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deviations. Proceedings of the International Congress of Mathematicians
(Helsinki, 1978), pp. 755--762, Acad. Sci. Fennica, Helsinki, 1980. (Reviewer:
V. K. Rohatgi) 60F10 (60J05 60]55)




MR0562740 (81b:60080) Donsker, M. D.; Varadhan, S. R. S. A law of the
iterated logarithm for total occupation times of transient Brownian motion.
Comm. Pure Appl. Math. 33 (1980), no. 3, 365--393. (Reviewer: S. J. Taylor)
603165 (60F15)

MRO0539157 (81j:60080) Donsker, M. D.; Varadhan, S. R. S. On the number
of distinct sites visited by a random walk. Comm. Pure Appl. Math. 32 (1979),
no. 6, 721--747. (Reviewer: W. E. Pruitt) 60J15 (60F10)

MR0532498 (81f:60108) Stroock, Daniel W.; Varadhan, S. R. Srinivasa
Multidimensional diffusion processes. Grundlehren der Mathematischen
Wissenschaften [Fundamental Principles of Mathematical Sciences], 233.
Springer-Verlag, Berlin-New York, 1979. xii+338 pp. ISBN: 3-540-90353-4
(Reviewer: A. D. Wentzell (Ventcel\cprime )) 60160

MR0536002 (80i:35140) Donsker, M. D.; Varadhan, S. R. S. On the
principal eigenvalue of elliptic second order differential operators. Proceedings of
the International Symposium on Stochastic Differential Equations (Res. Inst.
Math. Sci., Kyoto Univ., Kyoto, 1976), pp. 41--47, Wiley, New
York-Chichester-Brisbane, 1978. (Reviewer: Jan Bochenek) 35P15 (35]25

60J60)

MRO0517233 (80e:60085) Donsker, M. D.; Varadhan, S. R. S. On the
number of distinct sites visited by a random walk. Stochastic analysis (Proc.
Internat. Conf., Northwestern Univ., Evanston, Ill., 1978), pp. 57--62,
Academic Press, New York-London, 1978. (Reviewer: H. Kesten) 60J15 (60F10)

MRO0520021 Saint-Raymond, Jean Quelques remarques sur un article de M. D.
Donsker et S. R. S. Varadhan: "Asymptotic evaluation of certain Markov process
expectations for large time, III" (Comm. Pure Appl. Math. 29 (1976), no. 4,
389--461). (French) Séminaire de Probabilités, XII (Univ. Strasbourg,
Strasbourg, 1976/1977), pp. 468--481, Lecture Notes in Math., 649, Springer,
Berlin, 1978. 60Jxx
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MRO0517541 (58 #24487) Donsker, M. D.; Varadhan, S. R. S. Some
problems of large deviations. Symposia Mathematica, Vol. XXI (Convegno sulle
Misure su Gruppi e su Spazi Vettoriali, Convegno sui Gruppi e Anelli Ordinati,
INDAM, Rome, 1975), pp. 313--318. Academic Press, London, 1977. 60F10

MR0461684 (57 #1669) Papanicolaou, G. C.; Stroock, D.; Varadhan, S. R. S.

Martingale approach to some limit theorems. Papers from the Duke Turbulence
Conference (Duke Univ., Durham, N.C., 1976), Paper No. 6, ii+120 pp. Duke
Univ. Math. Ser., Vol. III, Duke Univ., Durham, N.C., 1977. (Reviewer: Mark
Pinsky) 60J60 (60H10 60F05 60G45)

MR0461682 (57 #1667) Donsker, M. D.; Varadhan, S. R. S. On laws of the
iterated logarithm for local times. Comm. Pure Appl. Math. 30 (1977), no. 6,
707--753. (Reviewer: H. Kesten) 60]J55 (60F15)

MR0428471 (55 #1492) Donsker, M. D.; Varadhan, S. R. S. Asymptotic
evaluation of certain Markov process expectations for large time. III. Comm.
Pure Appl. Math. 29 (1976), no. 4, 389--461. (Reviewer: D. W. Stroock) 60J25

