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1957: IV. Markov Chains and Stochastic Processes
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(September 29, 1960)

This is the fourth in a series of bibliographies dealing with various specific subjects in

the field of statistics.

Titles and references of important contributions to the study of

Markov chains and stochastic processes have been taken from technical journals published
since 1930 in the many countries that have been actively engaged in statistical analysis.

T'wo prominent reviewing journals, Zentralblatt fiir
Mathematik (1930 to 1940) and Mathematical Ieviews
(1940 to 1957), have provided the source material
for this series of bibliographies.  The NBS Statistical
Engineering Laboratory maintains a current file of
abstracts cut from these journals and pasted onto
cards, on the subject of probability and mathematical
statistics.  Kach card is coded by subject after the
classification system of Mathematical Reviews, and
filed by author. Authors’ names and references are
transcribed to punched cards, and classified by
subject code to facilitate use of the abstract cards.
The listings therefrom, for any chosen subject, when
supplied with titles, provide the manuscript for these

published bibliographies. The bibliography pre-
sented here is on Markov chains and stochastic
processes.

Complete coverage of any one of the subjects is,
of course, impossible, but the reviewing journals
have undoubtedly abstracted the most important
publications from a large variety of technical journals
and publishing houses. The reviewing journals
have generally favored the publications in statistics
that deal with theory and methodology; any sub-
classification on applications is consequently very
limited.

Following the subject classification of the Mathe-
matical Reviews Annual Inder, all abstracts that
come under the general topic of Markov chains and
stochastic processes were consolidated, until 1956,
into one category. Since that time, however, the
Inder has subdivided this general group into (A)
Stochastic processes; general theory, (B) Markov
processes, (C) Stationary processes, (D) Special
processes, and we introduced the fifth category,
(E) Applications, to include whatever publications
on applications that the reviewing journals chose to
abstract.

The task of subeclassifying the accumulated ab-
stracts from 1930 to 1956 into these finer groupings
was accomplished at the Catholic University of
America under the general supervision of Professor
Eugene Lukaes.  Dr. Churchill Eisenhart, Chief of

*Department of Mathematics, The Catholic University of America, Wash-
ington, D.C.
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the Statistical Engineering Laboratory, who origi-
nally conceived the plans for this project, continues
with encouragement and assistance.

The references given here contain the following
information taken directly from the abstracts:

Author: The author’s surname, followed by initials
only. In the case of multiple authorships, the
journal reference appears with each author’s name,
but the title of the paper appears with the senior
author only.  The symbol ¢ preceding the surname
denotes multiple authorship.

Title: Exactly as in the reviewing journal. Titles
of separately bound publications (books, reports,
theses, ete.) are in italies, followed by the publisher.

Reference to literature: Some very unconventional
abbreviations were necessitated by the limited space
for transcription to the punched cards. The name
of the journal in italics and the number of the volume
in bold face, are followed by initial page number.

Date of publication: The next figure, in parentheses,
shows the date when the article or book itself
appeared.

M (for Mathematical Reviews) and Z (for Zentral-
blatt fiir Mathematik) are followed by the volume
number and page number of the reviewing journal
in which the abstract appears.

A. Stochastic Processes—General Theory

@ Aczél, J., (See Janossy) Acta Math. Acad. Sei.
Hungar. 1, 209 (1950).

Adhikari, B. P.; Quelques propriétés des processus
stochastiques localement continus en probabilité,
C.R. Acad. Sci. Paris 244, 1000 (1957) M 18, 944

¢ Ambrose, W., (See Doob) Ann. of Math. 41, 737
(1940).

Ambrose, W., On measurable stochastic processes,
Trans. Amer. Math. Soc. 47, 66 (1940). M 1, 149

Anderson, T. W., A note on a maximum-likelihood
estimate, Keonometrica 15, 241 (1947). M 8, 593

¢ Anderson, T'. W., Estimation of the parameters of
a single equation in a complete system of stochastic
equations, Ann. Math. Statist. 20, 46 (1949).

