A.N. Shiryaev and Contemporary Probability Theory

ID de Contribution: 8 Type: Non spécifié

Probability Distributions: Characterizations by Their
Moments
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The talk is on selected new results on uniqueness and

non-uniqueness of distributions in terms of their moments.

The results cover distributions of random variables, random vectors and
stochastic processes, including solutions of SDEs. A couple of open
questions will be outlined.
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