(60G15)

MR0425380 (54 #13336) Donsker, M. D.; Varadhan, S. R. S. On the
principal eigenvalue of second-order elliptic differential operators. Comm. Pure
Appl. Math. 29 (1976), no. 6, 595--621. (Reviewer: H. F. Weinberger) 35P15

MR0488298 (58 #7851) Donsker, M. D.; Varadhan, S. R. S. On some
problems of large deviations for Markov processes. With discussion. Proceedings
of the 40th Session of the International Statistical Institute (Warsaw, 1975),
Vol. 1. Invited papers. Bull. Inst. Internat. Statist. 46 (1975), no. 1, 409--416,
417--418 (1976). (Reviewer: A. D. Wentzell (Ventcel)) 60J05 (60F10)

MR0486431 (58 #6177) Ergodic theory. A seminar held at the Courant
Institute of Mathematical Sciences, New York University, New York,
1973--1974. Edited by J. Moser, E. Phillips and S. Varadhan and with a preface
by J. Moser. With contributions by S. Varadhan, E. Phillips, S. Alpern, N.
Bitzenhofer and R. Adler. Courant Institute of Mathematical Sciences, New York
University, New York, 1975. v+131 pp. (Reviewer: W. Parry) 28A65 (58F15)




MR0486395 (58 #6141) Donsker, M. D.; Varadhan, S. R. S. Asymptotic
evaluation of certain Wiener integrals for large time. Functional integration and
its applications (Proc. Internat. Conf., London, 1974), pp. 15--33. Clarendon
Press, Oxford, 1975. (Reviewer: Tack-Wang Lee) 28A40 (60]65)

MR0410942 (53 #14683) Donsker, M. D.; Varadhan, S. R. S. Large
deviations for Markov processes and the asymptotic evaluation of certain Markov
process expectations for large times. Probabilistic methods in differential
equations (Proc. Conf., Univ. Victoria, Victoria, B. C., 1974), pp. 82--88. Lecture
Notes in Math., Vol. 451, Springer, Berlin, 1975. 60125 (60J65)

MR0397902 (53 #1757b) Donsker, M. D.; Varadhan, S. R. S. Erratum:
"Asymptotics for the Wiener sausage" (Comm. Pure Appl. Math. 28 (1975), no.
4, 525--565). Comm. Pure Appl. Math. 28 (1975), no. 5, 677. (Reviewer:
Priscilla Greenwood) 60165

MRO0397901 (53 #1757a) Donsker, M. D.; Varadhan, S. R. S. Asymptotics
for the Wiener sausage. Comm. Pure Appl. Math. 28 (1975), no. 4, 525--565.
(Reviewer: Priscilla Greenwood) 60J65

MRO0386024 (52 #6883) Donsker, M. D.; Varadhan, S. R. S. Asymptotic
evaluation of certain Markov process expectations for large time. 1. II. Comm.
Pure Appl. Math. 28 (1975), 1--47; ibid. 28 (1975), 279--301. (Reviewer: D.
W. Stroock) 60J25 (60J65)

MRO0361998 (50 #14440) Donsker, Monroe D.; Varadhan, S. R. S. On a
variational formula for the principal eigenvalue for operators with maximum
principle. Proc. Nat. Acad. Sci. U.S.A. 72 (1975), 780--783. (Reviewer: L. Janos)
49G05 (47D05 603135)

MRO0365696 (51 #1948) Stroock, D.; Varadhan, S. R. S. A probabilistic
approach to $H\sp{p}(R\sp{d})$. Trans. Amer. Math. Soc. 192 (1974),
245--260. (Reviewer: P. W. Millar) 60G45 (42A36)

MR0362573 (50 #15013) Varadhan, S. Mathematical statistics. Lectures
given during the academic year 1973--1974. Notes by Michael Levandowsky
and Norman Rubin. Courant Institute of Mathematical Sciences, New York
University, New York, 1974. x+287 pp. (Reviewer: S. John) 62-01

MR0517406 (58 #24457) Stroock, Daniel W.; Varadhan, S. R. S. Limit
theorems for random walks on Lie groups. Sankhy\=a Ser. A 35 (1973), no. 3,
277--294. 60B15 (60]15)

MR0413234 (54 #1351) Varadhan, S. R. S. Strassen's version of the law of
the iterated logarithm. Topics in probability theory (Sem., Courant Inst. Math.