M 10, 464



Arley, N., On a Dirichlet integral, Mat. Tidsskr, B
49 (1939). M1, 72
Arley, N., On the theory ot stochastic processes and
their application to the theory of cosmic radiation,
Thesis, Unwersity of Copenhagen (1943). M 7,209
¢ Arley, N., On the theory ot infinite systems of
differential equations and their application to the
theory of stochastic processes and the perturbation
theory of quantum mechanies, Acta Math. 76, 261
(1945). M 7, 161
¢ Arnous, K., Sur les relations fonctionnelles vérifiées
par les fonctions caractéristiques des fonctions
aléatoires dérivables en moyenne quadratique,
C. R. Acad. Sci. Paris 226, 627 (1948). M 9, 362
¢ Arnous, K., Les principales familles de fonctions
aléatoires et leurs propriétés, C. . Acad. Sci.
Paris 226, 785 (1948). M9, 598
¢ Arnous, K., Equations d’évolution des lois de
probabilité et théorie du transfert pour les fone-
tions aléatoires du second ordre, (. . Acad. Sci.
Paris 226, 1127 (1948). M 9, 599

Bachelier, 1.., Probabilités des oscillations maxima,
C. R. Acad. Sci. Paris 212, 836 (1941). M3, 3
Baptist, J. H., Etude de la dépendance stochastique,

Assoc. Actuair. Felges. Bull. 50, 15 (1945).
M 10, 311

Bartels, J., Wahrscheinlichkeiten und Schwankungen
(Julius Springer, 1937). 7 16, 315

Bartlett, M. S., Recurrence and first passage times,
Proe. Cambridge Philos. Soc. 49, 263 (1953).

M 14, 887

Bartlett, M. S., Processus stochastiques ponetuels,
Ann. Inst. H. Poincaré 14, 35 (1954). M 16, 724

Bartlett, M. S., An introduction to stochastic processes,
with special reference to methods and applications,
(Cambridge University Press, 1955). M 16, 939

#Bass, J., Les équations différentielles aléatoires,
C. R. Acad. Ser. Paris 221, 168 (1945). M 7, 211

&Bass, J., (See E. Arnous) . R. Acad. Sci. Paris
226, 627 (1948).

Bass, J., Sur les propriétés des relations fonetion-
nelles vérifiées par les lois de probabilité des
fonctions aléatoires dérivables, C. R. Acad. Sei.
Paris 226, 1120 (1948). M 9, 520

Bass, L., On the stochastic equation for the energy
loss of fast electrons in matter, Proc. Indian Acad.
Seci. A 54, 423 (1956). M 18, 702

Bass, J., Sur les solutions aléatoires de certaines

équations aux dérivées partielles lides a  des
probléemes d’hydredynamique, J. Math. Pures
Appl. 9, 33, 295 (1954). M 16, 601

Baticle, E., Sur une loi de probabilité a priori pour
P'interpretation des résultats de tirages dans une
urne, (. R. Acad. Sei. Paris 228, 902 (1949).

M 10, 550

¢ Baxter, G., On the distribution of the supremum
functional tor processes with stationary independ-
ent increments, 7Trans. Amer. Math. Soc. 85, 73
(1947). M 18, 944

