ELSEVIER

EDITOR:
M.E. VARES

ASSOCIATE EDITORS:

K. ALEXANDER
E.D. ANDJEL

T. BODINEAU

A.A. DAVIS

F DEL MORAL

F DELBAEN

F. DEN HOLLANDER
P DOUKHAN

M. FREIDLIN

M. JEANBLANGC

H. KASPI

A KOHATSU-HIGA
O. KRAMKOV

J. MA

S MELEARD

T. MIKDSCH

L. MYTNIK

V. PEREZ-ABREU
P PROTTER

J. QUASTEL

AF RAMIREZ
E.SAADA

M. SANZ-SOLE
M. SORENSEN

D, TALAY

R. TRIBE

PAST EDITORS:

J. KEILSON
AND N PRABHU
(1973-1979)
N.U PRABHU
(1980-1984)
G.G. HEYDE
{1984—1989)
P JAGERS
{1989-1983)
A.J. ADLER
[1983-1996)
J. JACOD
{1986-2000)
0. ZEITOUNI
{2000-2002)
P PROTTER
[2002-2006)

Voluma 118

Issue 12 December 2008 ISSN 0304-4149

stochastic

processes
and their

applications

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

Available onling 81 www sCiancedirect_ cam

. ScienceDirect




stochastic
processes
and their
applications

Volume 118, Issue 12, December 2008

CONTENTS

A, Kebawer and A. Kohatsu-Higa, An optimal control

variance reduction method for density estimation 2143
S. Fang, F-¥. Wang and B. Wu, Transportation-cost

inequality on path spaces with uniform distance 2181
M. Badard. Optimal acceplance rates for Metropolis

algorithms: Moving beyond 0.234 2198
5. Peng, Multi-dimensional G-Brownian motion and

related stochastic calculus under G-axpeclation 2223
H. QNao and X. Zhang, Homeomorphism flows

for non-Lipschitz stochastic ditferential equatians

with jumps 2254
8. Bouchard and J.-£ Chassagneux, Discrela-

lime approximation lor continucusly and discretely

raflected BSDEs 2269
A. Neuenkirch, Optimal pointwise approximation

of stochastic differential eguations driven by

fractional Brownian motion 2204
O.E. Barndorfi-Nielsan and M. Masjima, Semi-

groups of Upsilon transformations \ 2334
F Auwrzada and M Lifshits, Small deviation

probability via chaining 2344

Clited in: Cambridge Scientific Abotracts; Current Index 1o Statistics; Iernational Absircty in
Opercitans Researcly Mathematical Reviews: (OOR/MS; QCAS, Sclence Citarion Index; Statistical
Theary g Method Abstracss; Zevmmalien fiir Mashemari. Al coverad in the abstrser and citation
database SCOPUS®. Fall text available on Sclencelinmed®,

| U O

GR04-4140(200812)118: 12511




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

