Updated: September 10, 2002. Books

B-1) A. Dembo and O. Zeitouni, Large Deviations Techniques and Applications, Jones and Bartlett, Boston, 1993. Second edition, Springer, New York, 1998.

Papers Published in Refereed Journals

P-1) Zeitouni, O., ”On the non existence of stationary diffusions which satisfy the Benes condition”, Systems and Control Letters, 3 (1983), pp. 329-330.

P-2) Zeitouni, O., ”On the tightness of some error bounds for the nonlinear filtering problem”, IEEE Trans. Auto. Cont., 29 (1984), pp. 854-857.

P-3) Zeitouni, O., ”An extension of the Benes filter and some identification problems solved by nonlinear filtering methods”, Systems and Control Letters, 5 (1984), pp. 9-17.

P-4) Zeitouni, O., ”On some finite dimensional filters for certain diffusions observed in correlated noise”, Systems and Control Letters, 5 (1986), pp. 61-63.

P-5) Zeitouni, O. and Bobrovsky, B.Z., ”On the joint nonlinear filtering-smoothing of diffusion processes”, Systems and Control Letters, 7 (1987), pp. 317-321.

P-6) Zeitouni, O. and Bobrovsky, B.Z., ”On the reference probability approach to the equations of nonlinear filtering”, Stochastics, 19 (1986), pp. 133-149.

P-7) Dembo, A. and Zeitouni, O., ”Parameter estimation of continuous time stochastic processes via the EM algorithm”, Stochastic Processes and their Applications, 23 (1986), pp. 91-113. Erratum, 40(1992) pp. 359–361.

P-8) Zeitouni, O. and Dembo, A., ”A maximum a-posteriori estimator for trajectories of diffusion processes”, Stochastics, 20 (1987), pp. 211-246. Erratum, pp. 341.

P-9) Bachman, C.M., Cooper, L.N., Dembo, A. and Zeitouni, O., ”A relaxation model for memory with high storage density”, Proc. Natl. Academy of Science USA, 84 (1987), pp. 7529-7531.

P-10) Dembo, A. and Zeitouni, O., ”On the parameter estimation of continuous time ARMA processes from noisy observations”, IEEE Trans. Auto. Con., 32 (1987), pp. 361-364.

P-11) Zeitouni, O. and Dembo, A., ”An existence theorem and some properties of maximum aposteriori estimation of trajectories of diffusion ”, Stochastics, 22 (1988), pp. 197-218.

P-12) Zeitouni, O. and Dembo, A., ”Exact filters for the estimation of the number of transitions of finite state Markov processes”, IEEE Trans. Inf. Theory, 34 (1988), pp. 890-893.

P-13) Zeitouni, O., ”Approximate and limit results for nonlinear filters with small observation noise:

the linear sensor and constant diffusion coefficient case”, IEEE Trans. Auto. Con., 33 (1988), pp. 595-599.

P-14) Bobrovsky, B.Z., Zakai, M. and Zeitouni, O., ”Error bounds for the nonlinear filtering of signals with small diffusion coefficients”, IEEE Trans. Inf Theory, 34 (1988), pp. 710-721.

P-15) Zeitouni, O., ”On the filtering of noise contaminated signals observed via hard limiter”, IEEE Trans. Inf. Theory, 34 (1988), pp. 1041-1048.

P-16) Dembo, A. and Zeitouni, O., ”Maximum a-posteriori estimation of time varying ARMA processes from noisy measurements”, IEEE Trans. ASSP, 36 (1988), pp. 471-476.

P-17) Dembo, A. and Zeitouni, O., ”General potential surfaces and neural networks”, Physical Review A, 37 (1988), pp. 2134-2143.

P-18) Zeitouni, O. and Dembo, A., ”On the maximum achievable accuracy in the nonlinear filtering problem”, IEEE Trans. Auto. Con., 33 (1988), pp. 965-967.

P-19) Zeitouni, O., ”A class of adaptive control problems solved via stochastic control”, Systems and Control Letters, 12 (1989), pp. 57-62.

P-20) Zeitouni, O., ”On the Onsager-Machlup functional of diffusion processes around non C^2 curves”, Annals of Probability, 17 (1989), pp. 1037-1054.

P-21) Zeitouni, O. and Dembo, A., ”A change of variables formula for Stratonovich integrals and existence of solutions for two point stochastic boundary value problems”, Probability Theory and Related Fields, 84 (1990), pp. 411-425.

P-22) Dembo, A. and Zeitouni, O., ”Maximum a-posteriori estimation of elliptic Gaussian fields observed via a nonlinear channel”, J. Multivariate Analysis, 35 (1990), pp. 151-167.

