#H-“ 3
F1SEVIER

EDITOR:
M.E. VARES

ASSOCIATE EDITORS:

i ALEXANDER
E.©. ANDJEL

T. BODIMNEAL
P DEL MORAL
F DELBAEN

F. DEN HOLLANDER
B DOUKHAN

A DURRETT

D, FILIPOVIC
M. FREIDLIN
H, KAEPI

[ KRAMKOWY
J. MA

S MELEARD
T MIKDSGH

L. MYTNIK

V. PEREZ-ABRREU
B PROTTER

J QUASTEL
AF BAMIREZ
E. SAADA

M. SANS-SOLE
M SERENSEN
D TALAY

R. TRHIBE

PAST EDNTORS:

J. KEILSON
AND N.U. FRABHU
[1973=1979)
NILL PRABHLU
'T']BEI 1964)
C.C. HEYDE
[1884—19B9)
F JAGERS
[19E8-1880)
A.J. ADLER
(1983—1956)
Jd.JACOD
[1956-2000)
Q. ZEITOUNI
(2000—2002)
F PROTTER
{RO0R2-2006)

Vialume 117

Izzue 7 July 2007 ISSN (7304.4149

stochastic
processes
and their
applications

an official journal of the Bernoulli Society
for Mathematical Statistics and Probability

Awvaliabka online at

ScienceDirect

wivw ssncediest com



stochastic
processes
and their
applications

Volume 117, Issue 7, July 2007

CONTENTS

E Gobel ang C, Labart, Error expansion lor the
discratization ol backward slochastic differential
squations 803
L. Galichouk and S Pergamanshchikov. Uniform
concentration inequality for ergodic diffusion

processes B30
D B.H. Chine. Regular variation of order 1 nonlinear

AR-ARCH models 840
Z Zhao and WB. Wu, Asymptotic theory for curve-

crossing analysis 862

P Doukhan and MH.  Neumann, Probability
and momenl inequalities for sums of weakly

dependant random variables, with applications 878
M. Gourcy, A large deviation principle far 2D
stochastic Naviar=Stokes equation S04

IN. Sriram. A Bhattacharya, M. Gonzalez,

A, Martinez and | del Puerio, Estimalion of the

offspring mean in a controllad branching process

with a random contrel function 928
H. Nyrhinan, Convex large deviation raie functions

under mixtures of linear transformations, with an

application to ruin theory 947

Catend ;. Comilwidpge Scientific. Abodvocts: Coerent Iodey v Stafedioss dmermuional Aledrocts in
Dperationy. Reseairchy Marleimtival Revivns, GRMS, QUAS Scivnce Clietion falin Stcititivnl
Fiwcnrn: devigd Metinind Atsivacis, Zeviteailitin fie Madlesanh, Afsa covered sy theabiadraet imd vt
dletistrrees SCCPLIS® . Fuoll rext eovatlithlic om Satence ™

WLy L

QI04-4 1490300V 0TILAT T 1L=0




	001.pdf (p.1)
	002.pdf (p.2)

