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Ibrahima Dramé and Etienne Pardoux, Approximation of the height process
of a continuous state branching process with interaction . . . . . . . . . . . . . . . . . . . 3

Enrico Priola, On Davie’s uniqueness for some degenerate SDEs . . . . . . . . . . . . . . 41

Yuliya Mishura and Alexander Veretennikov, Existence and uniqueness
theorems for solutions of McKean–Vlasov stochastic equations . . . . . . . . . . . . . 59

Stanislas Muhinyuza, A test on mean-variance efficiency of the tangency
portfolio in high-dimensional setting . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 103

Rebecca Nalule Muhumuza and Olha Bodnar, On modeling the correlation
as an additional parameter in random effects model . . . . . . . . . . . . . . . . . . . . . . . 121

Gustav Alfelt, Closed-form estimator for the matrix-variate Gamma distribution 137

J. M. Grau Ribas, A note on last-success-problem . . . . . . . . . . . . . . . . . . . . . . . . . . . . 155

iii

http://www.ams.org/tpms/2020-103/S0094-9000-2021-01140-1/
http://www.ams.org/tpms/2020-103/S0094-9000-2021-01133-4/
http://www.ams.org/tpms/2020-103/S0094-9000-2021-01133-4/
http://www.ams.org/tpms/2020-103/S0094-9000-2021-01134-6/
http://www.ams.org/tpms/2020-103/S0094-9000-2021-01135-8/
http://www.ams.org/tpms/2020-103/S0094-9000-2021-01135-8/
http://www.ams.org/tpms/2020-103/S0094-9000-2021-01136-X/
http://www.ams.org/tpms/2020-103/S0094-9000-2021-01136-X/
http://www.ams.org/tpms/2020-103/S0094-9000-2021-01137-1/
http://www.ams.org/tpms/2020-103/S0094-9000-2021-01137-1/
http://www.ams.org/tpms/2020-103/S0094-9000-2021-01138-3/
http://www.ams.org/tpms/2020-103/S0094-9000-2021-01139-5/




0094-9000(2020)103;1-U

T
heory

ofProbability
and

M
athem

aticalStatistics
N

U
M

B
E

R
103

2020
A

M
S/T

SN
U

K