Bellman, R., On a generalization of classical prob-
ability theory, I. Markoft chains, Proc. Nat. Acad.
Sei. U.S.A. 39, 1075 (1953). M 15, 330
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Bendat, J., A general theory of linear prediction and
filtering, J. Soc. Indust. Appl. Math. 4, 131 (1956).
M 18, 342
Bernstein, S., Correction d’une démonstration, (. 1.
(Doklady) Acad. Sei. URSS 25, 707 (1939).
M 1, 345
Bernstein, S., Sur un probléme du schéma des urnes
a composition variable, C. . (Doklady) Acad. Sci.
URSS 28, 5 (1940). M 2, 229
Birkhoff, G., Dependent probabilities and spaces
(L), Proc. Nat. Acad. Sei. U. S. A. 24, 154 (1938).
7 18, 264
Birkhoff, G., Lattice theory (Amer. Math. Society
N. Y., 1940). M 1, 325
Bjerke, Bj., Wahrscheinlichkeit auf Grund von
Stichproben, Norsk Mat. Tidsskr. 22, 64 (1940).
7 23, 338
Blackwell, D., An analog of the minimax theorem for
vector payoffs, Pacific J. Math. 6, 1 (1956).
M 18, 450
Blanc-Lapierre, A., Remarques sur 'analyse har-
monique des fonctions aléatoires, Fevue Sci. 85,
1027 (1947). M 10, 132
Blanc-Lapierre, A., Remarques sur les propriétés
énergétiques des fonctions aléatoires, C. . Acad.
Sei. Paris 225, 982 (1947). M 9, 293
¢ Blanc-Lapierre, A., Analyse harmonique des fone-
tions aléatoires et caractére stationnaire, (. R.
Acad. Sei. Paris 225, 1119 (1947). M9, 293
Blane Lapierre, A., Sur quelques problémes posés
par la détermination des spectres de puissance ou
d’énergie des grandeurs aléatoires, . R. Acad.
Sei. Paris 225, 1264 (1947). M 9, 293
Blane Lapierre, A., Considérations sur analyse
harmonique des fonctions aléatoires, Collog. Intern.
Centre Nat. de la Rech. Sei. 13, Paris (1949).
M 11, 257
¢ Blanc-Lapierre, A., Remarques sur quelques pro-
priétés de fonctions aléatoires stationnaires in-
tervenant dans des problémes de changement de
fréquence, C. R. Acad. Sci. Paris 242, 2799 (1956).
M 18, 76
Bobrov, A. A., On determination of the order of
stochastic growth of sums of random quantities,
Ukrain. Mat. Zurnal 4, 393 (1952). M 15, 238
Bochner, S., Finitely additive set functions and
stochastic processes, Proc. Nat. Acad. Sei. U.S.A.
32, 259 (1946). M 8, 215
Bochner, S., Stochastic processes, Ann. of Math. 48,
1014 (1947). M9, 193
Bochner, S., Partical ordering in theory of stochastic
processes, Proc. Nat. Acad. Sei. U.S.A. 36, 439
(1950). M 12, 425
Bochner, S.; Stochastic processes with finite and non-
finite variance, Proc. Nat. Acad. Sei. U.S.A. 39,
190 (1953). M 14, 771
Bochner, S., Boundedness and stationarity of time
series, Proc. Nat. Acad. Sci. U.S.A. 40, 289 (1954)
M 15, 807
Bochner, S.,; Limit theorems for homogeneous sto-
chastic processes, Proc. Nat. Acad. Sei. U.S.A. 40,
699 (1954). M 16, 379



Bochner, S., Partial ordering in the theory of
martingales, Ann. of Math. 62, 162 (1955).

M 17, 167

Bopp, F., Eintaches Beispiel aus der stochastischen
Quantenmechanik, Z. Physik. 143, 233 (1955).

M 18, 259

Bopp, F., Wirlel-Brettspiele, deren Steine sich
niherungsweise quantenmechanisch bewegen, Z.
Naturforschung 16a, 783 (1955). M 18, 259

Bopp, F., Kine Art Phasenraum-Darstellung der
Quantenmechanik, Z. Physik. 144, 13 (1956).

M 18, 259

Bopp, F., Quantenmechanische und stochastische
Prozesse, Z. Naturforschung 10a, 789 (1956).

M 18, 259

#Borchsenius, V., (See N. Arley) Acta Math. 76, 261

1945).

Bo(rol, E) Sur 'emploi du théoréme de Bernoulli pour
faciliter le calecul d’une infinité de coeflicients.
Application au probléme de ’attente a un guichet,
C. R. Acad. Sci. Paris 214, 452 (1942). M 4, 248

Breny, H., A propos de la notion de fonction aléa-
toire, Ann. Soc. Sei. Bruxelles 70, 96 (1956).

M 18, 240

Brunk, H. D., On the application of the individual
ergodic theorem to discrete stochastic processes,
Trans. Amer. Math. Soc. 98, 482 (1955).

M 16, 724

Bruno, G. G., La legge sinusoidale delle serie derivate
con somme mobili, Statistica, Milano 10, 351 (1950).

