
JOURNAL OF APPLIED PROBABILITY
VOLUME 50 (2013): INDEX

pages
Abraham, R. and Delmas, J. -F. A construction of a β-coalescent via the pruning of binary trees 772–790
Agarwal, A., Dey, S. and Juneja, S. Efficient simulation of large deviation events for sums of

random vectors using saddle-point representations . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 703–720
Aletti, G., Ghiglietti, A. and Paganoni, A. M. Randomly reinforced urn designs with

prespecified allocations . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 486–498
Aristoff, D. and Radin, C. Emergent structures in large networks . . . . . . . . . . . . . . . . . . . . . . . . . . . . 883–888
Athreya, K. B. and Hong, J. -I. An application of the coalescence theory to branching random

walks . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 893–899
Avratchenkov, K. E., Piunovskiy, A. and Zhang, Y. Markov processes with restart . . . . . . . . . . 960–968
Ball, F. and Sirl, D. Acquaintance vaccination in an epidemic on a random graph with specified

degree distribution . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1147–1168
Bar-Lev, S. K., Schulte-Geers, E. and Stadje, W. Conditional limit theorems for the terms of a

random walk revisited . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 871–882
Bäuerle, N. and Li, Z. Optimal portfolios for financial markets with Wishart volatility . . . . . . . . . 1025–1043
Baumann, H. and Sandmann, W. Computing stationary expectations in level-dependent QBD

processes . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 151–165
Bertoin, J. Almost giant clusters for percolation on large trees with logarithmic heights . . . . . . . . . 603–611
—— On largest offspring in a critical branching process with finite variance . . . . . . . . . . . . . . . . . . . . 791–800
Blanghaps, N., Nov, Y. and Weiss, G. Sojourn time estimation in an M/G/∞ queue with partial

information . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1044–1056
Blath, J., Casanova, A. G., Kurt, N. and Spano, D. The ancestral process of long-range seed

bank models . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 741–759
Bondareva, M. Nondecreasing lower bound on the Poisson cumulative distribution function for z

standard deviations above the mean . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 909–917
Boxma, O. J. see Fralix, B. H. and Kella, O.
Breuer, L. The resolvent and expected local times for Markov-modulated Brownian motion with

phase-dependent termination rates . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 430–438
Burkschat, M. and Navarro, J. Dynamic signatures of coherent systems based on sequential order

statistics . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 272–287
Casanova, A. G. see Blath, J.
Castro, I. T. see Mercier, S.
Cha, J. H. On stochastic predictions of failure processes under population heterogeneity . . . . . . . . . 810–826
Che, X. and Dassios, A. Stochastic boundary crossing probabilities for the Brownian motion . . . . 419–429
Chen, F. and Hall Frs, P. Inference for a nonstationary self-exciting point process with an

application in ultra-high frequency financial data modeling . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1006–1024
Chen, G. -Y. and Saloff-Coste, L. Comparison of cutoffs between lazy walks and Markovian

semigroups . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 943–959
Chen, M. -R. and Kuba, M. On generalized Pólya urn models . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1169–1186
Chronopoulou, A. and Fellouris, G. Optimal sequential change detection for fractional diffusion-

type processes . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 29–41
Connor, S. Optimal coadapted coupling for a random walk on the hyper-complete graph . . . . . . . . 1117–1130
Dassios, A. and Zhao, H. A risk model with delayed claims . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 686–702
—— see Che, X.
Debicki, K., Sierpinska, I. and Zwart, B. Asymptotics of hybrid fluid queues with Lévy input . . 103–113
Delmas, J. -F. see Abraham, R.

1213

https://doi.org/10.1017/S0001867800013896 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800013896


Denisov, D. and Shneer, V. Asymptotics for the first passage times of Lévy processes and random
walks . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 64–84

Dey, S. see Agarwal, A.
Di Crescenzo, A., Iuliano, A., Martinucci, B. and Zacks, S. Generalized telegraph process

with random jumps . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 450–463
——, Frostig, E. and Pellerey, F. Stochastic comparisons of symmetric supermodular functions

of heterogeneous random vectors . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 464–474
Du, K. and Neufeld, A. D. A note on asymptotic exponential arbitrage with exponentially decaying

failure probability . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 801–809
Ekström, E. and Lindberg, C. Optimal closing of a momentum trade . . . . . . . . . . . . . . . . . . . . . . . . . 374–387
Fellouris, G. see Chronopoulou, A.
Feng, Q. and Hu, Z. Phase changes in the topological indices of scale-free trees . . . . . . . . . . . . . . . 516–532
Feng, X., Zhang, S. and Li, X. A note on the mixture representation of the conditional residual

lifetime of a coherent system. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 475–485
Ferré, D., Hervé, L. and Ledoux, J. Regular perturbation of V -geometrically ergodic Markov

chains . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 184–194
Fink, H. Conditional characteristic functions of Molchan-Golosov fractional Lévy processes with

application to credit risk . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 983–1005
——, Klüppelberg, C. and Zähle, M. Conditional distributions of processes related to fractional

Brownian motion . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 166–183
Fralix, B. H., Van Leeuwaarden, J. S. H. and Boxma, O. J. Factorization identities for reflected

processes, with applications . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 632–653
Frostig, E. see Di Crescenzo, A.
Fu, J. C. see Wu, T. -L.
Fujii, T. Nonparametric estimation for a class of piecewise-deterministic Markov processes . . . . . . 931–942
Garner, W. and Politis, D. N. The correct asymptotic variance for the sample mean of a

homogeneous Poisson marked point process . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 889–892
Ghiglietti, A. see Aletti, G.
Glaz, J. see Wu, T. -L.
Glynn, P. W. see Pihlsgaard, M.
Goldstein, L. and Reinert, G. Stein’s method for the beta distribution and the Pólya-Eggenberger

urn . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1187–1206
Grübel, R. and Hitczenko, P. Pruned discrete random samples . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 542–556
Guerry, M. -A. On the embedding problem for discrete-time Markov chains . . . . . . . . . . . . . . . . . . . 918–930
Gupta, N. Stochastic comparisons of residual lifetimes and inactivity times of coherent systems . . 848–860
Hall Frs, P. see Chen, F.
Hansen, J. and Jaworski, J. Predecessors and successors in random mappings with exchangeable

in-degrees . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 721–740
Hervé, L. and Ledoux, J. Geometric ρ-mixing property of the interarrival times of a stationary

Markovian arrival process . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 598–601
—— see Ferré, D.
Hitczenko, P. see Grübel, R.
Holst, L. Probabilistic proofs of Euler identities . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1206–1211
Hong, J. -I. Coalescence on subcritical Bellman–Harris age-dependent branching processes . . . . . . 576–591
—— see Athreya, K. B.
Hook, J. Critical path statistics of max-plus linear systems with Gaussian noise . . . . . . . . . . . . . . . . . 654–670
Hu, Y. and Lee, C. Drift parameter estimation for a reflected fractional Brownian motion based on

its local time . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 592–597
Hu, Z. and Jiang, B. On joint ruin probabilities of a two-dimensional risk model with constant

interest rate . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 309–322
—— see Feng, Q.
Iuliano, A. see Di Crescenzo, A.
Jaworski, J. see Hansen, J.
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