P-23) Dembo, A. and Zeitouni, O., ”Onsager Machlup functional and maximum a-posteriori estimation for a class of non Gaussian random fields”, J. Multivariate Analysis, 36 (1991), pp. 243-262.

P-24) Zeitouni, O. and Gutman, M., ”On universal hypotheses testing via large deviations”, IEEE Trans. Inf. Theory, IT-37 (1991), pp. 285-290. Errata, pg. 698.

P-25) Zeitouni, O., ”Infinite dimensionality results for MAP estimation”, Stochastic Analysis–Festschrift in honor of M. Zakai (E. Mayer-Wolf, E. Merzbach, A. Shwartz -eds.), Academic Press, 1991, pp. 513-532.

P-26) Ramanathan, J. and Zeitouni, O., ”On the Wavelet transform of fractional Brownian motion”, IEEE Trans. Inf. Theory 37 (1991), pp. 1156-1158.

P-27) Kulkarni, S. R. and Zeitouni, O., ”Can one decide the type of the mean from the empirical measure?”, Statistics and Probability Letters, 12 (1991), pp. 323-327.

P-28) Stroock, D.W. and Zeitouni, O., ”Microcanonical distributions, Gibbs’ states, and the equivalence of ensembles”, Festschrift in Honor of F. Spitzer, Birkhauser (Durrett and Kesten, Eds.), 1991, pp. 399-424.

P-29) Zeitouni, O. and Zakai, M., ”On the optimal tracking problem”, SIAM J. Control, 30 (1992), pp. 426-439. Erratum, Vol. 32 (1994), pg. 1194.

P-30) Bobrovsky, B.Z. and Zeitouni, O., ”Some results on the problem of exit from a domain”, Stochastic Processes and their Applications, 41 (1992), pp. 241–256.

P-31) Shepp, L.A. and Zeitouni, O., ”A note on conditional exponential moments and the Onsager Machlup functional”, Annals of Probability, 20 (1992), pp. 652-654.

P-32) Zeitouni, O., Ziv, J. and Merhav, N., ”When is the generalized likelihood test optimal?”, IEEE Trans. Information Theory IT-38 (1992), pp. 1597–1602.

P-33) Zakai, M. and Zeitouni, O., ”When does the Ramer formula look like the Girsanov formula?”, Annals of Probability, 20 (1992), pp. 1436–1440.

P-34) Steinberg, Y. and Zeitouni, O., ”On tests for normality”, IEEE Trans. Inf. Theory, IT-38 (1992), pp. 1779–1787.

P-35) Mayer-Wolf, E. and Zeitouni, O., ”The probability of small Gaussian ellipsoids and associated conditional moments”, Annals of Probability, 21 (1993), pp. 14-24.

P-36) Mayer-Wolf, E. and Zeitouni, O., ”Onsager Machlup functionals for non trace class SPDEs”, Probability Theory and Related Fields, 95 (1993), pp. 199–216.

P-37) Levanony, D., Shwartz, A. and Zeitouni, O., ”Uniform decay and equicontinuity for normalized, parameter dependent Ito integrals”, Stochastics and Stochastic reports, 43 (1993), pp. 9–28.

P-38) Kulkarni, S., Mitter, S.K., Tsitsiklis, J.N. and Zeitouni, O., ”PAC learning with generalized samples and an application to stochastic geometry”, IEEE Trans. PAMI, 15 (1993), pp. 933– 942.

P-39) Levanony, D., Shwartz, A. and Zeitouni, O., ”Recursive identification in continuous time stochastic processes”, Stochastic Proc. Appl., 49 (1994), pp. 245–275.

P-40) Dembo, A. and Zeitouni, O., ”A large deviations analysis of range tracking loops”, IEEE Trans. Aut. Control, 39 (1994), pp. 360–364.

P-41) Dembo, A., Karlin, S. and Zeitouni, O., ”Large exceedances for multidimensional Lévy processes”, Annals of Applied Prob., 4 (1994) pp. 432–447.

P-42) Altman, E. and Zeitouni, O., ”Rates of convergence of empirical measures and costs in controlled Markov chains and transient optimality”, Math. of Operation Research, 19 (1994) pp. 955-974.

P-43) Klebaner, F. and Zeitouni, O., ”The exit problem for a class of density dependent branching systems”, Annals of Applied Probab., 4 (1994) p. 1188–1205.

P-44) Dudley, R. M., Kulkarni, S., Richardson, T., and Zeitouni, O., ”A metric entropy bound is not sufficient for learnability”, IEEE Trans. Inf. Theory, 40 (1994), pp. 883–885.

