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Currently Funded Research Grants (selected from the list of 10): 
Since 2000, NL has been the Principal and Partner Investigator of 10 major research 
grants in collaboration with researchers from the USA, Italy, Australia, Denmark, 
Israel, France, and Spain. Currently, NL was a Partner Investigator of the Australian 
Research  Discovery Grant (2016-2019), New Method in Theory and Applications of 
Spherical Random Fields, $324,686. NL also a Partner Investigator of the Australian 
Research  Discovery Grant (2022-2025), Random fields: non-Gaussian stochastic 
models and approximation schemes, AU$ 422680. Also I am partner Investigator of 
FAPEST grant (2023-2024), Brazil; and Principal Investigator or LMS grant 
42007(2022-203) UK. I participated in the programme Fractional Differential Equations 
(FDE2) (January-April 2022) in Isaac Newton Institute for Mathematical Sciences, 
Cambridge,UK. 
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[3]Anh, V.V. and Leonenko, N.N., (2002), Renormalization and
homogenization of fractional diffusion equations with random data,
Probability Theory and Related Fields, 124, N3, 381-408
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fractional jump-diffusion approach. Journal of Computational and  Applied  
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tailed fractional Pearson diffusions in Skorokhod topology, Journal of 
Mathematical Analysis and Applications 486 , no. 2, 123934  

22. Kumar, A., Leonenko, N. and Pichler, A. (2020) Fractional risk process in 
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properties of aggregated superpositions of Ornstein-Uhlenback type processes, 
Bernoulli, 25, N3, 2029-2050 

30. Anh, V.V., Leonenko, N.N., Olenko, A and Vaskovich, V (2019) On rate of 
convergence in non-central limit theorems, Bernoulli,  25, N  4A, 2920-2948  

https://mathscinet-ams-org.abc.cardiff.ac.uk/mathscinet/search/journaldoc.html?id=2273
https://mathscinet-ams-org.abc.cardiff.ac.uk/mathscinet/search/journaldoc.html?id=2273
https://mathscinet-ams-org.abc.cardiff.ac.uk/mathscinet/search/publications.html?pg1=ISSI&s1=445901
https://mathscinet-ams-org.abc.cardiff.ac.uk/mathscinet/search/publications.html?pg1=ISSI&s1=445901
https://mathscinet-ams-org.abc.cardiff.ac.uk/mathscinet/search/publications.html?pg1=ISSI&s1=445901
https://mathscinet-ams-org.abc.cardiff.ac.uk/mathscinet/search/publications.html?pg1=ISSI&s1=445901
https://mathscinet.ams.org/mathscinet/search/publications.html?pg1=ISSI&s1=431015
https://mathscinet.ams.org/mathscinet/search/publications.html?pg1=ISSI&s1=431015
https://mathscinet.ams.org/mathscinet/search/publications.html?pg1=ISSI&s1=431015
https://mathscinet.ams.org/mathscinet/search/journaldoc.html?id=1734
https://mathscinet.ams.org/mathscinet/search/publications.html?pg1=ISSI&s1=371889
https://mathscinet.ams.org/mathscinet/search/publications.html?pg1=ISSI&s1=371889
https://mathscinet.ams.org/mathscinet/search/publications.html?pg1=ISSI&s1=371889


31. Grahovac, D. and  Leonenko, N. and Taqqu, M.S. (2019) Limit theorems, scaling 
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processes, Statistic and Probability Letters, 137, 235-242 
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divisible marginal distributions, Stochastic Analysis and Applications, 36 , no. 
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superpositions of Ornstein-Uhlenbeck type processes, Journal of Statistical 
Physics, 165, 390-408  

56. Anh, V.V., Leonenko, N.N. and Ruiz-Medina, M.D. (2016) Fractional-in-time and 
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