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with mutation F. FREUND AND M. MGHLE AAP 41 (2009) 1082-1101
exchangeable distribution R. CowaN AND R. E. MILES AAP (SGSA) 41 (2009) 1002-1004
exchangeable in-degree J. C. HANSEN AND J. JAWORsKI AAP 40 (2008) 183-205
exchangeable lifetime M. BURKSCHAT JAP 46 (2009) 1052-1072
excursion longest, in tied random walk A. LINDELL AND L. HoLsT JAP 44 (2007) 1056-1067
excursion theory A. E. KyPrRIANOU AND X. ZHOU JAP 46 (2009) 1146-1156
exit problem for reflected Lévy process X. ZHOU JAP 44 (2007) 1012-1030
exit time for risk process E.J. BAURDOUX JAP 46 (2009) 542-558
explosive branching A. CHEN et al. JAP 44 (2007) 279-283
explosive solution E. CARLEN et al. JAP 45 (2008) 95-106
explosivity S. CHAKRABORTY AND J. A. LoPEZ-MIMBELA AAP 40 (2008) 250-272
exponential utility C. FREI AND M. SCHWEIZER AAP 40 (2008) 401-423
extinction in birth-death-catastrophe process P. POLLETT et al. JAP 44 (2007) 566569
extinction probability P. JAGERS et al. AAP 39 (2007) 569-587
extinction speed for PSDBP Y. L1 AAP 41 (2009) 576-599
extinction time

in Galton—Watson process D. TOKAREV JAP 45 (2008) 472—480

of multitype branching process D. HEINZMANN JAP 46 (2009) 296-307
extreme of random walk in random scenery B. FRANKE AND T. SAIGO AAP 41 (2009) 452-468
extreme value

in risk estimation M. DEGEN AND P. EMBRECHTS AAP 40 (2008) 696-715

of TAR process C. BRACHNER et al. AAP 41 (2009) 428-451
extreme value theory D. VERE-JONES AAP 40 (2008) 882-896

F

factoid A. G. PAKEs JAP 45 (2008) 1161-1180

failure in random environment J. H. CHA AND J. M1 JAP 44 (2007) 151-163

failure intensity in ageing process M. FINKELSTEIN JAP 44 (2007) 506-513

failure model cascading M. GATHY AND C. LEFEVRE AAP 41 (2009) 247-269
failure rate bathtub-shaped, for mixtures H. W. BLOCK et al. JAP 45 (2008) 260-270
failure string in embedded sequence L. HoLst JAP 45 (2008) 1181-1185
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failure system
with exchangeable components J. NAVARRO AND S. ERYILMAZ JAP 44 (2007) 82-98
with multistate components A. PiEvaTtoLo JAP 44 (2007) 1068-1077
feedback controlling congestion model R. BEKKER et al. JAP 45 (2008) 314-332
Feller process and Fisher—Wright model A. BoBrROWSKI AAP 40 (2008) 734-758
Feynman—-Kac formula I. GENTIL AND B. REMILLARD AAP 40 (2008) 454-472
filtering
and wear classes A. GERARDI AND P. TARDELLI JAP 45 (2008) 595-609
in portfolio optimization Y. HU AND B. @KSENDAL JAP 44 (2007) 742-752
nonlinear G. N. MILSTEIN AND M. V. TRETYAKOV AAP 41 (2009) 63—-100
of finite stochastic systems J. LEDOUX et al. JAP 45 (2008) 650-669
sequential Monte Carlo K. HEINE AND D. Crisan AAP 40 (2008) 979-1001
financial market and minority-game modelling M. Ortisi JAP 45 (2008) 376-387
first crossing of partial sums C. LEFEVRE AAP 39 (2007) 492-509
first-come—first-served matching R. CALDENTEY et al. AAP 41 (2009) 695-730
fishing problem A. KaArrowicz JAP 46 (2009) 415-428
fitness function maximum of L. RIGAL AND L. TRUFFET AAP 39 (2007) 141-161
flat section and mean normal measure M. KIDERLEN AAP (SGSA) 40 (2008) 31-48
fluid model Markov-modulated C. KNESSL AND D. E. DoMiNict AAP 40 (2008) 856881
fluid queue
driven by local process T. KONSTANTOPOULOS ef al. AAP 40 (2008) 1072-1103
in slow growth regime V. FASEN AND G. SAMORODNITSKY AAP 41 (2009) 393-427
overflow probability in Z. PALMOWSKI AND B. ZWART JAP 44 (2007) 349-365
with leaky bucket control F. M. GUILLEMIN et al. JAP 44 (2007) 332-348
force of interest X. HE AND Y. HUu JAP 44 (2007) 685-694
forcing term-time T. BRiTTON AND M. LINDHOLM JAP 46 (2009) 975-992
fourth moment inequality O. Durieu JAP 45 (2008) 1086-1096
fractal
self-similar D. A. CRoypoN AAP 39 (2007) 708-730
with overlap V. Ruiz JAP 45 (2008) 630-639
fractional Brownian motion V. FASEN AND G. SAMORODNITSKY AAP 41 (2009) 393427
fractional diffusion B. BAEUMER et al. JAP 46 (2009) 1100-1115
fractional kinetic equation D. MARQUEZ-CARRERAS AAP 41 (2009) 893-910
fractional white noise A. SLY JAP 44 (2007) 393408
free boundary in optimal stopping T. L. LAl et al. AAP 39 (2007) 753-775
full-history dependence M. Tamak1 JAP 46 (2009) 1086-1099
functional discretely sampled, of Lévy process M. SCHRODER AAP 39 (2007) 245-270