P-45) Dembo, A., Karlin, S., and Zeitouni, O., ”Critical phenomena for sequence matching with scoring”, Annals of Probability, 22 (1994), pp. 1993–2021.

P-46) Dembo, A., Karlin, S. and Zeitouni, O., ”Limit distribution of maximal non-aligned twosequence segmental scoring”, Annals of Probability, 22 (1994), pp. 2022–2039.

P-47) Dembo, A., Galperin, V. and Zeitouni, O., ”Exponential rates for error probabilities in DMPSK systems”, IEEE Trans. on Commun., 43 (1995), pp. 915–921.

P-48) Dembo, A., Mayer-Wolf, E. and Zeitouni, O., ”Exact behaviour of Gaussian seminorms”, Prob.

Stats. Letters, 23 (1995), pp. 275–280.

P-49) Deuschel, J.D. and Zeitouni, O., ”Limiting curves for iid records”, Annals of Probability, 23 (1995), pp. 852–878.

P-50) Bolthausen, E., Deuschel, J.D., and Zeitouni, O., ”Entropy repulsion of the lattice free field”, Communications in Mathematical Physics, 170 (1995), pp. 417–443.

P-51) Kulkarni, S. and Zeitouni, O., ”A general classification rule for probability measures”, Annals of Statistics, 23 (1995), pp. 1393–1407.

P-52) Dembo, A. and Zeitouni, O., ”Refinements of the Gibbs conditioning principle”, Prob. Theory Rel. Fields, 104 (1996), pp. 1–14.

P-53) Dupuis, P. and Zeitouni, O., “A nonstandard form of the rate function for the occupation measure of a Markov chain”, Stoch. Proc. Appl., 61 (1996), pp. 249–261.

P-54) Dembo, A. and Zeitouni, O., “Large deviations for sub-sampling from individual sequences”, Statistics and Probability Letters, 27 (1996), pp. 201–205.

P-55) Stroock, D.W. and Zeitouni, O., “Variations on a Theme by Bismut”, Asterique 236 (1996), pp. 291–301.

P-56) Khasminskii, R. and Zeitouni, O., ”Asymptotic filtering for finite state Markov chains”, Stoch.

Proc. Appl. 63 (1996), pp. 1–10.

P-57) Dembo, A., Peres, Y. and Zeitouni, O., ”Tail estimates for one-dimensional random walk in random environment”, Comm. Math. Physics 181 (1996), pp. 667–684.

P-58) Dembo, A. and Zeitouni, O., ”Transportation approach to some concentration inequalities in product spaces”, Electronic Communications in Probability 1 (1996), pp. 83–90.

P-59) Atar, R. and Zeitouni, O., ”Lyapunov exponents for finite state nonlinear filtering problems”, SIAM J. Cont. Opt 35 (1997), pp. 36–55.

P-60) Ibragimov, I. and Zeitouni, O., ”On roots of random polynomials”, Trans. American Math.

Soc. 349 (1997), pp. 2427–2441.

P-61) Atar, R. and Zeitouni, O., “Exponential stability for nonlinear filtering”, Ann. Inst. Hen.

Poincare 33 (1997), pp. 697–725.

P-62) Liptser, R. and Zeitouni, O., ”Robust diffusion approximation for nonlinear filtering”, JMSEC 8 (1998), pp. 139–142. http://www.birkhauser.com/journals/jmsec/download.html, retrieval code 93647.

P-63) Gantert, N. and Zeitouni, O., ”Quenched sub-exponential tail estimates for one-dimensional random walk in random environment”, Comm. Math. Physics 194 (1998), pp. 177–190.

P-64) Klebaner, F., Lazar, J., and Zeitouni, O., On the quasi stationary distribution of some randomly perturbed transformations of the interval, Annals Appl. Prob., 8 (1998), pp. 300–315.

P-65) Ben Arous, G. and Zeitouni, O., ”Large deviations from the circular law”, ESAIM: Probability ans Statistics, Vol. 2 (1998), pp. 123–134. http://www.emath.fr/emath/Maths/Ps/ps.html

P-66) Gantert, N. and Zeitouni, O., ”Large and moderate deviations for the local time of a recurrent Markov chain on Z^2”, Ann. Inst. H. Poincare 34 (1998), pp. 687–704.

P-67) Atar, R. and Zeitouni, O., ”A note on the memory length of optimal nonlinear filters”, Systems Cont. Letters 35 (1998) pp. 131–135.

P-68) Zeitouni, O., ”Superexponential decay for the GEM process”, J. Appl. Prob., 35 (1998), pp.

776–781.

