
AUTHOR INDEX

A

Åberg, S. Wave intensities and slopes in Lagrangian seas . . . . . . . . . . . . . . . . . . . . . . AAP 39 (2007) 1020–1035
Abraham, R., Dhersin, J. S. and Ycart, B. Strong convergence for urn models

with reducible replacement policy . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 44 (2007) 652–660
Abramov, V. M. Optimal control of a large dam . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 44 (2007) 249–258
Adell, J. A., Anoz, J. M. and Lekuona, A. Exact values and sharp estimates for

the total variation distance between binomial and Poisson distributions . . . . . AAP 40 (2008) 1033–1047
Aguech, R. Limit theorems for random triangular urn schemes . . . . . . . . . . . . . . . . JAP 46 (2009) 827–843
Aitsahlia, F. see Lai, T. L.
Aki, S. see Inoue, K.
Albrecher, H., Renaud, J.-F. and Zhou, X. A Lévy insurance risk process

with tax . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 45 (2008) 363–375
Aldous, D. J. and Kendall, W. S. Short-length routes in low-cost networks via

Poisson line patterns. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP (SGSA) 40 (2008) 1–21
Aletti, G., May, C. and Secchi, P. A central limit theorem, and related results,

for a two-color randomly reinforced urn . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 41 (2009) 829–844
——, ——, —— On the distribution of the limit proportion for a two-color,

randomly reinforced urn with equal reinforcement distributions . . . . . . . . . . . . AAP 39 (2007) 690–707
Alishahi, K. and Sharifitabar, M. Volume degeneracy of the typical cell and the

chord length distribution for Poisson-Voronoi tessellations in high dimensions AAP (SGSA) 40 (2008) 919–938
Allaart, P. and Monticino, M. Optimal buy/sell rules for correlated random

walks . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 45 (2008) 33–44
Allman, E. S., Ané, C. and Rhodes, J. A. Identifiability of a Markovian model

of molecular evolution with gamma-distributed rates . . . . . . . . . . . . . . . . . . . . . . AAP 40 (2008) 229–249
Alòs, E. and Ewald, C.-O. Malliavin differentiability of the Heston volatility and

applications to option pricing . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 40 (2008) 144–162
Alparslan, U. T. Exceedance of power barriers for integrated continuous-time

stationary ergodic stable processes . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 41 (2009) 874–892
—— and Samorodnitsky, G. Ruin probability with certain stationary stable

claims generated by conservative flows . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 39 (2007) 360–384
Alpern, S. Rendezvous search with revealed information: applications to the line JAP 44 (2007) 1–15
Alsmeyer, G. and Meiners, M.A stochastic maximin fixed-point equation related

to game tree evaluation . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 44 (2007) 586–606
Ané, C. see Allman, E. S.
Anh, V. V., Leonenko, N. N. and Shieh, N.-R. Multifractality of products of

geometric Ornstein–Uhlenbeck-type processes . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 40 (2008) 1129–1156
Ano, K. see Kurushima, A.
Anoz, J. M. see Adell, J. A.
Applebaum, D. and Siakalli, M. Asymptotic stability of stochastic differential

equations driven by Lévy noise . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 46 (2009) 1116–1129
Armendáriz, I., Cuevas, A. and Fraiman, R. Nonparametric estimation of

boundary measures and related functionals: asymptotic results . . . . . . . . . . . . . AAP (SGSA) 41 (2009) 311–322
Asmussen, S. Importance sampling for failure probabilities in computing and data

transmission . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 46 (2009) 768–790
Aven, T. Optimal test interval for a monotone safety system . . . . . . . . . . . . . . . . . . . JAP 46 (2009) 330–341
Averkov, G. and Bianchi, G. Retrieving convex bodies from restricted covari-

ogram functions . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP (SGSA) 39 (2007) 613–629
Axelson-Fisk, M. and Häggström, O. Conditional percolation on one-

dimensional lattices . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 41 (2009) 1102–1122
Ayesta, U. A unifying conservation law for single-server queues . . . . . . . . . . . . . . . JAP 44 (2007) 1078–1087
Ayhan, H. see Maoui, I.

5

https://doi.org/10.1017/S0001867800046905 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800046905


6 APPLIED PROBABILITY

B
Bachmat, E., Berend, D., Sapir, L. and Skiena, S. Optimal boarding policies

for thin passengers . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 39 (2007) 1098–1114
Badescu, A. L., Cheung, E. C. K. and Landriault, D. Dependent risk models

with bivariate phase-type distributions . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 46 (2009) 113–131
Baeumer, B., Meerschaert, M. M. and Nane, E. Space–time duality for

fractional diffusion . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 46 (2009) 1100–1115
Balakrishnan, N. see Navarro, J. and Zhao, P.
Baldi Antognini, A. and Giannerini, S. Generalized Pólya urn designs with

null balance . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 44 (2007) 661–669
Balister, P., Bollobás, B. and Walters, M. Random transceiver networks . . . AAP (SGSA) 41 (2009) 323–343
——, —— Sarkar, A. and Walters, M. A critical constant for the k-nearest-

