
ISSN (0091-1798)

THE ANNALS
of

PROBABILITY
AN OFFICIAL JOURNAL OF THE

INSTITUTE OF MATHEMATICAL STATISTICS

Articles
On the minimal entropy martingale measure

PETER GRANDITS AND THORSTEN RHEINLÄNDER 1003
On uniqueness of solutions to stochastic equations:

a counter-example . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . H. J. ENGELBERT 1039
Necessary and sufficient conditions for the conditional

central limit theorem . . . . . . . . . . JÉRÔME DEDECKER AND FLORENCE MERLEVÈDE 1044
Stationary blocking measures for one-dimensional nonzero mean

exclusion processes . . . . . . . . . . . . . . MAURY BRAMSON AND THOMAS MOUNTFORD 1082
Pathwise stochastic Taylor expansions and stochastic viscosity solutions for fully

nonlinear stochastic PDEs . . . . . . . . . . . . . . . . . . . . . RAINER BUCKDAHN AND JIN MA 1131
The Euler scheme with irregular coefficients . . . . . . . . . . . . . . . . . . . . . . . . . . . . . LIQING YAN 1172
Nonlinear martingale theory for processes with values in metric spaces

of nonpositive curvature . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . KARL-THEODOR STURM 1195
Remarks on deviation inequalities for functions of infinitely divisible

random vectors . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . CHRISTIAN HOUDRÉ 1223
An Edgeworth expansion for symmetric finite

population statistics . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . M. BLOZNELIS AND F. GÖTZE 1238
On some random walks on Z in random medium. . . . . . . . . . . . . . . . . . . . JULIEN BRÉMONT 1266
General gauge and conditional gauge theorems

ZHEN-QING CHEN AND RENMING SONG 1313
A growth model in a random environment

JANKO GRAVNER, CRAIG A. TRACY AND HAROLD WIDOM 1340
Laws of the iterated logarithm for the range of random walks in two

and three dimensions . . . . . . . . . . . . . . . . RICHARD F. BASS AND TAKASHI KUMAGAI 1369
Nonlinear Kolmogorov equations in infinite dimensional spaces:

the backward stochastic differential equations approach and
applications to optimal control . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . MARCO FUHRMAN 1397

Limit laws of modulus trimmed sums . . . . . . . . . . PHILIP S. GRIFFIN AND FOZIA S. QAZI 1466
A few remarks on Bryc’s paper on random fields with linear regressions

WOJCIECH MATYSIAK AND PAWEŁJ. SZABŁOWSKI 1486
Compound Poisson process approximation

A. D. BARBOUR AND MARIANNE MÅNSSON 1492

Vol. 30, No. 3—July 2002