G
Gabriel graph L. DEVROYE et al. AAP 41 (2009) 1123-1140
Galton—Watson process

critical S. V. NAGAEV AND V. WACHTEL JAP 44 (2007) 753-769

linear fractional F. C. KLEBANER et al. AAP 39 (2007) 10361053

survival in inhomogeneous E. BROMAN AND R. MEESTER AAP 40 (2008) 798-814
gambler model D. HARTVIGSEN JAP 46 (2009) 35-54

with rational-valued house limit M.-R. CHEN et al. JAP 45 (2008) 1024-1038
gambling strategy Y.-C. Yao JAP 44 (2007) 831-837

bold-play I. GRIGORESCU et al. JAP 44 (2007) 199-211 and Y.-C. YAa0o JAP 44 (2007) 212-225
game

continuous-time Markov X. Guo AND O. HERNANDEZ-LERMA AAP 39 (2007) 645-668

co-operative H.-C. CHEN AND Y. CHOW AAP 41 (2009) 154-176

lying-oracle R. KOETHER et al. AAP 41 (2009) 1023-1040
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multiple-trial L. A. IMHOF AAP 40 (2008) 1174-1197
game problem J. FREIxAs JAP 44 (2007) 852-864

common-interest S. ALPERN JAP 44 (2007) 1-15

Dubins—-Savage Y.-C. YA0 AND M.-R. CHEN JAP 45 (2008) 403-416

primitive-casino Y.-C. Yao JAP 44 (2007) 831-837
game tree minimax G. ALSMEYER AND M. MEINERs JAP 44 (2007) 586-606
gamma distribution E. S. ALLMAN er al. AAP 40 (2008) 229-249 and V. BAUMSTARK AND G. LAST AAP

(SGSA) 41 (2009) 911-939

gamma process with self-similar limit R. FINLAY AND E. SENETA JAP 44 (2007) 950-959
gamma random variable P. VELLAISAMY AND N. S. UPADHYE JAP 46 (2009) 272-283
gap length in geometric distirbution R. GRUBEL AND P. HITcZENKO JAP 46 (2009) 1038-1051
GARCH process exponential continuous-time S. HAUG AND C. CzaDo JAP 44 (2007) 960-976
Gaussian bridge L. CARAMELLINO AND B. PACCHIAROTTI AAP 40 (2008) 424-453
Gaussian process with stationary increments O. E. BARNDORFF-NIELSEN et al. JAP 46 (2009) 132-150
Gaussian random field H. P. CHAN AAP (SGSA) 41 (2009) 647-663
GEM representation F. Xu JAP 46 (2009) 392-401
gene flow from transgenic species N. LANCHIER AND C. NEUHAUSER JAP 44 (2007) 770-787
genetic algorithm

