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c© Kïıvsьkii un�versitet, 2005

Editorial Board

A. V. Skorokhod (Editor-in-Chief)
Yu. V. Kozachenko (Deputy Editor-in-Chief)

M. I. Portenko (Deputy Editor-in-Chief)
A. Ya. Olenko (Executive Secretary)

V. V. An̄ıs̄ımov
V. V. Buldygin
O. V. Ivanov
N. V. Kartashov
V. S. Korolyuk
M. M. Leonenko

Yu. S. Mishura
M. P. Moklyachuk
E. Seneta
D. S. Sil′vestrov
O. K. Zakusilo

SUBSCRIPTION INFORMATION. The 2006 subscription is for Numbers 72 and 73.

Beginning in 2004, Theory of Probability and Mathematical Statistics is accessible from

www.ams.org/journals/. Subscription prices for 2006 are US$634 list; US$507 institutional mem-

ber. Upon request, subscribers to paper delivery of this journal are also entitled to receive elec-

tronic delivery. For paper delivery, subscribers outside the United States and India must pay a

postage surcharge of US$6; subscribers in India must pay a postage surcharge of US$13. Expe-

dited delivery to destinations in North America US$7; elsewhere US$19. A late charge of 10% of

the subscription price will be imposed upon orders received from nonmembers after January 1 of

the subscription year.

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 is published by the American Math-

ematical Society, 201 Charles Street, Providence, RI 02904-2294, USA and is mailed from Provi-

dence, Rhode Island. Postmaster: Send address changes to Theory of Probability and Mathemat-

ical Statistics, American Mathematical Society, 201 Charles Street, Providence, RI 02904-2294,

USA.

c© 2006, American Mathematical Society. All rights reserved.

This journal is indexed in Mathematical Reviews and Zentralblatt MATH.

This journal is archived in Portico.

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 11 10 09 08 07 06



Theory of
Probability and
Mathematical
Statistics
Number 73    2006     

A Translation of

ТЕОРІЯ

ЙМОВІРНОСТЕЙ ТА

МАТЕМАТИЧНА

СТАТИСТИКА
ВИПУСК 73     2005

Providence, Rhode Island  USA

ISSN  0094-9000

American Mathematical Society



THEORY OF PROBABILITY AND MATHEMATICAL STATISTICS

A translation of

TEOR�� IMOV�RNOSTEI TA MATEMATIQNA STATISTIKA

Originally published in Ukrainian by TBiMC.

c© TBiMC, 2005
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for martingales normalized by operators . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 31

A. Castellucci and R. Giuliano Antonini, Laws of iterated logarithm for
stochastic integrals of generalized sub-Gaussian processes . . . . . . . . . . . . . . . . . . 47

O. V. Kapustyan, J. Valero, and O. V. Pereguda, Random attractor for the
reaction-diffusion equation perturbed by a stochastic càdlàg process . . . . . . . 57
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