SUBJECT INDEX

A
absorbing process with untraceable events T. NAKATSUKA JAP 43 (2006) 652-664
absorption probability in birth—death process E. A. VAN DOORN AND A. I. ZEIFMAN JAP 42 (2005)
185-198
adaptive simulation in performance measures S. G. HENDERSON AND B. SiMON JAP 41 (2004) 859-876
additive equation L. RUSCHENDORF JAP 43 (2006) 687-703
additive process H. HuLT AND F. LINDSKOG AAP 38 (2006) 134148
admission control
in two-class system E. L. ORMECI AND A. BURNETAS AAP 37 (2005) 915-937
measurement-based L. LESKELA JAP 43 (2006) 231-244
optimal, for loss queue K. Y. LIN AND S. M. Ross JAP 41 (2004) 535-546
adsorption in random packing model M. N. M. VAN LiEsHOUT AAP (SGSA) 38 (2006) 889—-898
adsorption model A. SUDBURY JAP 41 (2004) 816-831
ageing
and Laplace inequalities C.-Y. Hu AND G. D. LiN JAP 42 (2005) 1204-1208
effect of mixing on M. FINKELSTEIN AND V. EsauLova AAP 38 (2006) 244-262
positive X. L1 JAP 41 (2004) 927-934
ageing character M. C. MORAIS AND A. PACHECO JAP 41 (2004) 1243-1247
ageing properties in series systems J.-L. BON AND A. ILLAYK JAP 42 (2005) 279-286
alignment gapped J. L. SPOUGE JAP 41 (2004) 975-983
allelopathy as contact process N. LANCHIER JAP 42 (2005) 1109-1119
annihilating process on random tree A. SUDBURY JAP 41 (2004) 816-831
ARCH process and joint exceedances M. I. GOMES et al. JAP 43 (2006) 1206—-1206 and M. I. GOMES et
al. JAP 41 (2004) 919-926
ARMA model P. DOUKHAN et al. AAP 38 (2006) 559-578 and H.-B. WANG AND B.-C. WEI JAP 41
(2004) 221-235
with threshold levels G. K. BAsak AND K.-W. R. Ho AAP 36 (2004) 643-666
ARMA process R. LUND et al. JAP 43 (2006) 1186-1193
arrival process
Gaussian J. ALVAREZ AND B. HAJEK AAP 37 (2005) 160-184
semi-Markovian D.-A. Wu AND H. TAKAGI JAP 42 (2005) 478-490
arrival rate time-varying B. H. MARGOLIUS JAP 42 (2005) 766777
Asian option D. DUFRESNE AAP 36 (2004) 747-773
and Hartman—Watson distribution P. BARRIEU ef al. JAP 41 (2004) 1049-1058
valuation M. SCHRODER AAP 38 (2006) 969-1027
assembly line model Y. ZHU AND Z. G. ZHANG JAP 41 (2004) 1157-1170
asset compounding R. NORBERG AND M. STEFFENSEN JAP 42 (2005) 861-866
asset pricing
1t6-diffusion model A. L. BRONSTEIN ef al. JAP 43 (2006) 984-996
of lookback option E. EKsTROM JAP 41 (2004) 313-326
stationary-increment model R. FINLAY AND E. SENETA JAP 43 (2006) 441453 and E. SENETA AND
R. FiINLAY JAP 43 (2006) 1207-1207
under ELMM B. WonNG AND C. C. HEYDE JAP 41 (2004) 654-664
with future discount P. ALLAART JAP 41 (2004) 483-496
asset-pricing model calibrated L. KrRuk JAP 41 (2004) 35-50

31

https://doi.org/10.1017/50001867800046838 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800046838