mutation-based L. RIGAL AND L. TRUFFET AAP 39 (2007) 141-161

mutation-selection C. DoMBRY AAP 39 (2007) 550-568

with tempererd restart F. MENDIVIL et al. JAP 46 (2009) 960-974
genetic drift in Feller process A. BoBrRowsk1 AAP 40 (2008) 734-758
genetic hitchhiking S. LEocARD AAP 41 (2009) 731-764
geometric distribution with gaps R. GRUBEL AND P. HiTcZENKO JAP 46 (2009) 1038-1051
geometric random sum J. H. BLANCHET AND P. GLYNN AAP 39 (2007) 1070-1097
Gerber—Shiu function S. M. Pitts AND K. PoLiTis AAP 39 (2007) 385-406
germ—grain model D. DEREUDRE AAP (SGSA) 41 (2009) 664-681
Gilbert—-Mosteller problem A. V. GNEDIN AND D. I. MIRETSKIY JAP 44 (2007) 560-565
Gittins index for bandit process R. FILLIGER AND M.-O. HONGLER JAP 44 (2007) 554-559
G-network with state-dependent arrival S. C. LEITE AND M. D. FRAGOsO JAP 45 (2008) 347-362
grain convex M. MANSSON AAP (SGSA) 39 (2007) 41-52
great circle model P. NEAL JAP 45 (2008) 513-530
grid computing Y. Kim er al. AAP 41 (2009) 546-575
group selection rule A. M. KRIEGER AND E. SAMUEL-CAHN AAP 41 (2009) 1041-1058
growth-collapse model C. Y. ROBERT AAP 39 (2007) 189-220 and O. KELLA JAP 46 (2009) 363-371
Gumbel distribution A. MiTRA AND S. I. REsNICK AAP 41 (2009) 797-828

H
Halfin—Whitt model A. J. E. M. JANSSEN ef al. AAP 40 (2008) 122-143 and D. GAMARNIK AND
P. MoMmcCILovI¢ AAP 40 (2008) 548-577
Hankel matrix Q.-M. HE AND H. ZHANG AAP 39 (2007) 271-292
hat-check problem M. BROWN et al. JAP 45 (2008) 1060-1070
Hausdorff dimension V. Ruiz JAP 45 (2008) 630-639
of fractal trees D. A. CRoYDON AAP 39 (2007) 708-730
Hawkes process E. Roy AAP (SGSA) 39 (2007) 893-897
heat equation D. MARQUEZ-CARRERAS AAP 41 (2009) 893-910
heavy tail index H. L1 AND Y. SUN JAP 46 (2009) 925-937
heavy tails of reduced branching process A.N. LAGERAS AND S. SaGiTov JAP 45 (2008) 190-200
heavy traffic weak-sense limit in G-network S. C. LEITE AND M. D. FRAGOs0 JAP 45 (2008) 347-362
heavy-tailed data B. Ko AND Q. TANG JAP 45 (2008) 85-94
heavy-tailed sum S. WANG AND W. WANG JAP 44 (2007) 889-900
heavy-traffic approximation D. GAMARNIK AND P. MoMCILoVIC AAP 40 (2008) 548-577
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hedging Delta-strategy A. SCHIED AND M. STADJE JAP 44 (2007) 865-879
heritability time-dependent R. IBRAGIMOV JAP 44 (2007) 58-70
hidden Markov chain J. LEDOUX et al. JAP 45 (2008) 650—669
Shannon entropy V. Ruiz JAP 45 (2008) 630-639
high-frequency based inference J. E. FIGUEROA-LOPEZ AAP 41 (2009) 1161-1188
hitchhiking allele S. LEocarD AAP 41 (2009) 731-764
hitting time and diffusivity characteristics V. DE LA PENA et al. JAP 45 (2008) 640-649
HIV population model T. M. LIGGETT AND R. B. ScHINAZI JAP 46 (2009) 601-607
Hélder exponent A. SLy JAP 44 (2007) 393-408
homozygosity with large mutation rate F. Xu JAP 46 (2009) 392-401
Hoppe-Pélya urn L. HoLsT JAP 45 (2008) 901-906
household model
for infection F. BALL et al. AAP 41 (2009) 765-796
in epidemic F. BALL ef al. JAP 44 (2007) 571-585
Hurst index K. J. E. CAarpriOo AND D. J. DALEY JAP 44 (2007) 1047-1055
hyperbolic Brownian motion E. ORSINGHER AND A. DE GREGORIO AAP 39 (2007) 588-611
hypercube S. CONNOR AND S. JACKA JAP 45 (2008) 703-713
hypersurface with Poisson process L. M. HOFFMANN AAP (SGSA) 39 (2007) 307-317