P-69) A. Vershik and O. Zeitouni, ”Large deviations in the geometry of convex lattice polygons”, Israel Journal of Mathematics 109 (1999), pp. 13–27.

P-70) Pisztora, A., Povel, T., and Zeitouni, O., ”Precise large deviation estimates for one-dimensional random walk in random environment”, Prob. Theory. Rel. Fields 113 (1999), pp. 135–170.

P-71) Ben Arous, G. and Zeitouni, O., ”Increasing propagation of chaos for mean field models”, Ann.

Inst. H. Poincare 35 (1999), pp. 85–102.

P-72) Comets, F. and Zeitouni, O., ”Information estimates and Markov random fields”, Markov Processes and Related Fields 5 (1999), pp. 269–291.

P-73) Dembo, A., Peres, Y., Rosen, J., and Zeitouni, O., ”Thick points for transient symmetric stable processes”, Electronic J. Prob. 4 (1999), pp. 1–13.

P-74) Deuschel, J.D. and Zeitouni, O., ”On increasing subsequences of i.i.d. samples”, Combinatorics, Probability and Computing 8 (1999), pp. 247–263.

P-75) Ramanan, K. and Zeitouni, O., ”The quasi-stationary distribution for small random perturbations of certain one-dimensional maps”, Stoch Proc. Appl. 84 (1999), pp. 25–51.

P-76) Lyons, T. and Zeitouni, O., ”Conditional exponential moments for iterated Wiener integrals, with application to Onsager–Machlup functionals”, Annals Probab. 27 (1999), pp. 1738–1749.

P-77) Bolthausen, E., Deuschel, J.D., and Zeitouni, O., ”Absence of a wetting transition for a pinned harmonic crystal in dimensions three and larger”, J. Math. Physics 41 (2000), pp. 1211–1223.

P-78) Tse, D. and Zeitouni, O., “Linear Multiuser Receivers in Random Environments”, IEEE trans.

IT. 46 (2000), pp. 171–188.

P-79) Dembo, A., Peres, Y., Rosen, J., and Zeitouni, O., ”Thick points for multidimensional Brownian motion: multifractal analysis of occupation measure”, Annals Probab. 28 (2000), pp. 1–35.

P-80) Guionnet, A. and Zeitouni, O., ”Concentration of the spectral measure for large matrices”, ECP 5 (2000) pp. 119–136.

P-81) Dembo, A., Vershik, A., and Zeitouni, O., ”Large deviations for integer partitions”, Markov Proc. Rel. Fields. 6 (2000), pp. 147–179.

P-82) Comets, F., Gantert, N., and Zeitouni, O., ”Quenched, annealed and functional large deviations for one dimensional random walk in random environment”, Probab. Theory Rel. Fields 118 (2000), pp. 65–114.

P-83) Dembo, A., Peres, Y., Rosen, J., and Zeitouni, O., ”Thin points for Brownian motion”, Annales de l’IHP 36 (2000), pp. 749–774.

P-84) Dembo, A., Peres, Y., Rosen, J., and Zeitouni, O., ”Thick points for planar Brownian motion and the Erdos-Taylor conjecture on random walk”, Acta Math. 186 (2001), pp. 239–270.

P-85) Guionnet, A. and Zeitouni, O., ”Large deviations asymptotics for spherical integrals”, JFA 188 (2002), pp. 461–515.

P-86 Mayer-Wolf, E., Zeitouni, O., and Zerner, M., ”Asymptotics of certain coagulation-fragmentation processes and invariant Poisson-Dirichlet measures”, Elec. J. Prob. 7 (2002), pp. 1–25.

P-87) Dembo, A., Gantert, N., Peres, Y., and Zeitouni, O., ”Large deviations for random walks on Galton-Watson trees: averaging and uncertainty”, Prob. Th. Rel. Fields 122 (2001), pp. 241–288.

P-88) Dembo, A., Poonen, B., Shao, Q.M., and Zeitouni, O., ”Random polynomials having few or no real zeros”, to appear, J. AMS.

P-89) Dembo, A., Peres, Y., Rosen, J., and Zeitouni, O., “Thick Points for Intersections of Planar Sample Paths”, to appear, TAMS.

P-90) Bolthausen, E., Sznitman, A.-S., and Zeitouni, O., “Cut points and diffusive random walks in random environments”, to appear, Annales IHP.

Papers published in conference proceedings

C-1) Dembo, A. and Zeitouni, O., ”High density associative memory”, IEEE Conf. Neural Information Processing Systems, D.Z. Anderson, Ed., Denver, Colorado, November 1987, pp. 211-218.

