussian process indexed
by a class of functions. ESAIM: Proba-
bility and Statistics, 15(??):249–??, ????
2011. CODEN ???? ISSN 1292-8100
(print), 1262-3318 (electronic).

Uchida:2011:EME

[250] Masayuki Uchida and Nakahiro Yoshida.
Estimation for misspecified ergodic dif-
fusion processes from discrete observa-
tions. ESAIM: Probability and Statis-
tics, 15(??):270–??, ???? 2011. CODEN
???? ISSN 1292-8100 (print), 1262-3318
(electronic).

Yurachkivsky:2011:LTM

[251] Andriy Yurachkivsky. Limit theorems
for measure-valued processes of the
level-exceedance type. ESAIM: Proba-
bility and Statistics, 15(??):291–??, ????
2011. CODEN ???? ISSN 1292-8100
(print), 1262-3318 (electronic).



REFERENCES 39

Maugis:2011:DDP

[252] Cathy Maugis and Bertrand Michel.
Data-driven penalty calibration: A case
study for Gaussian mixture model selec-
tion. ESAIM: Probability and Statistics,
15(??):320–??, ???? 2011. CODEN ????
ISSN 1292-8100 (print), 1262-3318 (elec-
tronic).

Withers:2011:ERI

[253] Christopher S. Withers and Saralees
Nadarajah. Expansions for repeated in-
tegrals of products with applications to
the multivariate normal. ESAIM: Proba-
bility and Statistics, 15(??):340–??, ????
2011. CODEN ???? ISSN 1292-8100
(print), 1262-3318 (electronic).

Rhodes:2011:KFL
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le mouvement brownien. (French) [Paul
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Stéphan Clémençon. Tail index esti-
mation based on survey data. ESAIM:
Probability and Statistics, 19(??):28–??,
???? 2015. CODEN ???? ISSN 1292-
8100 (print), 1262-3318 (electronic).

Fort:2015:CLT

[365] Gersende Fort. Central limit theorems
for stochastic approximation with con-
trolled Markov chain dynamics. ESAIM:
Probability and Statistics, 19(??):60–??,
???? 2015. CODEN ???? ISSN 1292-
8100 (print), 1262-3318 (electronic).

Marquez-Carreras:2015:SSP

[366] David Márquez-Carreras. Small stochas-
tic perturbations in a general fractional
kinetic equation. ESAIM: Probability
and Statistics, 19(??):81–??, ???? 2015.
CODEN ???? ISSN 1292-8100 (print),
1262-3318 (electronic).

Barczy:2015:OSW

[367] Mátyás Barczy, Peter Kern, and Vin-
cent Krause. Operator scaled Wiener
bridges. ESAIM: Probability and Statis-
tics, 19(??):100–??, ???? 2015. CODEN
???? ISSN 1292-8100 (print), 1262-3318
(electronic).

Butucea:2015:SVS

[368] Cristina Butucea, Yuri I. Ingster, and
Irina A. Suslina. Sharp variable selec-
tion of a sparse submatrix in a high-
dimensional noisy matrix. ESAIM:
Probability and Statistics, 19(??):115–??,
???? 2015. CODEN ???? ISSN 1292-
8100 (print), 1262-3318 (electronic).



REFERENCES 51

Ourbih-Tari:2015:CMS

[369] Megdouda Ourbih-Tari and Sofia Gue-
bli. A comparison of methods for se-
lecting values of simulation input vari-
ables. ESAIM: Probability and Statis-
tics, 19(??):135–??, ???? 2015. CODEN
???? ISSN 1292-8100 (print), 1262-3318
(electronic).

Profeta:2015:SLL

[370] Christophe Profeta. Some limiting laws
associated with the integrated Brownian
motion. ESAIM: Probability and Statis-
tics, 19(??):148–??, ???? 2015. CODEN
???? ISSN 1292-8100 (print), 1262-3318
(electronic).

Vi:2015:HTM

[371] Le Vi and Etienne Pardoux. Height and
the total mass of the forest of genealogi-
cal trees of a large population with gen-
eral competition. ESAIM: Probability
and Statistics, 19(??):172–??, ???? 2015.
CODEN ???? ISSN 1292-8100 (print),
1262-3318 (electronic).

Karouf:2015:RBD

[372] Monia Karouf. Reflected BSDE’s with
discontinuous barrier and time delayed
generators. ESAIM: Probability and
Statistics, 19(??):194–??, ???? 2015.
CODEN ???? ISSN 1292-8100 (print),
1262-3318 (electronic).