32 APPLIED PROBABILITY

autocovariance shape of stationary R. LUND ez al. JAP 43 (2006) 1186-1193
autoregressive arrival B. Kim aAND K. SOHRABY AAP 38 (2006) 1116-1131
autoregressive process
Lévy-driven C. KLUPPELBERG et al. JAP 41 (2004) 601-622
recurrence properties A. ZEEVI AND P. W. GLYNN JAP 41 (2004) 639-653
avalanche decomposition A. GILLETT et al. JAP 43 (2006) 840-851
average cost criterion risk-sensitive R. CAvAZOs-CADENA AND R. MONTES-DE-Oca JAP 42 (2005)
905-918
average expected cost X. GUO AND Q. ZHU JAP 43 (2006) 318-334

B
backward stochastic differential equation reflected J.-P. LEPELTIER et al. AAP 37 (2005) 134-159
Bak—Sneppen model A. GILLETT et al. JAP 43 (2006) 840-851
bandits
bidirectional restless K. D. GLAZEBROOK et al. AAP 38 (2006) 95-115
indexable families K. D. GLAZEBROOK et al. AAP 38 (2006) 643-672
multi-armed P. WHITTLE JAP 42 (2005) 754-765
bandwidth allocation in wireless channels N. BAMBOs AND G. MICHAILIDIS AAP 36 (2004) 293-317
bandwidth sharing and fair queueing F. GUILLEMIN AND D. PINCHON JAP 41 (2004) 832-858
barrier option J.-P. LEPELTIER AND J. SAN MARTIN JAP 41 (2004) 162-175
and Wiener process K. Borovkov AND A. Novikov JAP 42 (2005) 82-92
barrier reflection O. KELLA AND W. STADJE JAP 41 (2004) 1237-1242
convex O. HAMMARLID JAP 42 (2005) 61-81
Bartlett measure for Hawkes process P. BREMAUD et al. AAP 37 (2005) 1116-1146
batch arrival in preferrred-class system E. L. ORMECI AND A. BURNETAS AAP 37 (2005) 915-937
benchmark model E. PLATEN JAP 41 (2004) 19-34
Benford’s law and uniform distributions E. JANVRESSE AND T. DE LA RUE JAP 41 (2004) 12031210
Bernoulli process and Poisson approximation P. S. RUZANKIN JAP 41 (2004) 271-276
Bernoulli trial P. VELLAISAMY JAP 41 (2004) 1081-1092
Berry—Esseen bounds A. D. BARBOUR AND A. X1A AAP 38 (2006) 693-728
and pattern recognition L. GOLDSTEIN JAP 42 (2005) 661-683
Bessel process as interest-rate model V. LINETsKY JAP 41 (2004) 327-344
best-choice problem with full or partial information S. M. SAMUELS AAP 36 (2004) 398-416
betting
optimal behaviour D. BARRY AND C. LyNcH AAP 38 (2006) 899-915
optimal proportional S. N. ETHIER JAP 41 (2004) 1230-1236
bias coupling L. GOLDSTEIN JAP 42 (2005) 661-683
bilinear model lower triangular (LTBL) H.-B. WANG AND B.-C. WEL JAP 41 (2004) 221-235
biodiversity model D. ALbous AND L. Porovic AAP 37 (2005) 1094-1115
bioinformatics J. L. SPoUGE JAP 41 (2004) 975-983
birth process
conditionally pure E. DE SANTIS AND F. SpizzicHINO JAP 41 (2004) 939-952
linear fractional A.JOFFE AND G. LETAC JAP 43 (2006) 1091-1106
birth—death process
and Zeifman’s bounds A. Y. MiTROPHANOV JAP 41 (2004) 593-596
and Reuter’s lemma A. CHEN et al. AAP 37 (2005) 1056-1074
spatial R. F. SERFoz0o AAP 37 (2005) 801-818
with catastrophes F. FERREIRA AND A. PACHECO JAP 42 (2005) 52-60 and B. GRAY et al. JAP 42
(2005) 713-725
with killing E. A. VAN DOORN AND A. I. ZEIFMAN JAP 42 (2005) 185-198
with resurrection A. CHEN et al. AAP 36 (2004) 267-292
birth—death process with catastrophes B. CAIRNS AND P. POLLETT JAP 41 (2004) 1211-1218

https://doi.org/10.1017/50001867800046838 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800046838

