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eigentime identity for ergodic Markov chain Y.-H. Mao JAP 41 (2004) 1071–1080
elastic fibre breaking strain distribution of J. U. Gleaton and J. D. Lynch AAP 36 (2004) 98–115
electricity market auction trading model J. Hinz JAP 41 (2004) 299–312
electron crystallography V. M. Panaretos AAP (SGSA) 38 (2006) 320–335
embeddability of linear fractional branching process A. Joffe and G. Letac JAP 43 (2006) 1091–1106
entropy

estimation of O. Johnson JAP 43 (2006) 32–47
in information model M. Asadi et al. JAP 42 (2005) 643–660
in inhomogeneous Markov chain H. Ge et al. JAP 43 (2006) 1028–1043
maximum dynamic (MDE) M. Asadi et al. JAP 41 (2004) 379–390
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epidemic
Galton–Watson type R. Meester and P. Trapman AAP 38 (2006) 1098–1115
Reed–Frost model C. Lefèvre and P. Picard JAP 42 (2005) 950–963
SIS-type D. Clancy JAP 42 (2005) 726–737
stochastic critical R. G. Dolgoarshinnykh and S. P. Lalley JAP 43 (2006) 892–898
with exposure-dependent severity F. Ball and T. Britton JAP 42 (2005) 932–949
with household survivors P. Neal JAP 42 (2005) 334–345

equivalent martingale measure local B. Wong and C. C. Heyde JAP 41 (2004) 654–664
ergodic Markov chain O. L. V. Costa and F. Dufour JAP 43 (2006) 767–781 and Y.-H. Mao JAP 41

(2004) 1071–1080
continuous-time Z. Hou et al. JAP 42 (2005) 698–712
M/G/1 Y. Liu and Z. Hou JAP 43 (2006) 141–158
sensitivity of A. Y. Mitrophanov JAP 42 (2005) 1003–1014

ergodicity
exponential Y.-H. Mao and Y.-H. Zhang JAP 41 (2004) 1022–1032
of embedded queue Z. Hou and Y. Liu JAP 41 (2004) 778–790
of Markov renewal process G. Last AAP 36 (2004) 471–498
polynomial and geometric Y. Liu and Z. Hou JAP 43 (2006) 141–158

escape from extinction M. C. Serra JAP 43 (2006) 296–302
ESTA (event see time average) property A. Economou AAP 37 (2005) 185–211
estimation of tail decay parameter A. Zeevi and P. W. Glynn AAP 36 (2004) 198–226
estimator heavy-tailed S. Asmussen and D. P. Kroese AAP 38 (2006) 545–558
Euler scheme symmetrized M. Bossy et al. JAP 41 (2004) 877–889
Euler summation in inversion algorithm T. Sakurai AAP 36 (2004) 616–642
Eulerian number stereological formula for J. Rataj AAP (SGSA) 36 (2004) 715–724
evolutionary algorithm for protein folding V. Ladret JAP 42 (2005) 39–51
evolutionary game with imperfect monitoring H.-C. Chen et al. JAP 43 (2006) 335–350
evolutionary model self-organized critical A. Gillett et al. JAP 43 (2006) 840–851
Ewens distribution N. Hoshino JAP 43 (2006) 852–866
exchangeability in size-varying populations P. Jagers and S. Sagitov JAP 41 (2004) 368–378
exit problem one- or two-sided X. Zhou JAP 41 (2004) 1191–1198
exit time R. A. Doney and P. S. Griffin AAP 36 (2004) 1148–1174
expandable set A. Cuevas and A. Rodriguez-Casal AAP (SGSA) 36 (2004) 340–354
expected order statistics J. De La Cal and J. Cárcamo JAP 43 (2006) 704–712
experimental design Y.-P. Chen JAP 43 (2006) 409–420
expert rule D. Berend and L. Sapir JAP 43 (2006) 16–31
exponential family V. T. Stefanov JAP 43 (2006) 1053–1065

of mixed Poisson processes B. Niese JAP 43 (2006) 741–754
exponential scheduling S. Shakkottai et al. AAP 36 (2004) 1021–1045
external potential in Burgers turbulence O. E. Barndorff-Nielsen and N. N. Leonenko JAP 42

