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FEscuela Venezolana de Matemdticas (2006).

Weak dependence : models, theory and applications (350 pages), Lec-
ture Notes 190 in Statistics, Springer-Verlag, with G. Lang, C. Prieur,
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Vol. 1V, 1 pp. 43-71.

. J. R. Leon

Normalidad asintética de estimadores de una densidad. Actas del 1"
Congreso Lat. de Probabilidad y Estadistica Matemdtica (1981). Ed.
Equinoccio U. S. B.



10.

11.

12.

13.

. J. R. Ledon
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P. Doukhan, J. R. Leon, F. Portal

Calcul de la vitesse de convergence dans le Théoreme Central Limite
vis a vis des distances de Prohorov, Dudley et Lévy dans le cas de v.
a. aléatoires dépendantes. Prob. and Math. Stat. Vol VI Fasc. 1
(1985) pp. 19-27.

J. R. Leon, M. Olivares.

Puente Browniano a dos pardmetros y Fstadisticos de Rango para In-
dependencia, Acta Cientifica Venezolana 36 pp. 295-302 (1985). Cor-
reccion 38 pp. 427 (1987).

R. Arocena, M. Cotlar, J. R. Leon
Toeplitz kernels, scattering structures and covariant systems, North
Holland Math. Library Vol 34, Barroso ed. (1984) pp. 1-19 .
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Quelque notions de melanges et des exemples de processus melangeants.
Publicaciones de la Université d’Orsay (1985).

P. Doukhan, J. R. Leon, F. Portal
Une mesure de la déviation quadratique d’estimateurs non paramétriques.
Ann. Inst. Henri Poincare Vol XXII 1 pp. 37-66 (1986).

P. Doukhan, J. R. Leon.

Invariance principles for the empirical measure of a mizring sequence
and for the Local Time of Markov Processes. Lect. Notes in Math.
1193 pp. 5-21 (1986).

1. Iribarren, J. R. Ledn

Extension de Operadores Diferenciales de sequndo orden Movimiento
Browniano y Método de Nelson para la FEcuacion de Schrédinger con
campo magnético. Actas de las primeras Jornadas de Andlisis. Mérida

(1986).

P. Doukhan, J. R. Leon, F. Portal

Principes d’invariance faible pour la measure empirique d’une suite
de variables aléatoires mélangeante. Probability Theory and Related
Fields 76, pp. 51-70 (1987).
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16.
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18.

19.

20.

21.

22.

23.

24.

. M. Cotlar, J. R. Leon, M. C. Pereyra
Eigenfunction expansions of covariance kernels of Hilbert Space pro-
cesses. Acta Cientifica Venezolana, (1987) 38, pp. 563-569.

P. Doukhan, J. R. Leon, J. L. Nicolle

Metodologia para evaluar pardmetros de sismicidad cuando la base de
datos es incompleta. Revista técnica del INTEVEP. Vol 81 pp. 13-22
(1988).

P. Doukhan, J. R. Leon

Cumulants for stationary mizing random sequences and aplications to
empirical espectral density. Prob. and Math Statistics Vol 10 Fasc. 1
pp. 11-26 (1989).

H. Gzyl, J. R. Leon

Classical limits via Brownian Motion. Notas de Matemdticas del De-
partamento de Matemdticas de la U. L . A. No. 100. (1989). pp.
83-90

X. Guyon, J. R. Leon

Convergence en loi des H-Variations d’un processus gaussien station-
naire sur R. Ann. Inst. Henri Poincare Vol 25, N 3, pp. 265-282
(1989).

J. R. Leon, J. Ortega

Weak convergence of different types of variation for biparametric Gaus-
sian processes. Colloguia Mathematica Societatis Bolyai 57 Limit The-
orems in Probability and Statistics. Pécs. Hungria pp. 350-36/
(1989).

J. R. Leon, J. Ortega
Convergencia en ley de las variaciones de procesos Gaussianos bi-
paramétricos. Actas del III Clapem. pp. 119-132 (1990).