Index No. 13 33

Blaschke—Petkantschin formula D. HuG AND M. REITZNER AAP (SGSA) 37 (2005) 297-320
bold gambling strategy R. W. CHEN et al. JAP 42 (2005) 121-137 and J. SCHWEINSBERG JAP 42 (2005)
321-333
Bose-Einstein statistics S. LEORATO AND E. ORSINGHER AAP 36 (2004) 937-970
boson process as Cox process P. MCCULLAGH AND J. M@LLER AAP (SGSA) 38 (2006) 873—-888
boundary characterization for relected diffusion F. J. PIERA ef al. AAP 37 (2005) 212-228
boundary crossing probability for two processes D. PERRY et al. JAP 41 (2004) 1059-1070
boundary estimation using Devroye—Wise estimator A. CUEVAS AND A. RODRIGUEZ-CASALAAP (SGSA)
36 (2004) 340-354
branching measure P. MORTERS AND N.-R. SHIEH JAP 41 (2004) 1223-1229
branching particle system with immigration M. ZHANG JAP 42 (2005) 1120-1133
branching process
alternating P. MAYSTER JAP 42 (2005) 1095-1108
and neighbourhood shells 1. NorrOs AND H. REITTU AAP (SGSA) 38 (2006) 59-75
and PCR amplification N. LALAM ef al. AAP 36 (2004) 602615
bisexual Y. XING AND Y. WANG JAP 42 (2005) 175-184
controlled multitype M. GONZALEZ et al. JAP 42 (2005) 1015-1030 and M. GONZALEZ et al. JAP 43
(2006) 159-174
critical D. ALpous AND L. Porovic AAP 37 (2005) 1094-1115
critical size-dependent N. LALAM AND C. JacoB AAP 36 (2004) 582-601
decomposable Galton—Watson M. C. SERRA JAP 43 (2006) 296-302
density of P. REVESZ et al. JAP 42 (2005) 1081-1094
fluctuation limit of M. ISPANY et al. AAP 37 (2005) 523-538
for particle fragmentation J. BERTOIN AND S. MARTINEZ AAP 37 (2005) 553-570
in search protocol C. MaLLows AND L. SHEPP JAP 42 (2005) 581-586
inhomogeneous D. Piau AAP 38 (2006) 465486
multitype linear fractional A. JOFFE AND G. LETAC JAP 43 (2006) 1091-1106
multitype with marked tree C. CECI AND A. GERARDI JAP 42 (2005) 446462
population-size-dependent Y. L1 JAP 43 (2006) 195-207 and Z. Lu AND P. JAGERS JAP 41 (2004)
176-186
random controlled M. GONZALEZ et al. JAP 42 (2005) 463-477
supercritical A. N. LAGERAS AND A. MARTIN-LGOF JAP 43 (2006) 1066-1076
supercritical multitype O. D. JONES JAP 41 (2004) 703-720
symmetric «-stable Y. SHIozawA JAP 43 (2006) 1077-1090
with immigration Z. L1 JAP 43 (2006) 289-295
with restricted observation R. MEESTER AND P. TRAPMAN AAP 38 (2006) 1098-1115
branching random walk J. D. BIGGINs AND A. E. KyPriaANOU AAP 36 (2004) 544-581 and T. MOUNT-
FORD AND R. B. ScHINAZI JAP 42 (2005) 287-294
Brownian excursion T. Fuita et al. JAP 41 (2004) 1-18
Brownian motion T. FuiTa ef al. JAP 41 (2004) 1-18 and M. MAGDON-ISMAIL et al. JAP 41 (2004)
147-161
correlation of maxima L. C. G. RoGERs AND L. SHEPP JAP 43 (2006) 880883
multifractional C. Lacaux AAP 36 (2004) 171-197
pole-seeking V. LINETSKY JAP 41 (2004) 327-344
with sequential observation O. HADJILIADIS JAP 42 (2005) 1183-1193
Brownian motion with drift L. BARINGHAUSs AND R. GRUBEL JAP 43 (2006) 74-86
Brownian potential one-sided K. Kawazu anD Y. Suzuki JAP 43 (2006) 997-1012
B-stability C. MaLLOWS AND L. SHEPP JAP 42 (2005) 581-586
buffer
finite truncated Y. SAKUMA AND M. Mivyazawa JAP 42 (2005) 199-222
virtual infinite G. WEIss JAP 42 (2005) 879-882