M 12, 426

¢Cameron, R. H., Transtormations of Wiener in-
tegrals under translations, Ann. of Math. 45, 386
(1944). M 6,5

¢Cameron, R. H., Evaluation of various Wiener
integrals by use of certain Sturm-Liouville differ-
ential equations, Bull. Amer. Math. Soc. 51, 73
(1945). M 6, 160

¢Cameron, R. H., The behavior of measure and
measurability under change of scale in Wiener

space, Bull. Amer. Math. Soc. 53, 130 (1947).
M 8, 392

Campagne, C., The theorem of Hattendorf and its
general validity by the theorem of Cantelli,
Verzekerings-Arch. 24, 121 (1943). M 8, 390

Cantelli, F. P., Sulle probabilita di Karup, At
Accad. Naz. Lincei. Rend. Cl. Sei. Fis. Mat. 6,
397 (1949). M 11, 444

¢ Castagnetto, 1., (See F. Cernuschi) Ann. Math.

" Statist. 18, 122 (1947).

Centsov, N., La convergence faible des processus
stochastiques & trajectoires sans discontinuités de
seconde espéce et approche dite “heuristique”
au tests du type de Kolmogorov-Smirnov, 7Teor.
Veroyatnost, I Primenen. 1, 155 (1956). M 18, 831

¢ Cernuschi, F., Probability schemes with contagion
in space and time, Ann. Math. Statist. 18, 122
(1947). M 8, 472

Chung, K. L., On the renewal theorem in higher
dimensions, Skand, Aktuarietidskr. 35, 188 (1953).

M 14, 994

Chung, K. L., On a stochastic approximation method,

Ann. Math. Statist. 25, 463 (1954). M 16, 272

Consael, R., Sur quelques points de la théorie des
processus-stochastiques, Acad. Roy. Belgique. Bull.
Cl. Sei. 36, 870 (1950). M 12, 723

Cox, D. R., A use of complex probabilities in the
theory of stochastic processes, Proc. Cambridge
Philos. Soe. 51, 313 (1955). M 16, 938

Cox, D. R., The analysis of non-Markovian stochas-
tic processes by the inclusion of supplementary
variables, Proc. Cambridge Philos. Soc. 51, 433
(1955). M 16, 1129

Cramér, H., On the theory of stochastic proc-
esses, (. R. Cong. Math. Scand. (J. G. Forlag,
Copenhagen, 1947). M 8, 390

Cramér, H., Problems in probability theory, Ann.
Math. Statist. 18, 165 (1947). M8, 591

Cramér, H., A contribution to the theory of sto-
chastic processes, Proc. Symp. Math. and Prob.,
329, (U. Calif. Press, [..A. 1951). M 13, 475

Darmois, G., Analyse générale des liaisons stochas-
tiques. Ktude particuliére de Danalyse factori-
elle linéaire, Rev. Inst. Internat. Statistique 21, 2
(1953). M 15, 808

¢ Dedebant, G., Sur les équations aux dérivées
partielles que verifient les fonctions de distribu-
tion d’un champ aléatoire, C. k. Acad. Sci. Paris
210, 243 (1940). M 1, 246

¢ Dedebant, G., Mécanique aléatoire. 1. Le calcul
aléatoire, Portugaliae Phys. 1,95 (1944). M 7, 315

¢ Dedebant, G., (See J. Bass) C. R. Acad. Sei. Paris
221, 168 (1945).

Dedebant, G., Sur le caleul aléatoire, Anais Fae. (.
Porto 32, 5 (1947). M 10, 386

Derman, C., An application of Chung’s lemma to the
Kieter-Wolfowitz stochastic approximation proce-
dure, Ann. Math. Statist. 27, 532 (1956).