(2005) 550–565
extinction

of branching stable process Y. Shiozawa JAP 43 (2006) 1077–1090
of population-size-dependent process Y. Li JAP 43 (2006) 195–207

extinction probability B. Cairns and P. Pollett JAP 41 (2004) 1211–1218 and A. Chen et al. JAP
41 (2004) 1033–1048 and A. Sudbury JAP 42 (2005) 902–904 and E. A. Van Doorn and A. I.
Zeifman JAP 42 (2005) 185–198

in population-size-dependent process Y. Xing and Y. Wang JAP 42 (2005) 175–184
in supercritical process Z. Lu and P. Jagers JAP 41 (2004) 176–186

extinction time in alternating branching process P. Mayster JAP 42 (2005) 1095–1108
extremal events bivariate A. Charpentier and A. Juri JAP 43 (2006) 563–586

https://doi.org/10.1017/S0001867800046838 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800046838


Index No. 13 39

extremal index H. Ferreira JAP 43 (2006) 927–937 and K. F. Turkman JAP 43 (2006) 114–126
and failure probability M. I. Gomes et al. JAP 41 (2004) 919–926
for rare events J. Segers JAP 43 (2006) 463–485

extremal-types theorem K. F. Turkman JAP 43 (2006) 114–126
extreme

of continuous-time ARMA process V. Fasen AAP 37 (2005) 993–1014
of ruin process C. Klüppelberg and A. E. Kyprianou JAP 43 (2006) 594–598

extreme value
clustered Z. Zhang and R. L. Smith JAP 41 (2004) 1113–1123
for Erdös–Rényi statistic M. V. Boutsikas and M.V. Koutras JAP 43 (2006) 1137–1154
in tail decay estimation A. Zeevi and P. W. Glynn AAP 36 (2004) 198–226
of ARCH process M. I. Gomes et al. JAP 41 (2004) 919–926
of fractional-Brownian-driven process B. Buchmann and C. Klüppelberg AAP 37 (2005) 743–764

F
factorization embedding in Lévy process A. B. Dieker AAP 38 (2006) 768–791
failure

hidden J. P. Kharoufeh et al. JAP 43 (2006) 303–317
in repairable system Y. Barron et al. AAP 36 (2004) 116–138

failure intensity M. Finkelstein JAP 41 (2004) 281–286
failure model partially observable D. Lin and V. Makis JAP 41 (2004) 211–220
failure point process and Markovian arrival process J.-B. Gravereaux and J. Ledoux AAP 36 (2004)

455–470
failure rate

bathtub-shaped J. H. Cha JAP 41 (2004) 277–280
decreasing M. Finkelstein and V. Esaulova AAP 38 (2006) 244–262
in modular-software testing J.-B. Gravereaux and J. Ledoux AAP 36 (2004) 455–470
increasing S. M. Ross et al. JAP 42 (2005) 797–809

failure system monitored D. Lin and V. Makis AAP 36 (2004) 1212–1230
failure time criteria for N. Ebrahimi JAP 41 (2004) 735–745
fairness in queueing B. Avi-Itzhak and H. Levy AAP 36 (2004) 919–936
fermion process as determinantal process P. McCullagh and J. Møller AAP (SGSA) 38 (2006)

873–888
filter recursive D. Lin and V. Makis AAP 36 (2004) 1212–1230
filtering

and hidden Markov chain J. Ledoux JAP 42 (2005) 684–697
Bayesian geometric A. Srivastava and E. Klassen AAP (SGSA) 36 (2004) 43–56
for heterogeneous population C. Ceci and A. Gerardi JAP 42 (2005) 446–462 and A. Gerardi and