P. Doukhan, J. R. Leon
Déviation quadratique d’estimateurs de densité par projections orthog-

onales. C. R. A. S. Serie I, t. 310, Série I pp. 425-430, (1990).

J. R. Leon

Normalité asymptotique de la déviation LP des estimations d’une den-
sité construites a partir d’une base de Haar. C. R. A. S. Série I, t.
313, pp. 107-110, (1991).

P. Doukhan, J. R. Leon
Estimation du spectre d’un processus gaussien fortement dépendant,
C.R.A. S ,t313 Série I, p. pp. 523-526, (1991).

X. Guyon, J. R. Ledn, J. Ortega
On the regularization of the variations of Gaussian Process. (1992).
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26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

. J. R. Ledn, J. Ortega
Crossing and local times for reqularized Gaussian processes: L* con-
vergence. C.R.A.S. Série I, t 31/, pp. 227-231 (1992).

P. Doukhan, J. R. Leon
Quadratic deviation of projection density estimates. REBRAPE, 7,
pp. 37-63 (1993).

C. Berzin, J. R. Leon, J. Ortega
Régularisées de processus gaussiens, franchissements et temps local.

C.R.A.S. Série I, t 317, 7 pp. 697-702 (1993).

C. Berzin, J. R. Leon

Weak Convergence of the integrated number of level crossings to the
local time for Wiener processes. C.R.A.S. Série It 819 12 pp. 1311-
1316 Série I (1994).

P. Doukhan, J. R. Leon

Asymptotics for the local time of a strongly dependent vector- valued
random field. Acta Mathematica Hungarica Vol 70 (4) pp. 329-351
(1996).

P. Doukhan, J. R. Leon, P. Soulier

Central and noncentral limit theorems for quadratic forms of a strongly
dependent stationary gaussian field. REBRAPE, 10, pp. 205-223
(1996).

J. R. Leon, G. Perera
Crossings and Local times for the harmonic oscillator. C.R.A.S. t.
324, Série I, pp. 453-458 (1997).

M. Kratz, J. R. Leon

Hermite polynomial expansion for non-smooth functionals of station-
ary Gaussian Process: crossings and extremes. Stochastic Processes
and their applications. 66 pp.237-252 (1997).

C. Berzin-Joseph, J. R. Ledn

Weak convergence of the integrated number of level crossing to the local
time for Wiener processes. Theory of Probability and its applications
(version rusa)Tom 42 pp. 757-771 (1997) (version de SIAM Theory
of Prob. and its App. Vol 42 No 4 pp 568-579).

S. Tovleff, J. R. Leon
High-frequency approximation for the Helmholtz equation: a proba-

bilistic approach. Reports on Mathematical Physics vol 40, pp. 1-16
(1997).

C. Berzin-Joseph, J.R. Leon, J. Ortega
Level crossings and local time for reqularized Gaussian Process. Prob-
ability and Math. Statistics Vol 18, Fasc. 1 pp. 19-61 (1998).
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36.

37.

38.

39.

40.

41.

42.

43.

44.

45.

46.

C. Berzin-Joseph, J.R. Leon, J. Ortega
Increments and crossings for the Brownian bridge: weak convergence.

C.R.A.S .327, Série I, pp. 587-592 (1998).

C. Berzin-Joseph, J.R. Leon, J. Ortega

Study of the asymptotic behavior of non-linear functionals for the em-
pirical bridge via strong approrimations. C.R.A.S t.327, Série I, pp.
671-676 (1998).

C. Berzin-Joseph, J.R. Leon

Vertical and Horizontal increments for the Brownian sheet, level’s
curve length and local time. Resumenes del V Simposio de Proba-
bilidad y Procesos Estocdsticos de Mexico pp. 181-191. Ed. Sociedad
Mezicana de Matemdtica (1998).

S. Ben Hariz, P. Doukhan, J.R. Leon

Central Limit Theorem for the Local Time of a Gaussian Process.
Proceedings of the Seminar on Stochastic Analysis, Random Fields and
Applications, pp 25-37. Ascona Proceedings. Progress in Probability
Vol. 45 Birkhduser (1999).