I
identifiability of Markovian evolutionary model E. S. ALLMAN et al. AAP 40 (2008) 229-249
identity by descent (IBD) V. T. STEFANOV AND F. BALL AAP 41 (2009) 523-545
image analysis I. ARMENDARIZ et al. AAP (SGSA) 41 (2009) 311-322
immigration generation-dependent 1. RaAHIMOV AAP 39 (2007) 1054-1069
implementation delay in disinvestment M. COSTENIUC et al. JAP 45 (2008) 1039-1059
importance sampling
for failure probability S. ASMUSSEN JAP 46 (2009) 768-790
state-dependent J. H. BLANCHET AND J. L1u AAP 40 (2008) 1104-1128
impulse control T. TAMUrA AAP 40 (2008) 673-695
inactivity time P. ZHAO et al. JAP 45 (2008) 1113-1125
incomplete market F. OERTEL AND M. OWEN JAP 44 (2007) 880—-888
independent increments G. DELIGIANNIDIS ef al. JAP 46 (2009) 1130-1145
indifference valuation C. FRE1 AND M. SCHWEIZER AAP 40 (2008) 401-423
infected individuals with different disease severity F. BALL AND T. BrRiTTON AAP 39 (2007) 949-972
infection competing L. P. R. PIMENTEL AAP (SGSA) 39 (2007) 53-76
infection model
endemic D. A. KESSLER JAP 45 (2008) 757-778
urn-based random-allocation G. S. TsITSIASHVILI JAP 44 (2007) 990-995
infectivity and susceptibility F. BALL AND T. BRITTON AAP 39 (2007) 949-972
variable P. NEAL JAP 44 (2007) 41-57
infinite descent J. BERTOIN et al. JAP 45 (2008) 714-726
infinite divisibility A. G. PAkes JAP 44 (2007) 295-305
influenza virus and phylogenetic tree model T. M. LIGGETT AND R. B. SCHINAZI JAP 46 (2009) 601-607
inheritance model multisex R. IBRAGIMOV JAP 44 (2007) 58-70
input process fluid cluster Poisson V. FASEN AND G. SAMORODNITSKY AAP 41 (2009) 393427
insensitivity of stochastic network S.ZAcHARY JAP 44 (2007) 238-248
insider trading Y. HU AND B. @KSENDAL JAP 44 (2007) 742-752
insurance claim
discounted aggregate Q. TANG JAP 44 (2007) 285-294
in two-risk model S. WANG AND W. WANG JAP 44 (2007) 889-900
stationary stable U.T. ALPARSLAN AND G. SAMORODNITSKY AAP 39 (2007) 360-384
insurance model with borrowing A. A. BorRovkov AAP 41 (2009) 1141-1160
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insurance risk
and present value of dividend A. E. KyPRIANOU AND Z. PALMOWSKI JAP 44 (2007) 428-443 and
J.-F. RENAUD AND X. ZHOU JAP 44 (2007) 420-427
Lévy model with tax A. E. KyPRIANOU AND X. ZHOU JAP 46 (2009) 1146-1156
Lévy-modelled H. S. PARK AND R. MALLER AAP 40 (2008) 716733
integral transform growth in Galton—Watson process D. TOKAREV JAP 45 (2008) 472-480
integrated Gaussian process X. HE AND Y. Hu JAP 44 (2007) 685-694
interacting diffusion L. RUSCHENDORF JAP 45 (2008) 279-286
interacting particle system X. Qr AAP 40 (2008) 759-797
interest rate insurer’s credit/debit J. ZHU AND H. YANG JAP 45 (2008) 818-830
internet neutrality T. KoNsTANTOPOULOS ef al. AAP 40 (2008) 1072-1103
internet transfer protocol T. J. OTT AND J. SWANSON JAP 44 (2007) 618-635
intersection density for hypersurface process L. M. HOFFMANN AAP (SGSA) 39 (2007) 307-317
invariance principle O. DURIEU JAP 45 (2008) 1086-1096
inverse gamma process F. BALLANI et al. JAP 44 (2007) 99-114
inverse problem V. DE LA PENA ef al. JAP 45 (2008) 640-649
investment
Lévy-process return on C. C. HEYDE AND D. WANG AAP 41 (2009) 206-224
strategy for small investor J. A. LoNpDORO JAP 46 (2009) 55-70
investment timing problem S.-K. T. WonG AAP 40 (2008) 163-182
isolation and vaccination in epidemic model F. BALL et al. JAP 44 (2007) 571-585
isomorphic trees M. BONA AND P. FLAJOLET JAP 46 (2009) 1005-1019