neighbour model . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP (SGSA) 41 (2009) 1–12
Ball, F. and Britton, T. An epidemic model with infector-dependent severity . . AAP 39 (2007) 949–972
——, O’Neill, P. D. and Pike, J. Stochastic epidemic models in structured

populations featuring dynamic vaccination and isolation . . . . . . . . . . . . . . . . . . JAP 44 (2007) 571–585
——, Sirl, D. and Trapman, P. Threshold behaviour and final outcome of an

epidemic on a random network with household structure . . . . . . . . . . . . . . . . . . AAP 41 (2009) 765–796
—— see Stefanov, V. T.
Ballani, F. The surface pair correlation function for stationary Boolean models . AAP (SGSA) 39 (2007) 1–15
——, Stoyan, D. and Wolf, S. On two damage accumulation models and their

size effects . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 44 (2007) 99–114
Bansaye, V. Cell contamination and branching processes in a random environment

with immigration . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 41 (2009) 1059–1081
—— On a model for the storage of files on a hardware. II. Evolution of a typical

data block . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 44 (2007) 901–927
Barbe, Ph., Mccormick, W. P. and Zhang, C. Asymptotic expansions for

distributions of compound sums of random variables with rapidly varying
subexponential distribution . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 44 (2007) 670–684

Barbour, A. D. see Socoll, S. N.
Barndorff-Nielsen, O. E., Corcuera, J. M., Podolskij, M. and Woerner,

J. H. C. Bipower variation for Gaussian processes with stationary increments JAP 46 (2009) 132–150
Barral, J. and Seuret, S. Renewal of singularity sets of random self-similar

measures . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 39 (2007) 162–188
Barrieu, P. and Bellamy, N. Optimal hitting time and perpetual option in a

non-Lévy model: application to real options . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 39 (2007) 510–530
Bäuerle, N. and Grübel, R. Multivariate risk processes with interacting

intensities . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 40 (2008) 578–601
Baumstark, V. and Last, G. Some distributional results for Poisson–Voronoi

tessellations . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP (SGSA) 39 (2007) 16–40
——, —— Gamma distributions for stationary Poisson flat processes . . . . . . . . . . . AAP (SGSA) 41 (2009) 911–939
Baurdoux, E. J. Last exit before an exponential time for spectrally negative Lévy

processes . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 46 (2009) 542–558
Behrens, S. and Löwe, M. Moderate deviations for word counts in biological

sequences . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 46 (2009) 1020–1037
Bekker, R., Boxma, O. J. and Kella, O. Queues with delays in two-state strategies

and Lévy input . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 45 (2008) 314–332
——, —— and Resing, J. A. C. Lévy processes with adaptable exponent . . . . . . . AAP 41 (2009) 177–205
Bellamy, N. see Barrieu, P.
Belzunce, F., Martínez-Puertas, H. and Ruiz, J. M. Reserved preservation

properties for series and parallel systems . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 44 (2007) 928–937
Ben Alaya, M. and Jourdain, B. Probabilistic approximation of a nonlinear

parabolic equation occurring in rheology . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 44 (2007) 528–546
Benaim, S. and Friz, P. Smile asymptotics II: models with known moment

generating functions . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 45 (2008) 16–32
Bender, C. and Marquardt, T. Integrating volatility clustering into exponential

Lévy models . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 46 (2009) 609–628
Bercu, B., Cénac, P. and Fayolle, G. On the almost sure central limit theorem

for vector martingales: convergence of moments and statistical applications . JAP 46 (2009) 151–169

https://doi.org/10.1017/S0001867800046905 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800046905


Index No. 14 7

Berend, D., Chernyavsky, Y. and Sapir, L. Ranking of weighted majority rules JAP 45 (2008) 994–1006
—— see Bachmat, E.
Bertacchi, D. and Zucca, F. Approximating critical parameters of branching

random walks. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 46 (2009) 463–478
——, —— Critical behaviors and critical values of branching random walks on

multigraphs . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 45 (2008) 481–497
Bertoin, J., Fontbona, J. and Martínez, S. On prolific individuals in a

supercritical continuous-state branching process . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 45 (2008) 714–726
Biagini, F., Bregman, Y. and Meyer-Brandis, T. Pricing of catastrophe insurance

options under immediate loss reestimation . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 45 (2008) 831–845
Bianchi, G. see Averkov, G.
Blanchet, J. H. and Glynn, P. Uniform renewal theory with applications to

expansions of random geometric sums . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 39 (2007) 1070–1097
—— and Liu, J. State-dependent importance sampling for regularly varying

random walks. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 40 (2008) 1104–1128
Błaszczyszyn, B. and Yogeshwaran, D. Directionally convex ordering of

random measures, shot noise fields, and some applications to wireless
communications . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP (SGSA) 41 (2009) 623–646

Block, H. W., Li, Y., Savits, T. H. and Wang, J. Continuous mixtures with
bathtub-shaped failure rates . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 45 (2008) 260–270

Bobrowski, A. Asymptotic behavior of a Feller evolution family involved in the
Fisher–Wright model . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 40 (2008) 734–758