Sart:2015:MSP

[373] Mathieu Sart. Model selection for Pois-
son processes with covariates. ESAIM:
Probability and Statistics, 19(??):204–??,
???? 2015. CODEN ???? ISSN 1292-
8100 (print), 1262-3318 (electronic).

Hirsch:2015:APC

[374] Christian Hirsch, Gerd Gaiselmann, and
Volker Schmidt. Asymptotic properties
of collective-rearrangement algorithms.
ESAIM: Probability and Statistics, 19
(??):236–??, ???? 2015. CODEN ????
ISSN 1292-8100 (print), 1262-3318 (elec-
tronic).

Cadre:2015:NRE
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and Mathias Rousset. Analysis of adap-
tive multilevel splitting algorithms in
an idealized case. ESAIM: Probability
and Statistics, 19(??):361–??, ???? 2015.
CODEN ???? ISSN 1292-8100 (print),
1262-3318 (electronic).

Giuliano:2015:ARW

[381] Rita Giuliano and Claudio Macci.
Asymptotic results for weighted means
of random variables which converge to a
Dickman distribution, and some number
theoretical applications. ESAIM: Proba-
bility and Statistics, 19(??):395–??, ????
2015. CODEN ???? ISSN 1292-8100
(print), 1262-3318 (electronic).

Russo:2015:GNG

[382] Francesco Russo and Frederi Viens.
Gaussian and non-Gaussian processes of
zero power variation. ESAIM: Proba-
bility and Statistics, 19(??):414–??, ????
2015. CODEN ???? ISSN 1292-8100
(print), 1262-3318 (electronic).

Adamczak:2015:ECI

[383] Rados law Adamczak and Witold Bed-
norz. Exponential concentration in-
equalities for additive functionals of
Markov chains. ESAIM: Probability and

Statistics, 19(??):440–??, ???? 2015.
CODEN ???? ISSN 1292-8100 (print),
1262-3318 (electronic).

Bouguet:2015:QSC

[384] Florian Bouguet. Quantitative speeds of
convergence for exposure to food con-
taminants. ESAIM: Probability and
Statistics, 19(??):482–??, ???? 2015.
CODEN ???? ISSN 1292-8100 (print),
1262-3318 (electronic).

Angst:2015:PBR

[385] Jürgen Angst. Poisson boundary of a rel-
ativistic diffusion in curved space-times:
an example. ESAIM: Probability and
Statistics, 19(??):502–??, ???? 2015.
CODEN ???? ISSN 1292-8100 (print),
1262-3318 (electronic).

Marie:2015:SRP

[386] Nicolas Marie. Sensitivities via rough
paths. ESAIM: Probability and Statis-
tics, 19(??):515–??, ???? 2015. CODEN
???? ISSN 1292-8100 (print), 1262-3318
(electronic).

Fathi:2015:MLS

[387] Max Fathi. Modified logarithmic
Sobolev inequalities for canonical en-
sembles. ESAIM: Probability and Statis-
tics, 19(??):544–??, ???? 2015. CODEN
???? ISSN 1292-8100 (print), 1262-3318
(electronic).

Mariucci:2015:AEI

[388] Ester Mariucci. Asymptotic equivalence
for inhomogeneous jump diffusion pro-
cesses and white noise. ESAIM: Proba-
bility and Statistics, 19(??):560–??, ????
2015. CODEN ???? ISSN 1292-8100
(print), 1262-3318 (electronic).



REFERENCES 53

Rosenbaum:2015:SEF

[389] Mathieu Rosenbaum and Marc Yor.
Some explicit formulas for the Brow-
nian bridge, Brownian meander and
Bessel process under uniform sampling.
ESAIM: Probability and Statistics, 19
(??):578–??, ???? 2015. CODEN ????
ISSN 1292-8100 (print), 1262-3318 (elec-
tronic).

Boutsikas:2015:PGA

[390] Michael V. Boutsikas. Penultimate
gamma approximation in the CLT for
skewed distributions. ESAIM: Proba-
bility and Statistics, 19(??):590–??, ????
2015. CODEN ???? ISSN 1292-8100
(print), 1262-3318 (electronic).

Andreoletti:2015:HMM

[391] Pierre Andreoletti, Dasha Loukianova,
and Catherine Matias. Hidden Markov
model for parameter estimation of a ran-
dom walk in a Markov environment.
ESAIM: Probability and Statistics, 19
(??):605–??, ???? 2015. CODEN ????
ISSN 1292-8100 (print), 1262-3318 (elec-
tronic).