Sci., New York, 1971--1972), pp. 15--31. Courant Inst. Math. Sci., New York,
1973. (Reviewer: V. K. Rohatgi) 60F15 (60J65)

MRO0410912 (53 #14653) Stroock, D. W.; Varadhan, S. R. S. Martingales. I,
I1, II1. Topics in probability theory (Sem., Courant Inst. Math. Sci., New York,
1971--1972), pp. 113--161. Courant Inst. Math. Sci., New York, 1973.
(Reviewer: Roger L. Jones) 60G45 (30A78)

MRO0383530 (52 #4411) Papanicolaou, G. C.; Varadhan, S. R. S. A limit
theorem with strong mixing in Banach space and two applications to stochastic
differential equations. Comm. Pure Appl. Math. 26 (1973), 497--524.
(Reviewer: Mark Pinsky) 60H10 (60B99 60]60)

MRO0380109 (52 #1010) Stroock, Daniel W.; Varadhan, S. R. S. Probability
theory and the strong maximum principle. Partial differential equations (Proc.
Sympos. Pure Math., Vol. XXIII, Univ. California, Berkeley, Calif., 1971), pp.
215--220. Amer. Math. Soc., Providence, R.1I., 1973. (Reviewer: A. Friedman)
35K10 (60160)

MRO0353393 (50 #5877) Topics in probability theory. Seminar held at the
Courant Institute of Mathematical Sciences, New York University, New York,
1971--1972. Edited by Daniel W. Stroock and S. R. S. Varadhan. Courant
Institute of Mathematical Sciences, New York University, New York, 1973.
ii+179 pp. 60-06

MRO0400425 (53 #4259) Stroock, Daniel W.; Varadhan, S. R. S. On the
support of diffusion processes with applications to the strong maximum
principle. Proceedings of the Sixth Berkeley Symposium on Mathematical
Statistics and Probability (Univ. California, Berkeley, Calif., 1970/1971), Vol. III:
Probability theory, pp. 333--359. Univ. California Press, Berkeley, Calif., 1972.
(Reviewer: A. D. Wentzell (Fentcel)) 60160

MRO0397899 (53 #1755) Stroock, Daniel W.; Varadhan, S. R. S. Diffusion
processes. Proceedings of the Sixth Berkeley Symposium on Mathematical
Statistics and Probability (Univ. California, Berkeley, Calif., 1970/1971), Vol. III:
Probability theory, pp. 361--368. Univ. California Press, Berkeley, Calif., 1972.
(Reviewer: H. P. McKean, Jr.) 60J60

MRO0387812 (52 #8651) Stroock, D.; Varadhan, S. R. S. On degenerate
elliptic-parabolic operators of second order and their associated diffusions.
Comm. Pure Appl. Math. 25 (1972), 651--713. (Reviewer: M. Biroli) 35J70
(35K10 603145)

MRO0360081 (50 #12531) {\cyr Matematika: Periodicheski\u\i sbornik
perevodov inostrannykh state\u\i. Tom} 16 (1972), {\cyr vyp.} 1. (Russian)




[Mathematics: Periodical collection of translations of foreign articles. Vol. 16
(1972), no. 1] Izdat. " "Mir", Moscow, 1972. 183 pp. 00A10

MRO0359025 (50 #11480) Stroock, Daniel W.; Varadhan, S. R. S. Diffusion
processes and martingales. II. Martingales (Report Meeting, Oberwolfach, 1970),
pp. 67--75. Lecture Notes in Math., Vol. 190, Springer, Berlin, 1971. 60J60

