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Publicaciones: Teoria de la probabilidad.

The gerber-Shiu penalty function for a two-sided renewal risk process perturbed by diffusion
2024 Methodology and Computing in Applied Probability
Ekaterina Todorova KolkovskaSonny Madina Jimenez

Anti-concentration Inequalities for Log-Concave Variables on the Line
2024 Volumen Especial del XIV Simposio de Probabilidad y Procesos Estocasticos
James Christopher Melbourne

Convex Decreasing Algorithms: Distributed Synthesis and Finite-Time Termination in Higher Dimension
2024 |EEE Transactions on Automatic Control
James Christopher Melbourne

On a Conjecture of Feige for Discrete Log-Concave Distributions
2024 SIAM Journal on Discrete Mathematics
James Christopher Melbourne

Blowup probability of positive solutions of a semilinear SPDE driven by a rough Gaussian noise
2024 Journal of Mathematical Analysis and Applications
José Alfredo L6pez Mimbela

Blowup probability, blowup time and blowup rate of nonlinear heat equations with potential term perturbed
by a multiplicative Gaussian rough noise

2024 Methodology and computing in applied probability

José Alfredo Lopez Mimbela

Estimates for exponential functionals of continuous Gaussian processes with emphasis on fractional
Brownian motion

2024 ALEA, Lat. Am. J. Probab. Math. Stat.

Juan Carlos Pardo MillanWilliam da Silva

Alpha-stable branching and beta-frequency processes, beyond the IID assumption.
2021 Electronic Communications in Probability
José Luis Angel Pérez Garmendia

An optimal multibarrier strategy for a singular stochastic control problem with a state-dependent reward
2020 Applied Mathematics and Optimization
José Luis Angel Pérez Garmendia
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Loewner Theory for Bernstein Functions I: Evolution Families and Differential Equations
2024 Constructive Approximation
José Luis Angel Pérez Garmendia

Non-zero-sum optimal stopping game with continuous versus periodic observations.
2024 Mathematics of Operations Research.
José Luis Angel Pérez Garmendia

Optimal dividends and capital injection: A general Lévy model with extensions to regime-switching models.
2020 Insurance: Mathematics and Economics
José Luis Angel Pérez Garmendia

Refraction strategies in stochastic control: optimality for a general Lévy process model.
2021 SIAM Journal of Control and Optimization
José Luis Angel Pérez Garmendia

The ancestral selection graph for a A-asymmetric Moran model
2019 Theoretical Population Biology
José Luis Angel Pérez Garmendia

The relative frequency between two continuous-state branching processes with immigration and their
genealogy.

2024 The Annals of Applied Probability

José Luis Angel Pérez Garmendia

Lévy Bandits Under Poissonian Decision Times
2024 2021-2022 MATRIX Annals
José Luis PérezKazutoshi Yamazaki

Nonzero-Sum Optimal Stopping Game with Continuous vs. Periodic Exercise Opportunities
2024 Mathematics of Operations Research
José Luis PérezNeofytos Rodosthenous, Kazutoshi Yamazaki

Cutoff ergodicity bounds in Wasserstein distance for a viscous energy shell model with Lévy noise.
2024 Journal of Statistical Physics
Juan Carlos Pardo MillanGerardo Barrera, Michael Hoegele, llya Pavlyukevich

Explosion Rates for Continuous-State Branching Processes in a Lévy Environment
2024 Journal of Theoretical Probability
Juan Carlos Pardo Millan
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Multitype self-similar growth-fragmentation processes
2024 ALEA Latin American Journal of Probability and Mathematical Statistics
Juan Carlos Pardo MillanGerardo Barrera, Michael Hoegele

Speed of extinction for continuous state branching processes in subcritical Lévy environments: the strongly
and intermediate regimes.

2024 ALEA Latin American Journal of Probability and Mathematical Statistics

Juan Carlos Pardo MillanSamuel Johnston, Simon Harris

The coalescent structure of Galton-Watson trees in varying environments
2024 Annals of Applied Probability
Juan Carlos Pardo MillanSandra Palau Calderén, Simon Harris

The cutoff phenomenon in Wassertein distance for nonlinear stable Langevin systems with small Lévy
noise.

2024 Journal of Dynamics and Differential Equations

Enrique Villa DiharceHector Echavarr 1a-Heras, Abelardo Montesinos-Lopez, Cecilia Leal-Ramirez

Universality classes for the coalescent structure of heavy-tailed Galton-Watson trees
2024 Annals of Probability )
Enrique Villa DiharceEvlin A. Ramirez-Félix, J. Antonio Garcia-Borbén, Miguel A. Cisneros-Mata

New Combinatorial Identity for the Set of Partitions and Limit Theorems in Finite Free Probability Theory
2024 International Mathematics Research Notices
Octavio Arizmendi, Katsunori FujieYuki Ueda

The change of vertex energy when joining trees
2024 Linear Algebra and its Applications
Octavio Arizmendi EchegarayRoland Speicher, Guillaume Cébron, Sheng Yin

Universality of free random variables: atoms for non-commutative rational functions
2024 Advances in Mathematics
Octavio Arizmendi Echegaray

Lévy processes resurrected in the positive half-line
2024 Electron. Commun. Probab.
Victor Manuel Rivero MercadoMaria Emilia Caballero, Loic Chaumont

Williams' path decomposition for self-similar Markov processes in Rd
2024 Electronic Journal of Probability
Victor Manuel Rivero MercadoMehar Motala, Andreas Eos Kyprianou

Jalisco S/N, Col. Valenciana, CP. 36023, Guanajuato, Gto. México. Apartado Postal 402, CP 36000.
g a 2025 Tel: +52473 7327155 www.cimat.mx
A Ao de
| La Mujer
& n

Indigena



CienciayTecnologia | ® .

CIMAT

Secretaria de Ciencia, Humanidades, Tecnologia e Innovacién

Ray Knight theorems for spectrally negative Lévy processes
2024 Electronic Journal of Probability
Victor RiveroJesus Contreras
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