Items Authored by Lyons, T. J. MSN-Support Help

Items: 1 - 56 of 56 Page 1 of 1 Select page: 1

0 items in clipboard; (500 item maximum; items will be lost after 2 hours of MathSciNet inactivity)

Display Multiple Reviews Select format:

[1] 2001g:60198 Lyons, Terry; Zeitouni, Ofer Conditional exponential moments for iterated Wiener integrals. Ann. Probab. 27 (1999), no. 4, 1738--1749. (Reviewer: David Nualart) 60J65 (60E15 60H05 60J60)

Review in linked PDF | Add citation to clipboard |

[2] 2001a:60048 Cri\c san, D.; Del Moral, P.; Lyons, T. J. Interacting particle systems approximations of the Kushner-Stratonovitch equation. Adv. in Appl. Probab. 31 (1999), no. 3, 819--838. (Reviewer: Jean Picard) 60G35 (93E11)

Review in linked PDF | Add citation to clipboard |

[3] 2000m:93102 Crisan, D.; Lyons, T. A particle approximation of the solution of the Kushner-Stratonovitch equation. Probab. Theory Related Fields 115 (1999), no. 4, 549--578. (Reviewer: P. Neumann) 93E11 (60G46 65C30 65C60)

Review in linked PDF | Add citation to clipboard |

[4] 2000k:60112 Lyons, T. J.; Qian, Z. M. Calculus of variation for multiplicative functionals. New trends in stochastic analysis (Charingworth, 1994), 348--374, World Sci. Publishing, River Edge, NJ, 1997. 60H07 (60J57)

Review in linked PDF | Add citation to clipboard |

[5] 2000f:93087 Crisan, D.; Del Moral, P.; Lyons, T. Discrete filtering using branching and interacting particle systems. Markov Process. Related Fields 5 (1999), no. 3, 293--318. (Reviewer: Michael Kohlmann) 93E11 (60G35 60G57)

Review in linked PDF | Add citation to clipboard |

[6] 2000e:58054 Lyons, Terry; Stoica, Lucre\c tiu The limits of stochastic integrals of differential forms. Ann. Probab. 27 (1999), no. 1, 1--49. (Reviewer: John M. Noble) 58J65 (60H05)

Review in linked PDF | Add citation to clipboard |

[7] 2000c:60089 Lyons, Terry J. Differential equations driven by rough signals. Rev. Mat.

Iberoamericana 14 (1998), no. 2, 215--310. (Reviewer: Ben Hambly) 60H10 (34A99 34F05 37H99)

Review in linked PDF | Add citation to clipboard |

[8] 99k:60153 Lyons, Terry; Qian, Zhongmin Flow of diffeomorphisms induced by a geometric multiplicative functional. Probab. Theory Related Fields 112 (1998), no. 1, 91--119. (Reviewer: Ming Liao) 60H10 (58G32)

Review in linked PDF | Add citation to clipboard |

[9] 99g:31012 Lunt, John; Lyons, T. J.; Zhang, T. S. Integrability of functionals of Dirichlet processes, probabilistic representations of semigroups, and estimates of heat kernels. J. Funct. Anal. 153 (1998), no. 2, 320--342. (Reviewer: Zhi Ming Ma) 31C25 (47D07 60G44 60J25)

Review in linked PDF | Add citation to clipboard |

[10] 99f:60145 Hambly, B. M.; Lyons, T. J. Stochastic area for Brownian motion on the Sierpinski gasket. Ann. Probab. 26 (1998), no. 1, 132--148. (Reviewer: Volker Metz) 60J65 (60H10)

Review in linked PDF | Add citation to clipboard |

[11] 99e:60117 Crisan, Dan; Gaines, Jessica; Lyons, Terry Convergence of a branching particle method to the solution of the Zakai equation. SIAM J. Appl. Math. 58 (1998), no. 5, 1568--1590 (electronic). (Reviewer: A. Ya. Olenko) 60G57 (65U05 93E11)

Review in linked PDF | Add citation to clipboard |

[12] 99b:58241 Lyons, Terry; Qian, Zhongmin Flow equations on spaces of rough paths. J. Funct. Anal. 149 (1997), no. 1, 135--159. (Reviewer: Ana Bela Cruzeiro) 58G32 (60H05)

Review in linked PDF | Add citation to clipboard |

[13] 98m:60089 Gaines, J. G.; Lyons, T. J. Variable step size control in the numerical solution of stochastic differential equations. SIAM J. Appl. Math. 57 (1997), no. 5, 1455--1484. (Reviewer: Denis Talay) 60H10 (65C20 65U05)

Review in linked PDF | Add citation to clipboard |

[14] 98m:60016 Lyons, Terry; Qian, Zhongmin Stochastic Jacobi fields and vector fields induced by varying area on path spaces. Probab. Theory Related Fields 109 (1997), no. 4, 539--570. (Reviewer: Ana Bela Cruzeiro) 60D05 (28D05 58G32 60H07)