P. Tardelli JAP 42 (2005) 346–361
in investment strategy S. Ankirchner JAP 43 (2006) 622–633
nonlinear A. Papavasiliou JAP 42 (2005) 1053–1068

financial derivative multiple callable C. Bender and J. Schoenmakers AAP 38 (2006) 729–749
financial model using LRD Gaussian process J. Gao JAP 41 (2004) 467–482
finitary isomorphism M. Deijfen and R. Meester AAP (SGSA) 38 (2006) 287–298
first passage time in linear process G. K. Basak and K.-W. R. Ho AAP 36 (2004) 643–666
flexible workers with load balancing H.-S. Ahn and R. Righter AAP 38 (2006) 621–642
fluctuation identity X. Zhou JAP 41 (2004) 1191–1198
fluctuation limit as Ornstein–Uhlenbeck process M. Ispány et al. AAP 37 (2005) 523–538
fluid flow Markov-modulated S. Ahn and V. Ramaswami JAP 42 (2005) 531–549
fluid limits and stability properties A. Dimakis and J. Walrand AAP 38 (2006) 505–521
fluid network linear L. Rabehasaina JAP 43 (2006) 510–522
fluid process M. Lelarge JAP 42 (2005) 491–512
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fluid queue
in semi-Markov environment G. Latouche and T. Takine JAP 41 (2004) 746–757
infinite- and finite-buffer N. Akar and K. Sohraby JAP 41 (2004) 557–569
second-order Markov modulated L. Rabehasaina and B. Sericola JAP 41 (2004) 758–777

foreign exchange electronic market M. Winkel JAP 42 (2005) 138–152
fork-join network S.-S. Ko and R. F. Serfozo AAP 36 (2004) 854–871
forward improvement iteration A. Irle JAP 43 (2006) 102–113
Foster–Lyapunov criterion O. L. V. Costa and F. Dufour JAP 42 (2005) 873–878
four-dimensional motion with finite speed A. D. Kolesnik JAP 43 (2006) 1107–1118
fractional Brownian motion B. Buchmann and C. Klüppelberg AAP 37 (2005) 743–764 and T. J.

Kozubowski et al. AAP 38 (2006) 451–464
fractional kinetic equation J. M. Angulo et al. AAP 37 (2005) 366–392
fractional random field M. Y. Kelbert et al. AAP 37 (2005) 108–133
fragmentation energy J. Bertoin and S. Martínez AAP 37 (2005) 553–570
frog model L. R. Fontes et al. JAP 41 (2004) 292–298
full busy period finite moments S. Ghahramani and R. W. Wolff JAP 42 (2005) 275–278
full-information expected rank problem F. T. Bruss JAP 42 (2005) 108–120
full-information problem V. V. Mazalov and M. Tamaki JAP 43 (2006) 87–101

G
Galton–Watson forest N. Minami AAP 37 (2005) 229–264
Galton–Watson process with immigration M. Ispány et al. AAP 37 (2005) 523–538
Galton–Watson tree bounded P. Mörters and N.-R. Shieh JAP 41 (2004) 1223–1229
gambler model S. N. Ethier JAP 41 (2004) 1230–1236
gambler’s ruin three-handed D. Stirzaker AAP 38 (2006) 284–286
gambling strategy

bold R. W. Chen et al. JAP 41 (2004) 587–592
bold-player M.-R. Chen and S.-R. Hsiau JAP 43 (2006) 905–915
in primitive casino R. W. Chen et al. JAP 42 (2005) 121–137
in two-horse race D. Barry and C. Lynch AAP 38 (2006) 899–915
red-and-black J. Schweinsberg JAP 42 (2005) 321–333
with non-standard card decks S. Vanniasegaram JAP 43 (2006) 1–15

gambling team in pattern search J. Glaz et al. JAP 43 (2006) 127–140
game

coordination-type H.-C. Chen et al. JAP 43 (2006) 335–350
with bet-dependent win M.-R. Chen and S.-R. Hsiau JAP 43 (2006) 905–915

