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c© Kïıvs�ki�i un�versitet, 2013

Editorial Board

V. S. Korolyuk (Editor-in-Chief)
Yu. V. Kozachenko (Deputy Editor-in-Chief)
Yu. S. Mishura (Deputy Editor-in-Chief)

L. M. Sakhno (Executive Secretary)

V. V. An̄ıs̄ımov
O. Gushchin
A. V. Ivanov
M. V. Kartashov
A. G. Kukush
M. M. Leonenko
I. K. Matsak
M. P. Moklyachuk

I. Molchanov
O. O. Novikov
A. Ya. Olenko
E. Orsinger
M. I. Portenko
D. S. Sil′vestrov
O. V. Veretennikov
O. K. Zakusylo

SUBMISSION INFORMATION. All submissions to the journal should be sent to
journal.tims@gmail.com. For more information see http://probability.univ.kiev.ua/tims/.

SUBSCRIPTION INFORMATION. The 2014 subscription is for Numbers 88 and 89.
Beginning in 2004, Theory of Probability and Mathematical Statistics is accessible from
www.ams.org/journals/. Subscription prices for 2014 are as follows: for paper delivery, US$838
list; US$670.40 institutional member; for electronic delivery, US$796 list, US$636.80 institutional
member. Upon request, subscribers to paper delivery of this journal are also entitled to receive

electronic delivery. Subscription renewals are subject to late fees. See www.ams.org/journal-faq

for more journal subscription information.
BACK NUMBER INFORMATION. For back issues see www.ams.org/bookstore.
Subscriptions and orders should be addressed to American Mathematical Society, P.O. Box

845904, Boston, MA 02284-5904, USA. All orders must be accompanied by payment. Other cor-
respondence should be addressed to 201 Charles Street, Providence, RI 02904-2294, USA.

COPYING AND REPRINTING. Material in this journal may be reproduced by any
means for educational and scientific purposes without fee or permission with the exception of
reproduction by services that collect fees for delivery of documents and provided that the cus-
tomary acknowledgment of the source is given. This consent does not extend to other kinds of
copying for general distribution, for advertising or promotional purposes, or for resale. Requests
for permission for commercial use of material should be addressed to the Acquisitions Department,
American Mathematical Society, 201 Charles Street, Providence, Rhode Island 02904-2294, USA.
Requests can also be made by e-mail to reprint-permission@ams.org.

Theory of Probability and Mathematical Statistics (ISSN 0094-9000) is published by
the American Mathematical Society, 201 Charles Street, Providence, RI 02904-2294, USA and is
mailed from Providence, Rhode Island. Postmaster: Send address changes to Theory of Probabil-
ity and Mathematical Statistics, American Mathematical Society, 201 Charles Street, Providence,
RI 02904-2294, USA.

c© 2014, American Mathematical Society. All rights reserved.
This journal is indexed in Mathematical Reviews and Zentralblatt MATH.

This journal is archived in Portico and in CLOCKSS.
Printed in the United States of America.

∞© The paper used in this journal is acid-free and falls within the guidelines
established to ensure permanence and durability.

10 9 8 7 6 5 4 3 2 1 19 18 17 16 15 14



CONTENTS

A. Yu. Veretennikov and A. M. Kulik, Diffusion approximation of systems
with weakly ergodic Markov perturbations. II . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1

Z. O. Vyzhva and K. V. Fedorenko, Statistical modelling of a 3D random field
by using the Kotelnikov–Shannon decomposition . . . . . . . . . . . . . . . . . . . . . . . . . . 19

V. V. Golomozy̆ı, An estimate of the stability for nonhomogeneous Markov chains
under classical minorization condition . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 35

D. V. Gusak, On the distribution of functionals of the subordinator . . . . . . . . . . . 51

I. I. Dubovets’ka and M. P. Moklyachuk, Extrapolation of periodically
correlated stochastic processes observed with noise . . . . . . . . . . . . . . . . . . . . . . . . 67

J. Dhaene, A. Kukush, and D. Linders, The multivariate Black & Scholes
market: conditions for completeness and no-arbitrage . . . . . . . . . . . . . . . . . . . . . 85

O. V. Ivanov and I. K. Matsak, Limit theorems for extremal residuals in a
regression model with heavy tails of observation errors . . . . . . . . . . . . . . . . . . . . 99

M. V. Kartashov, The asymptotic behavior of rare Markov moments defined on
time inhomogeneous Markov chains . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 109

Yu. V. Kozachenko and O. E. Kamenshchikova, An approximation of
stochastic processes belonging to the Orlicz space in the norm of the space
C[0,∞) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 123

Yu. S. Mishura and V. V. Tomashyk, Convergence of exit times for diffusion
processes . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 139
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Lévy approximation . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 151

M. G. Semĕıko, Moment measures of mixed empirical random point processes
and marked point processes in compact metric spaces. I . . . . . . . . . . . . . . . . . . . 161

I. O. Sen’ko, The asymptotic normality of an adjusted least squares estimator in
a multivariate vector errors-in-variables regression model . . . . . . . . . . . . . . . . . . 175

O. O. Synyavs’ka, A Baxter type estimator of an unknown parameter of the
covariance function in the non-Gaussian case . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 191

S. V. Shklyar, The uniqueness of the quasi-likelihood estimator in the Poisson
model with an error in the regressor . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 203

iii

http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00915-1
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00915-1
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00916-3
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00916-3
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00917-5
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00917-5
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00918-7
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00919-9
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00919-9
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00920-5
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00920-5
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00921-7
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00921-7
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00922-9
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00922-9
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00923-0
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00923-0
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00923-0
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00924-2
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00924-2
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00925-4
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00925-4
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00926-6
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00926-6
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00929-1
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00929-1
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00927-8
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00927-8
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00928-X
http://www.ams.org/journal-getitem?pii=S0094-9000-2014-00928-X


UKRAINIAN CONTENTS*

*The American Mathematical Society scheme for transliteration of Cyrillic may be found at the end

of index issues of Mathematical Reviews.

v





0094-9000(2014)88;1-Q

T
heory

of
P

robability
and

M
athem

aticalStatistics
N

U
M

B
E

R
88

2014