(60G45)

MR0359024 (50 #11479) Stroock, Daniel W.; Varadhan, S. R. S. Diffusion
processes and martingales. 1. Martingales (Report Meeting, Oberwolfach, 1970),
pp. 60--66. Lecture Notes in Math., Vol. 190, Springer, Berlin, 1971. 60J60

(60G45)

MR0339966 (49 #4723) {\cyr Matematika: Periodicheski\u\i sbornik
perevodov inostrannykh state\u\i. Tom} 15 (1971), {\cyr vyp.} 6. (Russian)
[Mathematics: Periodical collection of translations of foreign articles. Vol. 15
(1971), no. 6] Izdat. " "Mir", Moscow, 1971. 166 pp. 00A10

MR0277037 (43 #2774) Stroock, Daniel W.; Varadhan, S. R. S. Diffusion
processes with boundary conditions. Comm. Pure Appl. Math. 24 1971
147--225. (Reviewer: J. A. Beekman) 60.62

MR0254923 (40 #8130) Stroock, Daniel W.; Varadhan, S. R. S. Diffusion
processes with continuous coefficients. II. Comm. Pure Appl. Math. 22 1969
479--530. (Reviewer: H. P. McKean, Jr.) 60.62

MR0253426 (40 #6641) Stroock, Daniel W.; Varadhan, S. R. S. Diffusion
processes with continuous coefficients. I. Comm. Pure Appl. Math. 22 1969
345--400. (Reviewer: H. P. McKean, Jr.) 60.62 (35.00)

MR0260028 (41 #4657) Varadhan, S. R. S. Stochastic processes. Notes
based on a course given at New York University during the year 1967/68
Courant Institute of Mathematical Sciences, New York University, New York
1968 v+190 pp. (Reviewer: J. R. Kinney) 60.62

MR0217881 (36 #970) Varadhan, S. R. S. Diffusion processes in a small
time interval. Comm. Pure Appl. Math. 20 1967 659--685. (Reviewer: H. P.
McKean, Jr.) 60.62 (35.00)

MR0208191 (34 #8001) Varadhan, S. R. S. On the behavior of the
fundamental solution of the heat equation with variable coefficients. Comm.
Pure Appl. Math. 20 1967 431--455. (Reviewer: J. Cohen) 35.78

MR0203230 (34 #3083) Varadhan, S. R. S. Asymptotic probabilities and
differential equations. Comm. Pure Appl. Math. 19 1966 261--286. (Reviewer:




H. P. McKean, Jr.) 35.06 (60.75)

MRO0182050 (31 #6274) Varadhan, S. R. S. Limit theorems in probability.
Math. Student 32 1964 17--21. (Reviewer: J. E. Cigler) 60.08 (60.30)

MR0164364 (29 #1661) Parthasarathy, K. R.; Varadhan, S. R. S. Extension
of stationary stochastic processes. Teor. Verojatnost. i Primenen. 9 1964
72--78. (Reviewer: T. Kawata) 60.50

MRO0190968 (32 #8378) Parthasarathy, K. R.; Ranga Rao, R.; Varadhan, S.
R. S. Probability distributions on locally compact abelian groups. Illinois J. Math.
7 1963 337--369. (Reviewer: D. Szasz) 60.08

MRO0171305 (30 #1536) Varadhan, S. R. S. Limit theorems for sums of
independent random variables with values in a Hilbert space. Sankhy\=a Ser. A
24 1962 213--238. (Reviewer: J. E. Cigler) 60.08

MR0153041 (27 #3010) Parthasarathy, K. R.; Ranga Rao, R.; Varadhan, S.
R. S. On the category of indecomposable distributions on topological groups.
Trans. Amer. Math. Soc. 102 1962 200--217. (Reviewer: H. Umegaki) 60.08

(22.20)
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