game problem S. Vanniasegaram JAP 43 (2006) 1–15
continuous-time Markov X. Guo and O. Hernández-Lerma JAP 42 (2005) 303–320
matrix analysis of Y. C. Swan and F. T. Bruss JAP 43 (2006) 755–766
Nash equilibrium in L. Pontiggia AAP 37 (2005) 75–89
n-point, win-by-k I. M. Macphee et al. JAP 41 (2004) 1182–1186
sampling-without-replacement S. N. Ethier and D. A. Levin AAP 37 (2005) 90–107
two-person B. Avi-Itzhak et al. JAP 43 (2006) 1165–1172
with restricted stakes J. Schweinsberg JAP 42 (2005) 321–333
with suboptimal opponent K. V. Katsikopoulos and Ö. Simsek JAP 42 (2005) 867–872

GARCH model
continuous-time C. Klüppelberg et al. JAP 41 (2004) 601–622
multiperiod conditional distribution function R. Brummelhuis and D. Guégan JAP 42 (2005) 426–

445
gaugeability Y. Shiozawa JAP 43 (2006) 1077–1090
Gaussian polytope D. Hug and M. Reitzner AAP (SGSA) 37 (2005) 297–320
Gaussian process one- or two-parameter C. Mercadier AAP 38 (2006) 149–170
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Gaussian wave J.-M. Azais et al. JAP 42 (2005) 407–425
Gauss–Whittle function J. Gao JAP 41 (2004) 467–482
gene extinction S. R. Buss and P. Clote AAP 36 (2004) 1175–1197
gene frequency M. De Iorio and R. C. Griffiths AAP 36 (2004) 434–454
generalised processor sharing (GPS) F. M. Guillemin and D. Pinchon JAP 41 (2004) 832–858
genetic drift A. Bobrowski AAP 36 (2004) 57–77
genetic inheritance genomic continuum model V. T. Stefanov JAP 41 (2004) 345–354
genome survival numerical evaluation of V. T. Stefanov JAP 41 (2004) 345–354
geometric Brownian motion P. Hörfelt JAP 42 (2005) 851–860

with drift X. Guo and J. Liu JAP 42 (2005) 826–838
geometric ergodicity E. ltman et al. AAP 36 (2004) 839–853 and B. H. Fralix JAP 43 (2006) 1194–1200

and Z. Hou and Y. Liu JAP 41 (2004) 778–790
geometric graph random P. Balister et al. AAP (SGSA) 37 (2005) 1–24
geometric moment contraction W. B. Wu and X. Shao JAP 41 (2004) 425–436
geometric process model Y. Lam JAP 42 (2005) 1–14
Gerber–Shiu function S. Li and J. Garrido AAP 37 (2005) 836–856
germ-grain model

on regular tree C. Cotar and S. Volkov AAP (SGSA) 36 (2004) 325–339
stationary U. Pantle et al. AAP (SGSA) 38 (2006) 76–94

giant component I. Norros and H. Reittu AAP (SGSA) 38 (2006) 59–75
Gillis’ random walk N. Guillotin-Plantard JAP 42 (2005) 295–301
graph random nearest-neigbour P. Balister et al. AAP (SGSA) 37 (2005) 1–24
graph process conditionally Poissonian I. Norros and H. Reittu AAP (SGSA) 38 (2006) 59–75
Grassmann manifold A. Srivastava and E. Klassen AAP (SGSA) 36 (2004) 43–56
Green function for Gillis’ random walk N. Guillotin-Plantard JAP 42 (2005) 295–301
growth model Poisson process on a line C. Cotar and S. Volkov AAP (SGSA) 36 (2004) 325–339
growth rate of multidimensional Markov chain M. González et al. JAP 43 (2006) 159–174
growth-collapse model O. Boxma et al. AAP 38 (2006) 221–243