Ekstrom:2015:BST

[392] Erik Ekström and Juozas Vaicenavicius.
Bayesian sequential testing of the drift of
a Brownian motion. ESAIM: Probability
and Statistics, 19(??):626–??, ???? 2015.
CODEN ???? ISSN 1292-8100 (print),
1262-3318 (electronic).

Devijver:2015:OIL

[393] Emilie Devijver. An `1-oracle inequality
for the Lasso in multivariate finite mix-
ture of multivariate Gaussian regression
models. ESAIM: Probability and Statis-
tics, 19(??):649–??, ???? 2015. CODEN

???? ISSN 1292-8100 (print), 1262-3318
(electronic).

Delattre:2015:EPP

[394] Maud Delattre, Valentine Genon-
Catalot, and Adeline Samson. Es-
timation of population parameters in
stochastic differential equations with
random effects in the diffusion coeffi-
cient. ESAIM: Probability and Statis-
tics, 19(??):671–??, ???? 2015. CODEN
???? ISSN 1292-8100 (print), 1262-3318
(electronic).

Penda:2015:DIB

[395] S. Valère Bitseki Penda. Deviation in-
equalities for bifurcating Markov chains
on Galton–Watson tree. ESAIM: Proba-
bility and Statistics, 19(??):689–??, ????
2015. CODEN ???? ISSN 1292-8100
(print), 1262-3318 (electronic).

deCastro:2015:RPF

[396] Yohann de Castro and Alexandre Janon.
Randomized pick-freeze for sparse Sobol
indices estimation in high dimension.
ESAIM: Probability and Statistics, 19
(??):725–??, ???? 2015. CODEN ????
ISSN 1292-8100 (print), 1262-3318 (elec-
tronic).

Mazo:2015:WLS

[397] Gildas Mazo, Stéphane Girard, and Flo-
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Guilherme Ost. Stability, convergence
to equilibrium and simulation of non-
linear Hawkes processes with memory
kernels given by the sum of Erlang ker-
nels. ESAIM: Probability and Statistics,
23(??):770–??, ???? 2019. CODEN ????
ISSN 1292-8100 (print), 1262-3318 (elec-
tronic).

Cerf:2019:GWB
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and applications to control problems.
ESAIM: Probability and Statistics, 24
(??):454–??, ???? 2020. CODEN ????
ISSN 1292-8100 (print), 1262-3318 (elec-
tronic).

Fredes:2020:IMI

[525] Luis Fredes and Jean-François Marckert.
Invariant measures of interacting parti-
cle systems: Algebraic aspects. ESAIM:
Probability and Statistics, 24(??):526–??,
???? 2020. CODEN ???? ISSN 1292-
8100 (print), 1262-3318 (electronic).

Mirakhmedov:2020:PLD

[526] Sherzod M. Mirakhmedov. The proba-
bilities of large deviations for a certain
class of statistics associated with multi-
nomial distribution. ESAIM: Probability
and Statistics, 24(??):581–??, ???? 2020.
CODEN ???? ISSN 1292-8100 (print),
1262-3318 (electronic). See correction
[545].

Konzou:2020:ASE

[527] Essomanda Konzou and Angelo Efoevi
Koudou. About the Stein equation for
the generalized inverse Gaussian and
Kummer distributions. ESAIM: Proba-
bility and Statistics, 24(??):607–??, ????
2020. CODEN ???? ISSN 1292-8100
(print), 1262-3318 (electronic).

DeBortoli:2020:RGR

[528] Valentin De Bortoli, Agnès Desolneux,
Bruno Galerne, and Arthur Leclaire. Re-
dundancy in Gaussian random fields.

ESAIM: Probability and Statistics, 24
(??):627–??, ???? 2020. CODEN ????
ISSN 1292-8100 (print), 1262-3318 (elec-
tronic).

Ocafrain:2020:QSO

[529] William Ocafrain. Quasi-stationarity for
one-dimensional renormalized Brownian
motion. ESAIM: Probability and Statis-
tics, 24(??):661–??, ???? 2020. CODEN
???? ISSN 1292-8100 (print), 1262-3318
(electronic).

Beyhum:2020:IRO

[530] Jad Beyhum. Inference robust to out-
liers with `1-norm penalization. ESAIM:
Probability and Statistics, 24(??):688–??,
???? 2020. CODEN ???? ISSN 1292-
8100 (print), 1262-3318 (electronic).

Alfonsi:2020:SQW
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