J.R. Leon, G. Perera
Approzimation of the Ornstein-Uhlenbeck local time by harmonic os-
cillators. Bernoulli volume 6 No. 2 pp 357-379 (2000).

J.R. Leon, A. Leonard
Weak convergence of a nonlinear functional of a stationary Gaussian
process. Application to the local time. Acta Math. Hungarica volume

87(1-2) pp. 71-97 (2000).

M. Kratz, J.R. Ledn

Central Limit Theorems for the Number of Maxima and an Estimator
of the Second Spectral Moment of a Stationary Gaussian Process, with
Application to Hydroscience. Extremes 3:1 pp. 57-86 (2000).

J.R. Leon, C. Ludena
Estimating the Diffusion Coefficient for Diffusions Driven by fBm.
Statistical Inference for Stochastic Processes 3: pp. 183-192 (2000).

J.R. Leon

El modelo de regresion y el proceso autoregresivo no lineal, una parondmica
(articulo de revision). Acta Cientifica Venezolana 51 pp. 125-132
(2000).

C. Berzin-Joseph, J.R. Leon, J. Ortega
Non-linear functionals of the Brownian bridge and some applications.
Stochastic Processes and their applications. 92, 1, pp. 11-80 (2001).

M. Kratz, J.R. Ledn
Central Limit Theorems for Level Functionals of Stationary Gaussian
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47.

48.

49.

50.

o1.

52.

53.

o4.

55.

56.

Processes and Fields. Journal of Theoretical Probability. 14, 3, pp.
639-671 (2001).

C. Berzin-Joseph, J.R. Leon, J. Ortega

Convergence of Non-Linear Functionals of Smoothed Empirical Pro-
cess and Kernel Density Estimates. Statistics, Vol 37 (3) pp. 217-242
(2003).

J.R. Leon, C. Ludena
Stable convergence of diffusions driven by fBm. Journal of Stochastic
Analysis and its Applications, 22 pp. 289-314 (2004).

P. Doukhan, J.R. Ledn

Asymptotic for the LP deviation of the variance estimator of a dif-
fusion. ESAIM Probability and Statistics Vol 8 pp. 132-149 (2004).
http:www.edpsciences.org/articles/ps/

0. Rondon, J.R. Leon
On the increments of the Brownian sheet. Recent advances in applied
probability. pp. 269-278 (2005) Springer- New York.

C. Berzin-Joseph, J.R. Ledon
Convergence in fractional models and applications. EJP, Vol 10 pp.
326-370 (2005). hitp://www.math.washington.edu/ ejpecp/

J-M. Azais, J.R. Leon, J. Ortega
Geometrical Characteristics of Gaussian Sea Waves. Journal of Ap-
plied Probability, 42, No. 2 pp. 1-19 (2005).

1. Iribarren, J.R. Leon

Central Limit Theorem for Solutions of Random Initialized Differen-
tial Equations: a simple Proof. Journal of Applied Mathematics and
Stochastic Analysis. Volume 2006, Article ID 35206, 20 pages, (2006)
www.hindawi.com

M. Kratz and J.R. Leon

On the second moment of the number of crossings by a stationary
Gaussian process. Annals of Probability, 34, No. 4 pp. 1601-1607.
(2006).

C. Berzin, J.R. Leon
Estimating the Hurst parameter. Statistical Inference for Stochastic
Processes. 10, No. 1 pp 49-73 (2007).

J.R. Leon, C. Ludena.
Limits for weighted p-variations and likewise functionals of fractional
diffusions with drift. Stochastic Processes and their applications. 117,
No. 3 271-296 (2007).
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o7.

58.

59.

60.

61.

62.

63.

64.

65.

66.

C. Berzin, J.R. Leon.
Estimation in models driven by fractional Brownian motion. Annales
de UInstitute Henri Poincaré (2008), Vol. 44, No. 2, 191-213.