H
harmonic moment of Galton–Watson process D. Piau AAP 38 (2006) 465–486
Harris Markov chain H. Ayhan et al. JAP 41 (2004) 791–801 and B. H. Fralix JAP 43 (2006) 1194–

1200
Harris-ergodic process Z. Hou et al. JAP 42 (2005) 698–712
Hartman–Watson distribution P. Barrieu et al. JAP 41 (2004) 1049–1058
Haussdorf metric A. Cuevas and A. Rodriguez-Casal AAP (SGSA) 36 (2004) 340–354
Hawkes process marked/unmarked J. Møller and J. G. Rasmussen AAP (SGSA) 37 (2005) 629–646
hazard rate in mixtures Y. Li JAP 42 (2005) 892–901
hazard-rate ordering J. Navarro and M. Shaked JAP 43 (2006) 391–408
heaps process J. Barrera and C. Paroissin JAP 41 (2004) 250–262
heat equation

fractional J. M. Angulo et al. AAP 37 (2005) 366–392 and M. Y. Kelbert et al. AAP 37 (2005)
108–133

heavy tails and power estimates H. Nyrhinen AAP 37 (2005) 726–742
heavy-tailed data S. Asmussen and D. P. Kroese AAP 38 (2006) 545–558 and Q.-L. Li and Y. Q. Zhao

AAP 37 (2005) 482–509 and K. W. Ng and Q. Tang JAP 41 (2004) 108–116
heavy-tailed distribution

of service time F. Baccelli et al. JAP 42 (2005) 513–530
with convolution closure J. Cai and Q. Tang JAP 41 (2004) 117–130

heavy-tailed noise R. Kulik JAP 43 (2006) 245–256 and R. Leipus et al. JAP 43 (2006) 421–440
heavy-tailed sum negatively associated J. Geluk and K. W. Ng JAP 43 (2006) 587–593
heavy-traffic limit S. Shakkottai et al. AAP 36 (2004) 1021–1045
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hidden Markov chain A. Y. Mitrophanov et al. JAP 42 (2005) 632–642
hidden Markov model for asset price drift U. Rieder and N. Bäuerle JAP 42 (2005) 362–378
hitting time in Ornstein–Uhlenbeck process B. Lachaud JAP 42 (2005) 1069–1080
holding costs for queue with flexible server K. Schiefermayr and J. Weichbold JAP 42 (2005) 778–796
household model for epidemic infection P. Neal AAP 38 (2006) 943–968

I
idle period state-dependent A. Chen and E. Renshaw AAP 36 (2004) 499–524
image decompression L. M. Morato and P. Siri AAP 36 (2004) 318–323
immigration in Galton–Watson process Z. Li JAP 43 (2006) 289–295
immigration process

Brownian M. Zhang JAP 42 (2005) 1120–1133
family-level W.-M. Hong JAP 41 (2004) 202–210
in Brownian motion M. Zhang JAP 41 (2004) 187–201
with catastrophes A. Economou JAP 41 (2004) 508–523

immortal branching process A. N. Lagerås and A. Martin-Löf JAP 43 (2006) 1066–1076
impatient customer K. D. Glazebrook et al. JAP 41 (2004) 51–72
importance sampling

for population gene frequency M. De Iorio and R. C. Griffiths AAP 36 (2004) 417–433
in subdivided population M. De Iorio and R. C. Griffiths AAP 36 (2004) 434–454

impulse control A. Irle and J. Sass AAP 38 (2006) 916–942
impulse-response R. Lund et al. JAP 41 (2004) 911–918
independently scattered random measure V. Fasen AAP 37 (2005) 993–1014
index policy K. D. Glazebrook et al. AAP 38 (2006) 95–115

for tasks with uncertain outcomes K. D. Glazebrook et al. JAP 41 (2004) 51–72
infected individuals partially observed R. Meester and P. Trapman AAP 38 (2006) 1098–1115
infection