J
Jifina process
extinction speed for Y. L1 AAP 41 (2009) 576-599
generalized Y. L1 JAP 46 (2009) 453-462
job replication on multiserver system Y. Kim ef al. AAP 41 (2009) 546-575
Jjump
in random walk with barrier A. IKSANOV AND M. MOHLE AAP 40 (2008) 206-228
size-ordered S. Covo AAP 41 (2009) 367-392
with rational transform A. L. LEwis AND E. MORDECKI JAP 45 (2008) 118-134
jump density monotone R. L. LOEFFEN JAP 46 (2009) 85-98
jump diffusion Y.-T. CHEN et al. JAP 46 (2009) 71-84
and option pricing P. V. GAPEEV JAP 44 (2007) 713-731
jump process with diffusions R. FERLAND AND G. GIROUX JAP 45 (2008) 45-54
jump-free process reflected R. BEKKER et al. AAP 41 (2009) 177-205

K

Kac model with infinite energy E. CARLEN et al. JAP 45 (2008) 95-106

Karlin—Rinott inequality Y. YU AAP 40 (2008) 1223-1226

kernel estimator N. PrRivAuLT AND X. WEI JAP 44 (2007) 806823

Kesten—Stigum theorem R.-L. L1uU et al. JAP 46 (2009) 479-496

killed diffusion B. CASELLA AND G. O. ROBERTs AAP 40 (2008) 273-291

Kolmogorov distance T. C. CHRISTOFIDES AND E. VAGGELATOU JAP 46 (2009) 255-271
k-out-of-n system with independent components P. ZHAO et al. JAP 45 (2008) 1113-1125
Krawtchouk polynomial J. A. ADELL ef al. AAP 40 (2008) 1033-1047