M 17, 1218

¢ Dmitriev, N., On the characteristic numbers of a
stochastic matrix, (. R. Acad. Ser. URSS 49, 159
(1945). M 7, 407

¢ Dmitriev, N., On characteristic roots of stochastic
matrices, Hull. Acad. Sei. URSS. Sér. Math. 10,
167 (1946). M 8, 129

Doeblin, W., Sur équation de Smoluchowsky,
Prakt, Akad. Athenon 12, 116 (1937). 7 18, 33

¢ Doeblin, W., Sur deux notes de MM. Kryloft et
Bogoliouboft, C. R. Acad. Sci., Paris 204, 1699
(1937). 717, 316

Doeblin, W., Sur deux problémes de M. Kolmogoroff
concernant les chaines dénombrables, Full. Soc.
Math. France 66, 210 (1938). 7 20, 146

Doeblin, W., Sur "équation de Kolmogoroff, . R.
Acad. Sci., Paris 207, 705 (1938). 7. 20, 147

Doeblin, W., Sur les sommes d’un grand nombre de
variables aléatoires indépendantes, Full. Sei.
Math., 63, 23 (1939). 721, 146

Doeblin, W., Sur certains mouvements aléatoires,
C. R. Acad. Sei., Paris 208, 249 (1939).

7 20, 381

Doeblin, W., Surl’équation matricielle A =[A4® A®]
et ses applications au calcul des probabilités,
Bull. Sci. Math. 64, 35 (1940). M 1, 343
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¢ Donsker, M. D., (See G. Baxter) 7rans. Amer.
Math. Soc. 85, 73 (1957).

Doob, J. L., Stochastic processes depending on a
continuous parameter, 7rans. Amer. Math. Soc.
42, 107 (1937). 719, 27

Doob, J. 1., Stochastic processes with an integral-
valued parameter, Trans. Amer. Math. Soc. 44,
87 (1938). 719, 127

Doob, J. L., The law of large numbers for continuous
stochastic processes, Duke Math. J. 6, 290 (1940).

M 1, 344

¢Doob, J. L., On two formulations of the theory of

stochastic processes depending upon a continuous
parameter, Ann. of Math. 41, 737 (1940).

M 2, 108

Doob, J. L., Regularity properties of certain families
of chance variables, Trans. Amer. Math. Soc. 47,
455 (1940). M 1, 343

Doob, J. 1., What is a stochastic process? Amer.
Math. Monthly 49, 648 (1942). M 4, 103

Doob, J. L., Probability in function space, Hull.
Amer. Math. Soc. 53, 15 (1947). M 8, 472

Doob, J. L., The measure-theoretic setting of proba-
bility theory, Ann. Soc. Polon. Math. 25, 199
(1952). M 15, 447

Doob, J. L., Stochastic processes (John Wiley,
N.Y., 1953). M 15, 445

Doob, J. 1., Present state and future prospects of
stochastic process theory, Proc. Cong. Math.,
111, 348 (Noordhoff, Groningen, 1956).

M 18, 943

Doss, S., Sur la moyenne d’un élément aléatoire
abstrait, (. R. Acad. Sci. Paris 226, 1418 (1948).

M 9, 520

Doss, S., Sur la moyenne d’un élément aléatoire dans

un espace distancié, Bull. Sei. Math. 73, 48 (1949).
M 11, 190

Doubrowsky, V., Sur en probléme limite de la théorie
des probabilitiés, Full. Acad. Sei. URSS. Sér.
Math. 4, 411 (1940). M3,3

Dubrovski, W., Eine Verallgemeinerung der Theorie
der rein unstetigen stochastischen Prozesse von
W. Feller, (. . Acad. Sci. URSS, 19, 439 (1938).

719, 73

Dugué, D., Deux notions utiles en statistique
mathématique: les ensembles aléatoires bornés
“en loi” et la continuité fortement uniforme en
probabilité, Coll. I” Analyse Statist., Bruz., p. 133
(G. Thone, Liege 1955). M 1%, 635

Dugué, D., Sur le second théoréme limite du calcul
des probabilités, €. k. Acad. Sci. Paris, 242,
444 (1956). M 17, 635

Dumas, M., Interprétation de résultats de tirages
exhaustifs, . R. Acad. Sci. Paris, 228, 904.

M 10, 550
¢ Dumontet, P., (See A. Blanc-Lapierre) C. R. Acad.
Sei. Paris 242, 2799 (1956).