Review in linked PDF | Add citation to clipboard |

[15] 98k:60111 Lyons, T. J.; Qian, Z. M. Calculus for multiplicative functionals, Itô’s formula and differential equations. Itô’s stochastic calculus and probability theory, 233--250, Springer, Tokyo, 1996. (Reviewer: I. Cuculescu) 60H99

Review in linked PDF | Add citation to clipboard |

[16] 98j:93080 Crisan, Dan; Lyons, Terry Nonlinear filtering and measure-valued processes. Probab. Theory Related Fields 109 (1997), no. 2, 217--244. (Reviewer: M. P. Moklyachuk) 93E11 (60G35 60G44 60G57 65U05)

Review in linked PDF | Add citation to clipboard |

[17] 98d:60107 Lyons, T. J.; Qian, Z. M. A class of vector fields on path spaces. J. Funct. Anal. 145 (1997), no. 1, 205--223. (Reviewer: Shi Zan Fang) 60H07 (31C12 58G32)

Review in linked PDF | Add citation to clipboard |

[18] 98c:60100 Lyons, T. J.; Röckner, M.; Zhang, T. S. Martingale decomposition of Dirichlet processes on the Banach space $C\sb 0[0,1]$. Stochastic Process. Appl. 64 (1996), no. 1, 31--38. (Reviewer: Yoichi Ôshima) 60J60 (31C25 60G48)

Review in linked PDF | Add citation to clipboard |

[19] 97i:60101 Lyons, Terry; Zhang, Tusheng Convergence of non-symmetric Dirichlet processes. Stochastics Stochastics Rep. 57 (1996), no. 3-4, 159--167. (Reviewer: Niels Jacob) 60J60 (31C25 60G99)

Review in linked PDF | Add citation to clipboard |

[20] 97e:60088 Lyons, Terry; Stoica, Lucre\c tiu On the limit of stochastic integrals of differential forms. Stochastic processes and related topics (Siegmundsberg, 1994), 61--66, Stochastics Monogr., 10, Gordon and Breach, Yverdon, 1996. (Reviewer: Tu Sheng Zhang) 60H05 (31C25 47N30 58G32)

Review in linked PDF | Add citation to clipboard |

[21] 97d:60101 Al\cprime beverio, S.; La\u\i ons, T.; Rozanov, Yu. Boundary conditions for stochastic evolution equations with an extremely chaotic source. (Russian) Mat. Sb.186 (1995), no. 12, 3--20; translation in Sb. Math. 186 (1995), no. 12, 1693--1709 (Reviewer: Constantin Tudor) 60H15

Review in linked PDF | Add citation to clipboard |

[22] 96d:34076 Lyons, Terry J. The interpretation and solution of ordinary differential equations driven by rough signals. Stochastic analysis (Ithaca, NY, 1993),115--128, Proc. Sympos. Pure Math., 57, Amer. Math. Soc., Providence, RI, 1995. (Reviewer: Peter E. Kloeden) 34F05 (60H05 60H10)

Review in linked PDF | Add citation to clipboard |

[23] 96b:60150 Lyons, Terry Differential equations driven by rough signals. I. An extension of an inequality of L. C. Young. Math. Res. Lett. 1 (1994), no. 4, 451--464. (Reviewer: Eckhard Platen) 60H10

Review in linked PDF | Add citation to clipboard |

[24] 95f:60063 Gaines, J. G.; Lyons, T. J. Random generation of stochastic area integrals. SIAM J. Appl. Math. 54 (1994), no. 4, 1132--1146. (Reviewer: Dominique Lépingle)60H10 (93E30)

Review in linked PDF | Add citation to clipboard |

[25] 95b:60064 Lyons, T. J.; Zhang, T. S. Decomposition of Dirichlet processes and its application. Ann. Probab. 22 (1994), no. 1, 494--524. (Reviewer: Yves Le Jan) 60H05 (31C25)

Review in linked PDF | Add citation to clipboard |

[26] 94d:60120 Lyons, T. J.; Zhang, T. S. Note on convergence of Dirichlet processes. Bull. London Math. Soc. 25 (1993), no. 4, 353--356. (Reviewer: Niels Jacob) 60J45 (31C25)

Review in linked PDF | Add citation to clipboard |

[27] 93k:60205 Duplantier, B.; Lawler, G. F.; Le Gall, J.-F.; Lyons, T. J. The geometry of the Brownian curve. Bull. Sci. Math. 117 (1993), no. 1, 91--106. (Reviewer: Krzysztof Burdzy) 60J65 (31A20 60G17 60J15 60J50 60K35)