L
ladder epoch for random walk V. WACHTEL AAP 41 (2009) 1189-1214
ladder height H. S. PARK AND R. MALLER AAP 40 (2008) 716733
first ascending Z. Cul et al. AAP 41 (2009) 469-494
Lagrangian method for wave model S. ABERG AAP 39 (2007) 10201035
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Laguerre tessellation random C. LAUTENSACK AND S. ZUYEV AAP (SGSA) 40 (2008) 630-650
Lamperti’s transformation A. E. KypriaNoU AND J. C. PARDO JAP 45 (2008) 1140-1160
Laplace transform on logarithmic scale A. G. ROSSBERG JAP 45 (2008) 531-541
Laplace-Stieltjes transform rational M. FACKRELL AAP 41 (2009) 1005-1022
LARCH model D. SURGAILIS AAP 40 (2008) 1198-1222
large deviation M. Rai¢ AAP 39 (2007) 731-752
in class-distinguishable occupancy problem P. Dupuis et al. JAP 44 (2007) 115-141
in Markov-modulated risk model F. Gao AND J. YAN JAP 45 (2008) 800-817
in risk measurement S. WEBER JAP 44 (2007) 16-40
large deviation estimate for Weibull process K. R. DUFFY AND A. SAPOZHNIKOV JAP 45 (2008) 107-117
lattice one-dimensional periodic M. AXELSON-FIsKk AND O. HAGGSTROM AAP 41 (2009) 1102-1122
lattice path counting and matrix analysis J. S. H. VAN LEEUWAARDEN et al. JAP 46 (2009) 507-520
lattice perturbation R. CONT AND E. TANIMURA AAP (SGSA) 40 (2008) 939-965
law of large numbers for random graph A. R. WADE AAP (SGSA) 39 (2007) 326-342
leaky bucket control in packet network F. M. GUILLEMIN et al. JAP 44 (2007) 332-348
leaves in random trees W. BRYC et al. AAP 41 (2009) 845-873
level crossing K. BOROVKOV AND G. LAST AAP 40 (2008) 815-834
leverage effect S. HAuG aAND C. Czapo JAP 44 (2007) 960-976
Lévy measure upper truncated S. Covo AAP 41 (2009) 367-392
Lévy model
dividends in A. E. KYPRIANOU AND Z. PALMOWsKI JAP 44 (2007) 428-443 and J.-F. RENAUD AND
X. ZHou JAP 44 (2007) 420-427
for point process G. HELLMUND et al. AAP (SGSA) 40 (2008) 603-629
time-changed J. E. FIGUEROA-LOPEZ AAP 41 (2009) 1161-1188
Lévy noise D. APPLEBAUM AND M. S1AKALLI JAP 46 (2009) 1116-1129 and Z. KABLUCHKO AND
E. SPODAREV AAP (SGSA) 41 (2009) 13-37
Lévy process
approximating small jumps in S. Covo JAP 46 (2009) 732-755
convoluted C. BENDER AND T. MARQUARDT JAP 46 (2009) 609-628
inverse Gaussian M. SCHRODER AAP 39 (2007) 245-270
reflected R. BEKKER et al. JAP 45 (2008) 314-332 and T. KONSTANTOPOULOS et al. AAP 40 (2008)
1072-1103 and X. ZHoU JAP 44 (2007) 1012-1030
scale functions of spectrally negative B. A. SURYA JAP 45 (2008) 135-149
scaled B. FRANKE JAP 44 (2007) 732-741
spectrally negative E.J. BAURDOUX JAP 46 (2009) 542-558 and L. BREUER JAP 45 (2008) 779-799
and R. L. LOEFFEN JAP 46 (2009) 85-98
with adaptable exponent R. BEKKER ef al. AAP 41 (2009) 177-205
with overshoot and undershoot H. S. PARK AND R. MALLER AAP 40 (2008) 716-733
with positive jumps A. L. LEwis AND E. MORDECKI JAP 45 (2008) 118-134
Lévy subordinator T. R. HURD AND A. KuzNETSOV JAP 46 (2009) 181-198
Lévy-stable behaviour D. SUrGAILIS AAP 40 (2008) 1198-1222
lifetime failure-dependent M. BURKSCHAT JAP 46 (2009) 1052-1072
linear nanosystem N. EBRAHIMI JAP 45 (2008) 879-887
linear probing hashing S. JANSON AND N. PETERSSON JAP 46 (2009) 593-600
linear regression B. BERcU et al. JAP 46 (2009) 151-169
L log L criterion R.-L. L1u et al. JAP 46 (2009) 479-496
load balancing in communications network M. DRAIEF et al. JAP 46 (2009) 199-220
local linear approximation F. CARBONELL AND J. C. JIMENEZ JAP 45 (2008) 201-210
local structure of random mapping J. C. HANSEN AND J. JAWORSKI AAP 40 (2008) 183-205
log skew-normal distribution G. D. LiN AND J. STOYANOV JAP 46 (2009) 909-916
logarithmic inversion A. G. RossBERG JAP 45 (2008) 531-541
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log-concavity Y. YU JAP 46 (2009) 244-254