J-M Bardet, P. Doukhan, J.R. Leon
A functional limit theorem for n-weakly dependent processes and its
applications. Statistical Inference for Stochastic Processes, 11, No. &

265-280 (2008).

J-M Bardet, P. Doukhan, J.R. Leon

Uniform limit theorems for the integrated periodogram of weakly de-
pendent time series and their applications to Whittle’s estimate. J. of
Time Series Anal. 29, 906-945. (2008).

E. Flores and J.R. Ledn

Deviation of order p for estimators of the variance in first order Stochas-
tic Differential Equations (SDE). Statistics Vol 44 Issue 5, 431-454
(2010).

M. Kratz and J.R. Leon
Level curves crossings and applications for Gaussian models. Extremes
Vol 18 N° 3, 815-351 (2010).

P. Doukhan, J. Jakubowicz, J. R. Leon
Subsampling an asymptotic variance. Collective volume dedicated to
Walter Philipps, Kendricks Press (2010).

E.M. Flores, J.R. Leon

Lewvel Sets of Random Fields and Applications: Specular points, Wave
Crests. International Journal of Stochastic Analysis (2010).

http:/ /www.hindawi.com/journals/ijsa/aip.html

J-M. Azais, S. Déjean, J.R. Leén, F. Zwolska
Transformed Gaussian stationary models for ocean waves. Por apare-
cer en Prob. Engineering Mechanics (2010).

J-M. Azais, J.R. Leon, M. Wschebor
Rice formulas and Gaussian waves. Bernoulli, Vol. 17, No. 1, 170-

193 (2011).

H. Biermé, A. Bonami, J.R. Ledn
Central Limit Theorems and Quadratic Variations in terms of Spectral
Density. FElectronic Journal of Probability Vol. 16, 362-395 (2011).

Miscelanea

e Lector (Reviewer) de Zentralbaltt fir Mathematik

e Lector (Reviewer) de Mathematical Reviews
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Editor Asociado Acta Cientifica Venezolana (hasta 2006).
Referi eventual de los Annales de L’Institut Henri Poincare.
Referi eventual de Bernoulli.

Referi eventual de Acta Cientifica Venezolana

Referi eventual de Stochastic Process and their Applications
Referi eventual de Journal of Theoretical Probability

Referi eventual del Boletin de la AMV

Miembro de la APIU

Miembro del Comité Ejecutivo de la Sociedad Bernoulli para América
Latina 1991-1997

Miembro del Comité Organizador del IV CLAPEM realizado en Ciu-
dad de Mezxico en Septiembre de 1990

Miembro del Comité Editor de las Publicaciones de Probabilidad y Es-
tadistica de La Sociedad Bernoulli para América Latina. 1989-1992.

Miembro del Sistema de Promocion del Investigador. Ministerio de
Ciencia y Tecnologia. Nivel II 1990-2003, Nivel IV 2003- Hasta la
fecha

Asesor en la OCEI (Oficina Central de Estadistica e Informdatica de
Venezuela) 1994-1995.

Miembro del Laboratorio de Computacion Paralela y Distribuida Es-
cuela de Computacion. Facultad de Ciencias. U. C. V.

Miembro del Comité Ejecutivo Mundial de la Sociedad Bernoulli (por
eleccion). 1994-1998.

Miembro del IMS (por eleccion). Desde 1999.
Coordinador de la Escuela Venezolana de Matemdtica 1995-1997.

Representante profesoral (suplente) ante el Consejo de la Facultad de
Ciencias de la U.C.V. 1994-1995.

Representante profesoral (suplente) ante el Consejo Universitario de
la U.C.V. 1999-2002.

Representante profesoral (suplente) ante el Consejo Universitario de
la U.C.V. 2002-2005.

Coordinador del comité de la SLAPEM (Sociedad Latinoamericana de
Probabilidad y Estadistica Matemdtica) (por eleccion) 2005-2009
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e Coordinador del comité cientifico del XI CLAPEM (Naiguatd Venezuela
Noviembre) (2009)
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