competing M. Deijfen and O. Häggström AAP (SGSA) 36 (2004) 973–980
via free-living infective entities D. Clancy JAP 42 (2005) 726–737
with limited interaction N. Datta and T. C. Dorlas JAP 41 (2004) 1008–1021

infection model
SIR-type, exposure-dependent F. Ball and T. Britton JAP 42 (2005) 932–949
SIR-type, final size C. Lefèvre and P. Picard JAP 42 (2005) 950–963
two-level mixing P. Neal JAP 42 (2005) 334–345

infection period in SIS epidemic P. Neal AAP 38 (2006) 943–968
infection resistance C. Lefèvre and P. Picard JAP 42 (2005) 950–963
infective host two-type F. Ball and T. Britton JAP 42 (2005) 932–949
infinite divisibility A. M. Iksanov JAP 43 (2006) 602–602 and A. M. Iksanov JAP 41 (2004) 1187–1190
infinitely divisible process A. G. Pakes JAP 41 (2004) 407–424
infinitely-many-alleles model R. C. Griffiths AAP 38 (2006) 405–429
information model dynamic-discrimination M. Asadi et al. JAP 42 (2005) 643–660
information network refresh scheduling in Y. Ling and J. Mi JAP 41 (2004) 721–734
innovation super-heavy-tailed A. Zeevi and P. W. Glynn JAP 41 (2004) 639–653
input continuous and jumpwise in dam K. E. Lim et al. JAP 42 (2005) 587–594
input process correlated D.-A. Wu and H. Takagi JAP 42 (2005) 478–490
insurance claim

delayed A. Ganesh and G. L. Torrisi JAP 43 (2006) 916–926
dependent Z. G. Ignatov and V. K. Kaishev JAP 43 (2006) 535–551
near-maximum A. G. Pakes et al. AAP 37 (2005) 765–780
size distribution Q. Tang JAP 42 (2005) 608–619
small-sized C. Macci and G. Stabile JAP 43 (2006) 713–728
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insurance model for continuous claim severities Z. G. Ignatov and V. K. Kaishev JAP 41 (2004)
570–578

insurance risk H. Albrecher and J. L. Teugels JAP 43 (2006) 257–273 and Q. Tang and G.
Tsitsiashvili AAP 36 (2004) 1278–1299

and fluid queue model L. Rabehasaina and B. Sericola JAP 41 (2004) 758–777
Lévy-type, extreme C. Klüppelberg and A. E. Kyprianou JAP 43 (2006) 594–598
perturbed random walk model V. F. Araman and P. W. Glynn AAP 37 (2005) 663–680

integer-valued bilinear process P. Doukhan et al. AAP 38 (2006) 559–578
integer-valued claim Z. G. Ignatov and V. K. Kaishev JAP 43 (2006) 535–551
interacting particle system N. Lanchier JAP 42 (2005) 1109–1119
interest rate model K. Hamza et al. AAP 37 (2005) 415–434
interference model F. B. Knight and J. L. Steichen AAP 36 (2004) 725–746
internet traffic searchable C. Mallows and J. Meloche JAP 43 (2006) 899–904
internet transfer protocol T. J. Ott AAP 38 (2006) 1132–1154
interval allocation Y. Baryshnikov et al. JAP 41 (2004) 691–702
invariant measure O. L. V. Costa and F. Dufour JAP 42 (2005) 873–878
inversion formula A. Economou AAP 37 (2005) 185–211
investment

stochastic return on Q. Tang and G. Tsitsiashvili AAP 36 (2004) 1278–1299
time value of R. Norberg and M. Steffensen JAP 42 (2005) 861–866

island statistics J. L. Spouge JAP 41 (2004) 975–983
iteration and stability of tessellation W. Nagel and V. Weiss AAP (SGSA) 37 (2005) 859–883
Itô diffusion optimal stopping in A. L. Bronstein et al. JAP 43 (2006) 984–996