https://doi.org/10.1017/50001867800046838 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800046838

34 APPLIED PROBABILITY

buffer queue Markov fluid N. Akar AND K. SOHRABY JAP 41 (2004) 557-569
buffer truncation Y. SAKUMA AND M. MiyAzAawA JAP 42 (2005) 199-222
Burgers equation inhomogeneous O. E. BARNDORFF-NIELSEN AND N. N. LEONENKO JAP 42 (2005)
550-565

burn-in and covariates N. EBRAHIMI JAP 41 (2004) 735-745
burstiness in network traffic B. D’AURIa AND S. REsNicK AAP 38 (2006) 373-404
busy period

M/GI/1 queue P. DUBE et al. JAP 41 (2004) 1145-1156

remaining S. GHAHRAMANI AND R. W. WoLFF JAP 42 (2005) 275-278
buy-sell problem with multiple stopping G. SOFRONOV ef al. JAP 43 (2006) 454-462
by-claim in insurance settlement K. C. YUEN et al. JAP 42 (2005) 163-174

C
cache management in network Y. LING AND J. M1 JAP 41 (2004) 721-734
cache policy least-recently-used P. R. JELENKOVIC et al. JAP 43 (2006) 1013-1027
calibration minimum relative entropy L. KRUK JAP 41 (2004) 35-50
calibration algorithm Monte Carlo L. Kruk JAP 41 (2004) 35-50
call centre model G. KooLE JAP 41 (2004) 935-938
card-counting theorem S. N. ETHIER AND D. A. LEVIN AAP 37 (2005) 90-107
carousel system alternating M. VLASIOU et al. JAP 41 (2004) 1171-1181
casino model
with inflation R. W. CHEN et al. JAP 42 (2005) 121-137 and R. W. CHEN et al. JAP 41 (2004) 587-592
catastrophe process binomial A. Economou JAP 41 (2004) 508-523
cell mobility model I. MoLcHANOV et al. JAP 41 (2004) 355-367
cell structure random inner L. HEINRICH et al. AAP (SGSA) 37 (2005) 2547
cell survival I. ADLER et al. JAP 42 (2005) 919-931
change-point model E. DE SANTIS AND F. SP1zzicHINO JAP 41 (2004) 939-952
chaos game L. M. MORATO AND P. SIr1 AAP 36 (2004) 318-323
Cheeger constant B. M. HAMBLY AND J. JORDAN AAP 36 (2004) 824-838
chemical kinetics and birth—-death model A. Y. MiTRoPHANOV JAP 41 (2004) 593-596
chord length distribution J. HANSEN AND M. REITZNER AAP (SGSA) 36 (2004) 987-995
chromosomal segment V. T. STEFANOV JAP 41 (2004) 1248-1249
Chvatal-Sankoff constant R. HAUSER et al. AAP 38 (2006) 827-852
clade minimal size M. G. B. BLuM AND O. FRaANCOIS AAP 37 (2005) 647-662
claim process competing M. HuzAK et al. JAP 41 (2004) 679-690
claim severity Z. G. IGNaTOV AND V. K. KAISHEV JAP 41 (2004) 570-578
clearing system H.-S. AHN et al. AAP 36 (2004) 139-170
cluster point pattern J. M@LLER AND G. L. Torrist AAP (SGSA) 37 (2005) 48-74
coalescence S. R. Buss AND P. CLOTE AAP 36 (2004) 1175-1197
and MRCA M. MOHLE AAP 36 (2004) 78-97
in size-varying populations P. JAGERS AND S. SAGITOV JAP 41 (2004) 368-378
coalescent structured K. Y. SAmpsoN JAP 43 (2006) 351-362
coalescent genealogy neutral M. G. B. BLUM AND O. FRANCOIS AAP 37 (2005) 647-662
coalescent lineage R. C. GrRirriTHS AAP 38 (2006) 405-429
coalescent process M. DE Ior1i0 AND R. C. GRIFFITHS AAP 36 (2004) 434454
importance sampling in M. DE Iorio AND R. C. GRIFFITHS AAP 36 (2004) 417-433
with multiple collisions M. MOHLE AAP 38 (2006) 750-767
code division multiple access R. VAN DER HOFSTAD AND M. J. KLoK AAP 36 (2004) 1046-1084
coherent system J. SToyaANov AND M. H. M. AL-SaDI JAP 41 (2004) 953-960
in reliability J. NAVARRO AND M. SHAKED JAP 43 (2006) 391-408
coin tossing E. A. PEkOz JAP 43 (2006) 282-288
colliding random walk N. DaTTA AND T. C. DORLAS JAP 41 (2004) 1008-1021