of rank sequence K. MARKSTROM JAP 44 (2007) 1119-1121
lognormal approximation with large variance A. G. ROSSBERG JAP 45 (2008) 531-541
log-Sobolev inequality S. FENG AND F.-Y. WANG JAP 44 (2007) 938-949
long-range percolation B. N. B. DE LiMA AND A. SAPOZHNIKOV JAP 45 (2008) 287-291
long-range dependence V. V. ANH ef al. AAP 40 (2008) 1129-1156

in crash process C. Y. ROBERT AAP 39 (2007) 189-220

of Markov chain K. J. E. CArriO AND D. J. DALEY JAP 44 (2007) 1047-1055

of traffic with shared buffer K. MAJEWsKI AAP 39 (2007) 407-428
loss re-estimation F. BIAGINI et al. JAP 45 (2008) 831-845
loss system with resource reservation Y. Lu AND A. RapovanNovi¢ JAP 44 (2007) 1088-1102
lumpability and finite stochastic systems J. LEDOUX et al. JAP 45 (2008) 650-669
lumped Markov chain V. B. YApr JAP 46 (2009) 497-506
Luria—Delbriick distribution Q. ZHENG JAP 46 (2009) 1221-1224

M
Malliavin calculus E. ALOs AND C.-O. EwALD AAP 40 (2008) 144-162 and N. PRIvAULT AND X. WEI
JAP 44 (2007) 806-823
marginal distribution transformed C. KLUPPELBERG AND S. I. REsNICK JAP 45 (2008) 67-84
marked Poisson process H. P. CHAN AAP (SGSA) 41 (2009) 647-663
market model
microstructure and volatility J. H. C. WOERNER AAP 39 (2007) 531-549
with friction R. FERLAND AND G. GIroUx JAP 45 (2008) 45-54
Markov additive process J. L. SPOUGE JAP 44 (2007) 1122
model for DNA sequence J. L. SPOUGE JAP 44 (2007) 514-527
with positive jumps L. BREUER JAP 45 (2008) 779-799
Markov branching process
explosive case A. CHEN et al. JAP 44 (2007) 279-283
extinction of subcritical P. JAGERS et al. AAP 39 (2007) 569-587
Markov chain
conditioned never to wait S. JACKA JAP 46 (2009) 812-826
infinite-state banded W. K. GRASSMANN AND J. TavakoL1 AAP 40 (2008) 1157-1173
interest model M. DIASPARRA AND R. ROMERA JAP 46 (2009) 99-112
long-range dependent K. J. E. CArPIO AND D. J. DALEY JAP 44 (2007) 1047-1055
marginal H. ZHou AND K. LANGE AAP 41 (2009) 270-291
optimal embedded G. NUEL JAP 45 (2008) 226243
reducible R. ABRAHAM et al. JAP 44 (2007) 652-660
strongly ergodic O. DURIEU JAP 45 (2008) 1086-1096
with hybrid repeating row A. DUDIN et al. JAP 45 (2008) 211-225
Markov chain Monte Carlo
adaptive algorithm G. O. ROBERTS AND J. S. ROSENTHAL JAP 44 (2007) 458475
in forest simulation H. Da1 AAP 40 (2008) 897-917
optimal transition kernel H. DADUNA AND R. SZEKLI JAP 45 (2008) 846-878
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penalty function for RNA hairpin N. R. HANSEN AAP 39 (2007) 776-798
percolation
conditional M. AXELSON-FIisk AND O. HAGGSTROM AAP 41 (2009) 1102-1122
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with level crossings K. BOROVKOV AND G. LAsT AAP 40 (2008) 815-834
pinned Gaussian process crossing probability in small time L. CARAMELLINO AND B. PACCHIAROTTI
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population gene frequency S. FENG AND F.-Y. WaNG JAP 44 (2007) 938-949
population heterogeneity and infectivity J. C. MILLER JAP 45 (2008) 498-512
population model
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with Lévy input A. ES-SAGHOUANI AND M. MANDJES JAP 45 (2008) 940-952
with wasted spaces E. SOHN AND C. KNEssL AAP 40 (2008) 835-855
queue length based random access A. L. STOLYAR JAP 45 (2008) 297-313
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