¢ Dunford, N., Linear operations among summable
functions, Proc. Nat. Acad. Sci. U. S. A. 25, 544
(1939). M1, 57

¢ Dunford, N., Linear operations on summable func-
tions, Trans. Amer. Math. Soc. 47, 323 (1940).

M 1, 338
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Dvoretzky, A.; On stochastic approximation, Proc.
Sympo. Stati Prob., 1, 39 (Univ. Calif. Press,
Berkeley, 1956). M 18, 946

¢ Dynkin, E., (See N. Dmitriev),
U'RSS 19, 159 (1945).

C. R. Acad. Sei.

¢ Dynkin, E., (See N. Dmitriev), Bull. Acad. Sci.

URSS. Sér. Math. 10, 167 (1946).
¢ Edwards, D. A., Stochastic differential equations,
Proc. Cambridge Philos. Soc. 51, 663 (1955).
M 17, 276

Fage, M. K., On symmetrizable matrices, Uspehi
Matem. Nauk 6, 153 (1951). M 13, 200
Fan, K., Les fonctions asymptotiquement presque-
périodiques d’une variable entiére et leur applica-
tion a l’étude de litération des transformations
continues, Math. 7. 48, 685 (1943). M 5, 99
Fan, K., Une définition descriptive de lintégrale
stochastique, C. R. Acad. Sci. Paris, 218, 953
(1944).
Feller, W., On the time distribution of so-called
random events, Phys. Rev. 57,906 (1940). M 1,344
Fisz, M., The realizations of some purely discontin-
uous stochastic processes, Bull. Acad. Polon. Sei.
Cl 111, 4 (1956).
Fisz, M., Realizations of some stochastic processes,
Studia Math. 15, 359 (1956). M 18, 519
Fomin, S.; Finite invariant measures in the flows,
Ree. Math. 12, 99 (1943). M 5, 101
Fomin, S. V., On measures invariant under certain
groups of transformations, /lzvestiya Akad. Nauk
SSSR. Ser. Mat. 14, 261 (1950). M 12, 33
Fortet, R., Sur des probabilités en chaines, €. R.
Acad. Sci., Paris 204, 315 (1937). 715, 406
¢ Fortet, R., (See W. Doeblin), (. Acad. Sei.,
Paris 204, 1699 (1937). 717, 316
Fortet, R., Sur une suite également répartie, Studia
Math. 9, 54 (1940). M 3, 169
Fortet, R., Sur la notion de fonection aléatoire, Revue
Sei. 99, 135 (1941). M7, 19
Fortet, R., Sur la résolution des équations para-
boligues linéaires, (. R. Acad. Sci., Paris 213,
553 (1941). M 5, 123
¢ Fortet, R., (See Blane-Lapierre), €. R. Acad. Sei.
Paris 225, 1119 (1947).
Fortet, R., Random determinants, .J. Research Nat.
Bur. Standards 47, 465 (1951). M 13, 852
Fouillade, A., Sur Iitération de certaines substitu-
tions linéaires, Bull. Acad. Roy. Belg., 19, 415
(1933). 7 8, 120
Fouillade, A., Recherches sur literation des sub-
stitutions fonctionnelles linéaires, Mém. Soc. Roy.
Sei. Liége, IV. S. 2, 159 (1937). 719, 67
Fréchet, M., Sur quelques idées modernes dans la
théorie des probabilités, Acta Univ. Asiae Mediae,
Ser. V.—a. Easc. 32, (1940). M 8, 472
Fréchet, M., I/intégrale abstraite d’une fonction ab-
straite d’une variable abstraite et son application
a la moyenne d’un élément aléatoire de nature
quelconque, Revue Sei. 82, 483 (1944). M 8, 141
Fréchet, M., Nouvelles définitions de la valeur
moyenne et des valeurs équiprobables d’un nom-
bre aléatoire, Ann. Univ. Lyon. Sect. A. 9, 5
(1946). M 8, 472

.

M 7,313 |

M 17, 1097



Fréchet, M., Les espaces abstraits et leur utilité en
statistique théorique et méme en statistique ap-
pliquée, J. Soc. Statist. Paris 88, 410 (1947).