https://doi.org/10.1017/50001867800046838 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800046838

Index No. 13 35

collision branching process A. CHEN et al. JAP 41 (2004) 1033-1048
communications network C. BORDENAVE AAP 38 (2006) 487-504 and G. WE1ss JAP 42 (2005) 879-882
with unresponsive traffic N. ANTUNES et al. AAP 38 (2006) 263-283
comonotonicity in asset valuation Y. ZHANG et al. JAP 43 (2006) 1155-1164
competing risks L. DOYEN AND O. GAUDOIN JAP 43 (2006) 825-839
competing species model N. LANCHIER AAP 37 (2005) 265-278
with ergodicity Z. CHEN AND R. KULPERGER JAP 42 (2005) 738-753
complementary theorem R. CowaN AAP (SGSA) 38 (2006) 581-601
components, failed T. BEDFORD AND B. H. LINDQVIST AAP 36 (2004) 774-790
compound geometric distribution A. N. LAGERAS AND A. MARTIN-LOF JAP 43 (2006) 1066-1076
compound pattern in higher-order Markovian sequence J. A. D. AsToN AND D. E. K. MARTIN JAP 42
(2005) 977-988
compound Poisson approximation inequality E. A. PEk6z JAP 43 (2006) 282-288
compound Poisson model
and Luria—Delbriick distribution M. MOGHLE JAP 42 (2005) 620-631
ruin probability in Q. TANG JAP 42 (2005) 608-619
compound Poisson process Y. WANG er al. JAP 42 (2005) 1194-1203
with rendezvous D. PERRY et al. JAP 41 (2004) 1059-1070
compound Poisson risk process J. CA1 AND H. YANG AAP 37 (2005) 819-835
concordance order F. BELZUNCE AND P. SEMERARO JAP 41 (2004) 961-974 and H. DADUNA AND R.
SzEKLI JAP 43 (2006) 793-814
condition monitoring D. LiN AND V. MAKIs JAP 41 (2004) 211-220
conditional expectation of signal source T. Mizuno JAP 43 (2006) 1181-1185
conditional increase in sequence A. COLANGELO et al. JAP 43 (2006) 48-59
conditional tail expectation for phase-type distribution J. Ca1 AND H. L1 JAP 42 (2005) 810-825
conditional value at risk R. BRUMMELHUIS AND D. GUEGAN JAP 42 (2005) 426-445