C-2) Mayer-Wolf, E., Zakai, M. and Zeitouni, O., ”On the memory length of the optimal nonlinear filter”, Proc. workshop Stoch. Dif. Systems, Stoch. Control theory and Applications, W.H. Fleming and P.L. Lions, Eds., IMA vol. in Math. and Appl. #10, Springer 1988, pp. 311-322.

C-3) Zeitouni, O., ”Limit results for nonlinear filters with small observation noise: the general one dimensional case”, In Analysis and Control of Nonlinear Systems (Proc. MTNS 1987), C.I Byrnes, C.F. Martin and R.E. Saeks, Eds., North-Holland 1988, pp. 271-277.

C-4) Dembo, A. and Zeitouni, O., ”On the relation of anticipative Stratonovich and symmetric integrals: A decomposition formula”, Second Conf. on Stochastic PDE, Tubaro, E. and Da Pratto, G., eds., Trento, Italy, February 1988, Lecture Notes in Mathematics, Vol. 1390, Springer 1989, pp. 66-76.

C-5) Delyon, B. and Zeitouni, O., ”Lyapunov exponents for filtering problems”, in: Applied Stochastic Analysis, M.H.A. Davis and R.J. Elliot, eds., Gordon and Breach 1991, pp. 511-521.

C-6) Levanony, D., Shwartz, A. and Zeitouni, O., ”Continuous time recursive identification”, Communication, Control and Signal Processing (E. Arikan, Ed.), Elsevier 1990, pp. 1725-1732.

C-7) Kulkarni, S., Mitter, S.K., Tsitsiklis, J.N. and Zeitouni, O., ”PAC learning with generalized samples and an application to stochastic geometry”, Proc. of the fifth COLT conference, Pennsylvania, 1992. pp. 172–179.

C-8) Mitter, S.K. and Zeitouni, O., ”An SPDE formulation for image segmentation”, Third Conf.

on Stochastic PDE, Tubaro, E. and Da Pratto, G., eds., Trento, Italy. Pitman research Notes in Mathematics, Vol. 268, pp. 257-267, 1992.

C-9) Shepp, L.A. and Zeitouni, O., ”Exponential estimates for convex norms and some applications”, Barcelona Conference on Stochastic analysis, D. Nualart and M. Sanz, eds., pp. 203- 215, Birkhauser, 1993.

C-10) Kulkarni, S.R. and Zeitouni, O., ”On probably correct classification of concepts”, COLT 1993.

C-11) Dembo, A. and Zeitouni, O., ”Large deviations for random distribution of mass”, Proceedings of the IMA 1993 workshop on random discrete structures (D. Aldous and R. Pemantle, editors), pp. 45–54, Springer, 1996.

C-12) Dembo, A. and Zeitouni, O., ”Large deviations via parameter dependent change of measure and an application to the lower tail of Gaussian processes”, proceedings of the Ascona meeting on stochastic analysis, Progress in Probability, vol. 36 (editors: E. Bolthausen, E. Dozzi, F. Russo), Birkhauser, 1995, pp. 111–121.

C-13) Dembo, A. and Zeitouni, O., ”Moderate deviations for iterates of expanding maps”, in: Statistics and control of stochastic processes, the Liptser festschrift (editors: Y. Kabanov, B. L. Rozovskii, and A. N. Shiryayev), World Scientific, 1997, pp. 1–11.

C-14) Atar, R., Viens, F., and Zeitouni, O., ”Robustness of Zakai’s equation via the Feynman-Kac representation”, Stochastic Analysis, Control, Optimization, and Applications: A Volume in Honor of Wendell H. Fleming. W. M. McEneaney, G. Yin, and Q. Zhang, editors, pp. 339–352. Birkhauser, Boston, 1998.

C-15) Zeitouni, O., “MAP estimation of diffusions - an updated account”, in System theory: modeling, analysis and control, a volume in honour of S. K. Mitter. T. Djaferis and I. Schick, editors, pp. 145–154. Kluwer, 1999.

C-16) Gantert, N. and Zeitouni, O., “Large deviations for one-dimensional random walk in a random environment - a survey”, Proceedings of the conference on random walks, Budapest, 1998. P. Revesz and B. Toth, editors. Bolyai society mathematical studies 9, pp. 127–165, 1999.

C-17) Zeitouni, O., “Random Walks in Random Environments”, Proceedings of ICM 2002, Documenta Mathematica, vol III (2002), pp. 117–127.

Chapters in books

BC-1) A. Dembo and O. Zeitouni, Large Deviations and Applications, Chapter 6 in handbook of stochastic analysis and applications, D. Kannan and V. Lakshmikantham, eds., Marcel-Dekker, 2002.