Review in linked PDF | Add citation to clipboard |

[28] 93k:31008 Lyons, Terry Random thoughts on reversible potential theory. Summer School in Potential Theory (Joensuu, 1990), 71--114, Joensuun Yliop. Luonnont. Julk., 26, Univ. Joensuu, Joensuu, 1992. (Reviewer: Michael Röckner) 31C25 (60J45 60J60)

Review in linked PDF | Add citation to clipboard |

[29] 93c:30057 Erëmenko, A. È.; Lyons, T. J. Finely open sets in the limit set of a finitely generated Kleinian group. Approximation by solutions of partial differential equations (Hanstholm, 1991), 61--67, NATO Adv. Sci. Inst. Ser. C Math. Phys. Sci., 365, Kluwer Acad. Publ., Dordrecht, 1992. (Reviewer: Peter M. Makienko) 30F40 (31A05)

Review in linked PDF | Add citation to clipboard |

[30] 93a:60008 Lyons, Terry; Röckner, Michael A note on tightness of capacities associated with Dirichlet forms. Bull. London Math. Soc. 24 (1992), no. 2, 181--184. (Reviewer: Byron Schmuland) 60B11 (31C25 60G17 60J45)

Review in linked PDF | Add citation to clipboard |

[31] 92k:58275 Lyons, Terry Instability of the conservative property under quasi-isometries. J. Differential Geom. 34 (1991), no. 2, 483--489. (Reviewer: Jacques Vauthier) 58G32

Review in linked PDF | Add citation to clipboard |

[32] 92j:60069 Lyons, Terry On the nonexistence of path integrals. Proc. Roy. Soc. London Ser. A 432 (1991), no. 1885, 281--290. (Reviewer: Kiyosi Itô) 60H05

Review in linked PDF | Add citation to clipboard |

[33] 92b:30027 Lyons, Terry A synthetic proof of Makarov’s law of the iterated logarithm. Bull. London Math. Soc. 22 (1990), no. 2, 159--162. 30C85 (30D45 31A15)

Review in linked PDF | Add citation to clipboard |

[34] 92a:31002 Hayman, W. K.; Lyons, T. J. Bases for positive continuous functions. J. London Math. Soc. (2) 42 (1990), no. 2, 292--308. (Reviewer: D. H. Armitage) 31A05 (31A10 31A15)

Review in linked PDF | Add citation to clipboard |

[35] 91m:60148 Lyons, T. J.; Zheng, W. A. On conditional diffusion processes. Proc. Roy. Soc. Edinburgh Sect. A 115 (1990), no. 3-4, 243--255. (Reviewer: Paavo H. Salminen) 60J60 (35J99)

Review in linked PDF | Add citation to clipboard |

[36] 91m:60147 Lyons, T. J.; Zheng, W. A. Diffusion processes with nonsmooth diffusion coefficients and their density functions. Proc. Roy. Soc. Edinburgh Sect. A 115 (1990), no. 3-4, 231--242. (Reviewer:

Paavo H. Salminen) 60J60 (31C25 35J99 60J35)

Review in linked PDF | Add citation to clipboard |

[37] 90f:62008 Lyons, T. J. What you can do with $n$ observations. Geometrization of statistical theory (Lancaster, 1987), 209--218, ULDM Publ., Lancaster, 1987. 62A10

Review in linked PDF | Add citation to clipboard |

[38] 90a:60103 Lyons, Terence J.; Zheng, Wei An A crossing estimate for the canonical process on a Dirichlet space and a tightness result. Colloque Paul Lévy sur les Processus Stochastiques (Palaiseau, 1987). Astérisque No. 157-158 (1988), 249--271. (Reviewer: Mamoru Kanda) 60H05 (60F99 60G44 60J45)

Review in linked PDF | Add citation to clipboard |

[39] 88k:31012 Lyons, Terry Instability of the Liouville property for quasi-isometric Riemannian manifolds and reversible Markov chains. J. Differential Geom. 26 (1987), no. 1, 33--66. (Reviewer: Bernt Øksendal) 31C12 (22E40 30F15 53C20 58G05 60J10)

Review in linked PDF | Add citation to clipboard |

[40] 88d:60208 Lyons, Terry J. The critical dimension at which quasi-every Brownian path is self-avoiding. Adv. in Appl. Probab. 1986, suppl., 87--99. (Reviewer: M. Fukushima) 60J65 (60J45 60J60)

Review in linked PDF | Add citation to clipboard |

[41] 87i:41021 Hayman, Walter K.; Kershaw, Donald; Lyons, Terry J. The best harmonic approximant to a continuous function. Anniversary volume on approximation theory and functional analysis (Oberwolfach, 1983), 317--327, Internat. Schriftenreihe Numer. Math., 65, Birkhäuser, Basel, 1984. (Reviewer: R. C. Buck) 41A50 (31B05)