conditional variance of remaining lifetime J. SToyANov AND M. H. M. AL-SADI JAP 41 (2004) 953-960
condition-based maintenance D. LIN AND V. Makis JAP 41 (2004) 211-220
connectivity of random graph P. BALISTER et al. AAP (SGSA) 37 (2005) 1-24
contact process
extinction in A. SUDBURY JAP 42 (2005) 902-904
multitype with frozen sites N. LANCHIER JAP 42 (2005) 1109-1119
contig analysis S. ATHREYA et al. AAP (S§GSA) 36 (2004) 1-18
continuous-time random walk (CTRW) P. BECKER-KERN et al. JAP 41 (2004) 455-466
continuum growth model M. DEUFEN AND O. HAGGSTROM AAP (SGSA) 36 (2004) 973-980
control variate perfect S. G. HENDERSON AND B. SiMoN JAP 41 (2004) 859-876
controlled branching process P. MAYSTER JAP 42 (2005) 1095-1108
controlled Markov process R. CAvaz0s-CADENA AND R. MONTES-DE-Oca JAP 42 (2005) 905-918
convex barrier O. HAMMARLID JAP 42 (2005) 61-81
convex claim and superreplication E. EKSTROM et al. JAP 42 (2005) 27-38
convex hull P. CALKA AND T. SCHREIBER AAP (SGSA) 38 (2006) 47-58
as graph on random points S. FINCH AND I. HUETER AAP (SGSA) 36 (2004) 981-986
Deltheil’s result R. CowaN AND S. N. CH1u AAP 37 (2005) 857-858
faces and intrinsic volume D. HUG AND M. REITZNER AAP (SGSA) 37 (2005) 297-320
convex order increasing J. DE LA CAL AND J. CARcAMO JAP 43 (2006) 704-712
convex quadrilateral random points in R. CowAN AND S. N. CH1U AAP 37 (2005) 857-858
convolution compound geometric J. Ca1 AND G. E. WiLLMOT JAP 41 (2004) 802-815
convolution closure J. Ca1 AND Q. TANG JAP 41 (2004) 117-130
convolution equivalence A. G. PAKEs JAP 41 (2004) 407-424
convolution root Y. WANG et al. JAP 42 (2005) 1194-1203
correlated Brownian motion L. C. G. ROGERs AND L. SHEPP JAP 43 (2006) 880-883

https://doi.org/10.1017/50001867800046838 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800046838