J
Jackson network R. Delgado et al. AAP 36 (2004) 1252–1277

fluid limit M. Lelarge JAP 42 (2005) 491–512
tail of maximal dater F. Baccelli et al. JAP 42 (2005) 513–530
two-mode Y. Sakuma and M. Miyazawa JAP 42 (2005) 199–222
with infinite work supply G. Weiss JAP 42 (2005) 879–882

Jiirina process Y. Li JAP 43 (2006) 195–207
job search random-record model G. Barlevy and H. N. Nagaraja JAP 43 (2006) 1119–1136
jump

in growth-collapse process O. Boxma et al. AAP 38 (2006) 221–243
in positive orthant F. J. Piera et al. AAP 37 (2005) 212–228
intensity-based E. Platen JAP 41 (2004) 19–34

jump diffusion T. Arai JAP 41 (2004) 263–270 and E. Ekström JAP 43 (2006) 867–873 and J. C.
Jimenez and F. Carbonell JAP 43 (2006) 185–194

K
Kalman–Bucy filter and Cox process A. Dassios and J.-W. Jang JAP 42 (2005) 93–107
Kantorovich distance P. S. Ruzankin JAP 41 (2004) 271–276
Kantorovich–Lebedev transformation L. C. G. Rogers and L. Shepp JAP 43 (2006) 880–883
Kelly system of proportional betting S. N. Ethier JAP 41 (2004) 1230–1236
key generator unbiased R. Aguech et al. JAP 43 (2006) 377–390
Krein criterion P. Hörfelt JAP 42 (2005) 851–860

L
labelled point process K. Borovkov JAP 41 (2004) 1138–1144
ladder height first ascending Y. Wang and K. Wang JAP 43 (2006) 874–879
ladder height density M. Schröder AAP 38 (2006) 969–1027
ladder process M. Pistorius JAP 43 (2006) 208–220
Laguerre series M. Schröder AAP 38 (2006) 969–1027
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Lamperti representation M. E. Caballero and L. Chaumont JAP 43 (2006) 967–983
Laplace motion fractional T. J. Kozubowski et al. AAP 38 (2006) 451–464
Laplace transform of discontinuous function T. Sakurai AAP 36 (2004) 616–642
large deviation

estimating K. Duffy and A. P. Metcalfe JAP 42 (2005) 1044–1052
in branching particle system M. Zhang JAP 42 (2005) 1120–1133
in tail estimate for single-server queue K. Duffy and A. P. Metcalfe JAP 42 (2005) 267–274
simulation A. B. Dieker and M. Mandjes AAP 37 (2005) 539–552

lattice hierarchical B. M. Hambly and J. Jordan AAP 36 (2004) 824–838
lattice path counting K. Kobayashi et al. AAP 38 (2006) 804–826
law of small numbers N. Hoshino JAP 43 (2006) 852–866
L-class distribution C.-Y. Hu and G. D. Lin JAP 42 (2005) 1204–1208
Le Her game S. Vanniasegaram JAP 43 (2006) 1–15
LeadingOnes problem V. Ladret JAP 42 (2005) 39–51
learning system K. Horbacz JAP 41 (2004) 890–910

quasi-Bayesian H.-C. Chen et al. JAP 43 (2006) 335–350
left-to-right maxima R. Gouet et al. AAP 37 (2005) 781–800
level crossing probability for linear process G. K. Basak and K.-W. R. Ho AAP 36 (2004) 643–666
level-crossing ordering F. Ferreira and A. Pacheco JAP 42 (2005) 52–60

for semi-Markov process F. Ferreira and A. Pacheco JAP 42 (2005) 989–1002
Lévy model dense M. Pistorius JAP 43 (2006) 208–220
Lévy process

conditioned stable M. E. Caballero and L. Chaumont JAP 43 (2006) 967–983
fluctuating A. B. Dieker AAP 38 (2006) 768–791
reflected O. Kella et al. JAP 43 (2006) 221–230
simulated C. Lacaux AAP 36 (2004) 171–197
spectrally negative P. Dube et al. JAP 41 (2004) 1145–1156
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