Review in linked PDF | Add citation to clipboard |

[42] 87b:46067 Barnett, Chris; Lyons, Terry Stopping noncommutative processes. Math. Proc. Cambridge Philos. Soc. 99 (1986), no. 1, 151--161. (Reviewer: Robin Hudson) 46L50 (60H99)

Review in linked PDF | Add citation to clipboard |

[43] 86j:34033 Lyons, T. J.; Reuter, G. E. H. On exponential bounds for solutions of second order differential equations. Bull. London Math. Soc. 17 (1985), no. 2, 139--143. 34C11

Review in linked PDF | Add citation to clipboard |

[44] 86c:31002 Lyons, T. J.; MacGibbon, K. B.; Taylor, J. C. Projection theorems for hitting probabilities and a theorem of Littlewood. J. Funct. Anal. 59 (1984), no. 3, 470--489. (Reviewer: Bernt Øksendal) 31B25 (58G32 60J45)

Review in linked PDF | Add citation to clipboard |

[45] 86c:30042 Lyons, Terry J. An application of fine potential theory to prove a Phragmén-Lindelöf theorem. Ann. Inst. Fourier (Grenoble) 34 (1984), no. 2, 63--66. (Reviewer: H. L. Jackson) 30C80 (31A20 60J45)

Review in linked PDF | Add citation to clipboard |

[46] 86b:58130 Lyons, Terry; Sullivan, Dennis Function theory, random paths and covering spaces. J. Differential Geom. 19 (1984), no. 2, 299--323. (Reviewer: P. E. Jupp) 58G32 (31C12 60J65)

Review in linked PDF | Add citation to clipboard |

[47] 85k:60114b Lyons, T. J.; McKean, H. P. Winding of the plane Brownian motion. Adv. in Math. 51 (1984), no. 3, 212--225. (Reviewer: Bernt Øksendal) 60J65 (31B05 60J45)

Review in linked PDF | Add citation to clipboard |

[48] 85h:31001 Lyons, Terry Finely harmonic functions need not be quasi-analytic. Bull. London Math. Soc. 16 (1984), no. 4, 413--415. (Reviewer: Bernt Øksendal) 31A05 (30C85)

Review in linked PDF | Add citation to clipboard |

[49] 84k:31008a Lyons, Terry J. Cones of lower semicontinuous functions and a characterisation of finely hyperharmonic functions. Math. Ann. 261 (1982), no. 3, 293--297. (Reviewer: Ilpo Laine) 31D05

Review in linked PDF | Add citation to clipboard |

[50] 84e:60102 Lyons, Terry A simple criterion for transience of a reversible Markov chain. Ann. Probab. 11 (1983), no. 2, 393--402. (Reviewer: Klaus Janssen) 60J10 (30F10)

Review in linked PDF | Add citation to clipboard |

[51] 84d:46079 Gamelin, T. W.; Lyons, T. J. Jensen measures for $R(K)$. J. London Math. Soc. (2) 27 (1983), no. 2, 317--330. (Reviewer: Daniel H. Luecking) 46J10 (30H05)

Review in linked PDF | Add citation to clipboard |

[52] 83d:31009 Lyons, T. J. Finely holomorphic functions. Aspects of contemporary complex analysis (Proc. NATO Adv. Study Inst., Univ. Durham, Durham, 1979),pp. 451--459, Academic Press, London-New York, 1980. (Reviewer: Alano Ancona) 31C99 (30G99)

Review in linked PDF | Add citation to clipboard |

[53] 82d:31011b Lyons, T. J. A theorem in fine potential theory and applications to finely holomorphic functions. J. Funct. Anal. 37 (1980), no. 1, 19--26. (Reviewer: Kenneth O. Leland) 31C05 (31B05)

Review in linked PDF | Add citation to clipboard |

[54] 82d:31011a Lyons, T. J. Finely holomorphic functions. J. Funct. Anal. 37 (1980), no. 1, 1--18. (Reviewer: Kenneth O. Leland) 31C05 (31B05)

Review in linked PDF | Add citation to clipboard |

[55] 81h:31022 Lyons, Terry A definition of ${\rm BMO}\sb{p}$ for an abstract harmonic space and a John-Nirenberg theorem. Bull. London Math. Soc. 12 (1980), no. 2, 127--129. (Reviewer: J. Luke\v s) 31D05 (60G46)

Review in linked PDF | Add citation to clipboard |

[56] 1 092 367 Lyons, T. J. Reversible diffusion processes on manifolds. Proceedings of the 1st World Congress of the Bernoulli Society, Vol. 1 (Tashkent, 1986),297--305, VNU Sci. Press, Utrecht, 1987. 60J60

Review in linked PDF | Add citation to clipboard |

Items: 1 - 56 of 56 Page 1 of 1 Select page: 1

(c) 2001, American Mathematical Society