36 APPLIED PROBABILITY

correlated random walk P. ALLAART JAP 41 (2004) 483—496 and P. ALLAART JAP 41 (2004) 998-1007
countable phase A.J. MOTYER AND P. G. TAYLOR AAP 38 (2006) 522544
counting process Y.-W. WAN AND R. W. WoLFF JAP 43 (2006) 599-601
renewal-associated F. BALL AND R. K. MILNE JAP 42 (2005) 1031-1043
coupling E. JANVRESSE AND T. DE LA RUE JAP 41 (2004) 1203-1210
covariance function C. Ma JAP 41 (2004) 1093-1103
covariance model and spatio-temporal variogram C. Ma AAP 37 (2005) 706-725
cover time for asymmetric Brownian motion M. LEFEBVRE JAP 43 (2006) 175-184
Cox distribution and tail probabilities G. KOOLE JAP 41 (2004) 935-938
Cox process A. N. LAGERAS JAP 42 (2005) 1134-1144
generalized shot noise J. M@LLER AND G. L. Torrisi AAP (SGSA) 37 (2005) 48-74
with shot-noise intensity A. DAssIos AND J.-W. JANG JAP 42 (2005) 93-107
crack structure in tessellation W. NAGEL AND V. WEIss AAP (SGSA) 37 (2005) 859-883
Cramér-Lundberg model C. KLUPPELBERG AND A. E. KYPRIANOU JAP 43 (2006) 594-598
credit derivative dependent risk model for A. CHARPENTIER AND A. JURI JAP 43 (2006) 563-586
credit risk spread term structure A. VASILEIOU AMD P.-C. G. VassiLiou AAP 38 (2006) 171-198
critical branching process M. GONZALEZ et al. JAP 42 (2005) 463477
Crofton cell D. HUG et al. AAP (SGSA) 36 (2004) 667-690
crossing probability of random field L. PEREIRA AND H. FERREIRA JAP 43 (2006) 884—-891
crossing time for telegraph process S. ZAcks JAP 41 (2004) 497-507
crystal growth and interference F. B. KNIGHT AND J. L. STEICHEN AAP 36 (2004) 725-746
cumulant generating function T. I. MaTIs JAP 42 (2005) 302
cumulative process rate function for K. DUFFY AND A. P. METCALFE JAP 42 (2005) 1044-1052
cumulative reward variance N. M. VAN Dk AND K. SLADKY JAP 43 (2006) 1044-1052
curve detection E. ARIAS-CASTRO et al. AAP 38 (2006) 579-579 and E. AR1As-CASTRO et al. AAP (SGSA)
37 (2005) 571-603
curvilinear barrier K. Borovkov AND A. Novikov JAP 42 (2005) 82-92
customer impatience B. Avi-ITzHAK AND H. LEvy AAP 36 (2004) 919-936
CUSUM method O. HapsiLiaDpIs JAP 42 (2005) 1183-1193
cutoff in Ornstein—Uhlenbeck process B. LaAcHAUD JAP 42 (2005) 1069-1080
cut-off branching Z. DoNG AND S. FENG JAP 41 (2004) 984-997

D
dam with Wiener input K. E. Lim et al. JAP 42 (2005) 587-594
data communication network bursty B. D’ AURIA AND S. REsNICK AAP 38 (2006) 373-404
Dawson—Watanabe superprocess M. ZHANG JAP 41 (2004) 187-201
dead leaves model C. BORDENAVE et al. AAP (SGSA) 38 (2006) 31-46
decision process
discrete-time X. Guo AND Q. ZHU JAP 43 (2006) 318-334
semi-Markov X. FAN-ORZECHOWSKI AND E. A. FEINBERG AAP 38 (2006) 199-220
decision rule
in noncooperative game A. C. BRooms AAP 37 (2005) 461-481
majority D. BEREND AND L. SAPIR JAP 43 (2006) 16-31
decision-making in local interaction model K. CHATTERJEE AND S. H. Xu AAP 36 (2004) 355-376
decomposition
in vacation queueing system J. LorIS-TEGHEM JAP 41 (2004) 287-291
Yosida-type O. L. V. Costa AND F. DUFOUR JAP 43 (2006) 767-781
decreasing hazard rate R. LUND et al. JAP 43 (2006) 486499
defaultable bond A. VasiLEIOU AND P.-C. G. VassiLiou AAP 38 (2006) 171-198
delayed claim K. C. YUEN et al. JAP 42 (2005) 163-174
density of the supremum Y. WANG AND K. WANG JAP 43 (2006) 874-879
dependence in insurance claim H. ALBRECHER AND J. L. TEUGELS JAP 43 (2006) 257-273

https://doi.org/10.1017/50001867800046838 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800046838

