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Jelenković, P. R., Radovanović, A. and Squillante, M. S. Critical sizing of LRU caches with

dependent requests . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1013–1027
Jiang, D.-Q. see Ge, H.
Jimenez, J. C. and Carbonell, F. Local linear approximations of jump diffusion processes . . . . . 185–194
Joffe, A. and Letac, G. Multitype linear fractional branching processes . . . . . . . . . . . . . . . . . . . . . . . 1091–1106
Johnson, O. A central limit theorem for non-overlapping return times . . . . . . . . . . . . . . . . . . . . . . . . . . 32–47
Juri, A. see Charpentier, A.
Kaishev, V. K. see Ignatov, Z. G.
Kawazu, K. and Suzuki, Y. Limit theorems for a diffusion process with a one-sided Brownian

potential . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 997–1012
Keith, J. M. see Sofronov, G.
Kella, O., Boxma, O. and Mandjes, M. A Lévy process reflected at a Poisson age process . . . . . 221–230
Kharoufeh, J. P., Finkelstein, D. E. and Mixon, D. G. Availability of periodically inspected

systems with Markovian wear and shocks . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 303–317

1209

https://doi.org/10.1017/S0021900200002588 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200002588


Kiessler, P. C. see Lund, R.
Klüppelberg, C. and Kyprianou, A. E. On extreme ruinous behaviour of Lévy insurance risk

processes . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 594–598
Kolesnik, A. D. A four-dimensional random motion at finite speed . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1107–1118
Kordzakhia, G. and Lalley, S. P. Ergodicity and mixing properties of the northeast model . . . . . 782–792
Koutras, M. V. see Boutsikas, M. V.
Kroese, D. P. see Sofronov, G.
Kulik, R. Limit theorems for moving averages with random coefficients and heavy-tailed noise . . 245–256
Kulldorff, M. see Glaz, J.
Kyprianou, A. E. see Klüppelberg, C.
Lagerås, A. N. and Martin-Löf, A. Genealogy for supercritical branching processes . . . . . . . . . . 1066–1076
Lalley, S. P. see Dolgoarshinnykh, R. G. and Kordzakhia, G.
Lasmar, N. see Aguech, R.
Lefebvre, M. First passage problems for asymmetric Wiener processes . . . . . . . . . . . . . . . . . . . . . . . . 175–184
Leipus, R., Paulauskas, V. and Surgailis, D. On a random-coefficient AR(1) process with heavy-

tailed renewal switching coefficient and heavy-tailed noise . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 421–440
Leskelä, L. Stabilization of an overloaded queueing network using measurement-based admission

control . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 231–244
Letac, G. see Joffe, A.
Li, Y. On a continuous-state population-size-dependent branching process and its extinction . . . . . . 195–207
Li, Z. A limit theorem for discrete Galton–Watson branching processes with immigration . . . . . . . . 289–295
Lin, Z. see Zhang, Y.
Liu, Y. and Hou, Z. Several types of ergodicity for M/G/1-type Markov chains and Markov processes 141–158
Lund, R., Zhao, Y. and Kiessler, P. C. A monotonicity in reversible Markov chains . . . . . . . . . . . . 486–499
——, ——, —— Shapes of stationary autocovariances . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1186–1193
Macci, C. and Stabile, G. Large deviations for risk processes with reinsurance . . . . . . . . . . . . . . . . 713–728
Macris, N. see Dousse, O.
Mahmoud, H. see Aguech, R.
Mallows, C. L. and Meloche, J. Searching for searchers . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 899–904
Mandjes, M. see Kella, O.
Martin-Löf, A. see Lagerås, A. N.
Martínez, R. see González, M.
Mazalov, V. V. and Tamaki, M. An explicit formula for the optimal gain in the full-information

problem of owning a relatively best object . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 87–101
Meester, R. see Dousse, O., Franceschetti, M. and Gillett, A.
Meloche, J. see Mallows, C. L.
Mixon, D. G. see Kharoufeh, J. P.
Mizuno, T. A relation between positive dependence of signal and the variability of conditional

expectation given signal . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1181–1185
Moler, J. see Higueras, I.
Morrison, J. A. An urn model arising from all-optical networks . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 952–966
Mota, M. see González, M.
Müller, A. see Colangelo, A.
Nagaraja, H. N. see Barlevy, G.
Nakatsuka, T. The untraceable events method for absorbing processes . . . . . . . . . . . . . . . . . . . . . . . . 652–664
Navarro, J. and Shaked, M. Hazard rate ordering of order statistics and systems . . . . . . . . . . . . . . . 391–408
Ng, K. W. see Geluk, J.
Niese, B. A martingale characterization of Pólya–Lundberg processes . . . . . . . . . . . . . . . . . . . . . . . . . . 741–754
Paulauskas, V. see Leipus, R.
Peköz, E. see Ziya, S.
Peköz, E. A. A compound Poisson approximation inequality . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 282–288
Pereira, L. and Ferreira, H. Limiting crossing probabilities of random fields . . . . . . . . . . . . . . . . . 884–891
Pistorius, M. On maxima and ladder processes for a dense class of Lévy process . . . . . . . . . . . . . . . 208–220
—— see Bronstein, A. L.
Plo, F. see Higueras, I.
Pozdnyakov, V. see Glaz, J.

1210

https://doi.org/10.1017/S0021900200002588 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200002588


Preater, J. On-line selection of an acceptable pair . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 729–740
Qian, M. see Ge, H.
Rabehasaina, L. Moments of a Markov-modulated, irreducible network of fluid queues . . . . . . . . . 510–522
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