M 10, 386

Fréchet, M., On two new chapters in the theory of
probability, Math. Mag. 22, 1 (1948). M 10, 386

Fréchet, M., Positions typiques d’un élément aléa-
toire de nature-quelconque, Ann. Sei. Eecole
Norm. Sup. 65, 211 (1948). M 10, 386

Fréchet, M., Sur une nouvelle définition des positions
typiques d’un élément aléatoire abstrait, . R.
Acad. Sei., Paris 226, 1419 (1948). M 9, 520

Fréchet, M., Les valeurs typiques d’ordre nul ou
infini d’un nombre aléatoire et leur généralisation,
Collog. Internat. Centre Nat. Rech. Sci. Paris,
13, 47 (1949). M 11, 376

Geiringer, H., Sur les variables aléatoires arbitraire-
ment lides, Rev. Math. Union I[nterbalkan. 2, 1
(1938). 718, 264

Getoor, R. K., The shift operator for non-stationary
stochastic processes, Duke Math. J. 23, 175 (1956).

M 17, 636

Ghurye, S. G., Random functions satisfying certain

linear relations, Ann. Math. Statist. 25, 543 (1954).
M 16, 150

Ghurye, 5. G., Random functions satisfying certain
linear relations. II, Ann. Math. Statist. 26, 105
(1955). M 16, 723

Giesekus, H., Morphologisch homogene Funktionen
une ihre Erzeugung durch statistische-Superposi-
tion von Elementfunktionen. 1.  Allgemeine
Theorie, Z. Angew. Math. Mech. 30, 154 (1950).

M 14, 296

Giesekus, H., Morphologisch homogene Funktionen
und ihre Erzeugung durch statistiche Superposi-
tion von Elementfunktionen. II. Einege Hin-
weise und Beispiele zur Anwendung der Theorie,
7. Angew. Math. Mech. 30, 215 (1950). M 14, 296

Gihman, I. I., On the theory of differential equations
of stochastic processes, Amer. Math. Soc. Transl.
1, 111 (1955). M 17, 502

Gihman, I. I., On the theory of differential equations
of random processes, Ukrain. Mat. Zurnal 2, 37
(1950). M 14, 61

Gihman, I. 1., On some differential equations with
random functions, Ukrain. Mat. Zuwrnal 2, 45

(1950). M 14, 61

Gihman, I. 1., On the theory of differential equations
of random processes, Ukrain. Mat. Zurnal 3, 317
(1951). M 14, 1101

Gillis, J., Correlated random walk, Proc. Cambridge
Philos. Soe. 51, 639 (1955). M 17, 275

Ginsbourg, G., Sur les lois limites des distributions
dans les procédés stochastiques, Comm. Inst. Sei.
Math. Mée. Univ. Kharkoff 17, 65 (1940).

M 3, 4

Ginsbourg, G., Sur les conditions suffisantes pour
Punicité des distributions limites, . R. (Doklady)
Acad. Sei. URSS 30, 295 (1941). M 3, 4

Gnedenko, B., Sur la croissance des processus sto-
chastiques homogénes & accroissements indépen-
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dants, Bull. Acad. Sci. URSS Sér. Math. 7, 89
(1943). M 5, 125
Gnedenko, B. V., On the growth of homogeneous
random processes with independent single-type
increments, C. R. (Doklady) Acad. Sei. URSS 40,
90 (1943). M 6, 160
Gnedenko, B. V., On the theory of growth of homo-
geneous random processes with independent incre-
ments, Akad. Nauk Ukrain. RSR. Zbirnik Prac’
Inst. Mat. 48, 60 (1948). M 12, 620
Goddard, I.. S., Transition matrices occurring in the
theory of Markoff processes, Proc. Cambridge
Philos. Soc. 51, 382 (1955). M 17, 936
Grenander, U., Stochastic processes and integral
equations, Ark. Mat. 1, 67 (1949). M 11, 376

Haba, J., Sur les probabilités des événements dé-
pendants, Publ. Fac. Sei. Univ. Charles Prague
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