Bollobás, B. see Balister, P.
Bompadre, A., Dror, M. and Orlin, J. B. Probabilistic analysis of unit-demand

vehicle routeing problems . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 44 (2007) 259–278
Bóna, M. and Flajolet, P. Isomorphism and symmetries in random phylogenetic

trees . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 46 (2009) 1005–1019
Booth, H. S. see Kantorovitz, M. R.
Bordenave, C. and Torrisi, G. L. Monte Carlo methods for sensitivity analysis

of Poisson-driven stochastic systems, and applications . . . . . . . . . . . . . . . . . . . . AAP (SGSA) 40 (2008) 293–320
——, Foss, S. and Shneer, V. A random multiple-access protocol with spatial

interactions . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 46 (2009) 844–865
Borovkov, A. A. Insurance with borrowing: first- and second-order approximations AAP 41 (2009) 1141–1160
Borovkov, K. and Last, G. On level crossings for a general class of piecewise-

deterministic Markov processes . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 40 (2008) 815–834
—— and Odell, D. A. On spatial thinning-replacement processes based on

Voronoi cells . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP (SGSA) 39 (2007) 293–306
Bose, A., Dasgupta, A. and Maulik, K. Strong laws for balanced triangular urns JAP 46 (2009) 571–584
Boxma, O. J. see Bekker, R.
Brachner, C., Fasen, V. and Lindner, A. Extremes of autoregressive threshold

processes . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 41 (2009) 428–451
Bregman, Y. see Biagini, F.
Breuer, L. First passage times for Markov additive processes with positive jumps

of phase type . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 45 (2008) 779–799
Britton, T. and Lindholm, M. The early stage behaviour of a stochastic SIR

epidemic with term-time forcing . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 46 (2009) 975–992
——, Janson, S. and Martin-Löf, A. Graphs with specified degree distributions,

simple epidemics, and local vaccination strategies . . . . . . . . . . . . . . . . . . . . . . . . AAP 39 (2007) 922–948
——, Deijfen, M., Lagerås, A. N. and Lindholm, M. Epidemics on random

graphs with tunable clustering . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 45 (2008) 743–756
—— see Ball, F.
Brockwell, P. J., Davis, R. A. and Yang, Y. Estimation for nonnegative Lévy-

driven Ornstein–Uhlenbeck processes . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 44 (2007) 977–989
Broman, E. and Meester, R. Survival of inhomogeneous Galton–Watson

processes . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 40 (2008) 798–814
Brown, M., Peköz, E. A. and Ross, S. M. A random permutation model arising

in chemistry . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 45 (2008) 1060–1070
Brushe, G. D. see Ledoux, J.

https://doi.org/10.1017/S0001867800046905 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800046905


8 APPLIED PROBABILITY

Bruss, F. T. and Louchard, G. The odds algorithm based on sequential updating
and its performance . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 41 (2009) 131–153

—— and Swan, Y. C. A continuous-time approach to Robbins’ problem of
minimizing the expected rank . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 46 (2009) 1–18

Bryc, W., Minda, D. and Sethuraman, S. Large deviations for the leaves in
some random trees . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 41 (2009) 845–873

Burden, C. J. see Kantorovitz, M. R.
Burkschat, M. Systems with failure-dependent lifetimes of components . . . . . . . JAP 46 (2009) 1052–1072

C
Cai, J. On the time value of absolute ruin with debit interest . . . . . . . . . . . . . . . . . . . AAP 39 (2007) 343–359
——, Feng, R. and Willmot, G. E. On the expectation of total discounted

operating costs up to default and its applications . . . . . . . . . . . . . . . . . . . . . . . . . AAP 41 (2009) 495–522
Cai, K.-Y. see Wu, X.-Y.
Cairns, B. J. see Pollet, P.
Caldentey, R., Kaplan, E. H. and Weiss, G. FCFS infinite bipartite matching of

servers and customers . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 41 (2009) 695–730
Calka, P., Michel, J. and Paroux, K. Refined convergence for the Boolean model AAP (SGSA) 41 (2009) 940–957
Carbonell, F. and Jimenez, J. C. Weak local linear discretizations for stochastic

differential equations with jumps . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 45 (2008) 201–210
Carlen, E., Gabetta, E. and Regazzini, E. Probabilistic investigations on

the explosion of solutions of the Kac equation with infinite energy initial
distribution . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 45 (2008) 95–106

Carpio, K. J. E. and Daley, D. J. Long-range dependence of Markov chains in
discrete time on countable state space . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAP 44 (2007) 1047–1055

Casella, B. and Roberts, G. O. Exact Monte Carlo simulation of killed diffusions AAP 40 (2008) 273–291
Caramellino, L. and Pacchiarotti, B. Large deviation estimates of the crossing

probability of pinned Gaussian processes . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . AAP 40 (2008) 424–453
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Radovanović, A. see Lu, Y.
Rahimov, I. Functional limit theorems for critical processes with immigration . . . AAP 39 (2007) 1054–1069
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