Index No. 13 37

dependence order H. DADUNA AND R. SZEKLI JAP 43 (2006) 793-814
deposition disordered T. HUILLET AAP (SGSA) 36 (2004) 996-1020
derivative pricing and martingale measure M. SANTACROCE JAP 43 (2006) 634-651
descending chain and percolation D. J. DALEY AND G. LAST AAP (SGSA) 37 (2005) 604—628
deteriorating system multistate Y. Lam JAP 42 (2005) 1-14
dichotomous choice D. BEREND AND L. SAPIR JAP 43 (2006) 16-31
Dickman distribution M. D. PENROSE AND A. R. WADE AAP (SGSA) 36 (2004) 691-714
diffusion with one-sided Brownian potential K. Kawazu anND Y. Suzuki JAP 43 (2006) 997-1012
Dini continuity W. B. Wu AND X. SHAO JAP 41 (2004) 425-436
directory tree Z. KAToNA JAP 42 (2005) 839-850
disaster A. CHEN et al. AAP 36 (2004) 267-292
in BMAP/SM/1 queue A. DUDIN AND O. SEMENOVA JAP 41 (2004) 547-556
discounted loss and maximum of weighted sum Y. CHEN et al. AAP 37 (2005) 510-522
discounted payoff X. Guo AND O. HERNANDEZ-LERMA JAP 42 (2005) 303-320
disease transmission direct and indirect D. CLANCY JAP 42 (2005) 726-737
dividend optimization when surplus exceeds barrier E. FROSTIG JAP 42 (2005) 595-607
DNA amplification N. LaALAM AND C. JacoB AAP 36 (2004) 582-601 and N. LALAM et al. AAP 36
(2004) 602-615
DNA locus evolution of A. BoBROWSKI AAP 36 (2004) 57-77
DNA replication V. T. STEFANOV JAP 41 (2004) 345-354
with fragmentation K. BARTOSZEK AND W. BARTOSZEK JAP 43 (2006) 500-509
DNA sequence E. A. RDLAND AAP 38 (2006) 116-133 and E. A. R@pLAND AAP 38 (2006) 580-580
and gene distribution A. G. HART et al. AAP 38 (2006) 1071-1097
branch length with neutral coalescent M. G. B. BLuMm AND O. FRANCOIS AAP 37 (2005) 647-662
random fragments of S. ATHREYA et al. AAP (SGSA) 36 (2004) 1-18
Doeblin decomposition O. L. V. Costa AND F. DUFOUR JAP 43 (2006) 767-781
Doob, J. L. N. H. BINGHAM JAP 42 (2005) 257-266
doubling strategy K. V. KaTsikopouLos AND O. SIMSEK JAP 42 (2005) 867-872
drawdown M. MAGDON-ISMAIL et al. JAP 41 (2004) 147-161
constrained J. SEKINE AAP 38 (2006) 673-692
drift unobservable Markov-modulated U. RIEDER AND N. BAUERLE JAP 42 (2005) 362-378
drift criterion for Harris recurrence B. H. FRALIX JAP 43 (2006) 1194—-1200
dynamic load balancing H.-S. AHN AND R. RIGHTER AAP 38 (2006) 621-642
dynamical system with jumps K. HorBACZ JAP 41 (2004) 890-910

E
earthquake model D. VERE-JONES AAP (SGSA) 37 (2005) 908-914
ecological model
with coexisting species T. MOUNTFORD AND R. B. ScHINAZI JAP 42 (2005) 287-294
with mutation N. LANCHIER AAP 37 (2005) 265-278
edge relationships in Poisson—Voronoi tessellation L. MUCHE AAP (SGSA) 37 (2005) 279-296
Ehrenfest urn with minimum ball number Y.-P. CHEN JAP 43 (2006) 409-420
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 ef al. JAP 42 (2005) 643—-660
in inhomogeneous Markov chain H. GE et al. JAP 43 (2006) 1028-1043
maximum dynamic (MDE) M. AsADI ef 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. LEFEVRE AND P. PICARD JAP 42 (2005) 950-963
SIS-type D. CLANCY JAP 42 (2005) 726737
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 anND Y. Liu JAP 41 (2004) 778-790
of Markov renewal process G. LAsT AAP 36 (2004) 471498
polynomial and geometric Y. Ltu 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. RATA1 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. ZHouU 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 Lo CaL AND J. CARcaMO 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. STEFANoOV 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. L1 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. 1.
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
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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. KLUPPELBERG AND A. E. KYPRIANOU JAP 43 (2006) 594-598
extreme value
clustered Z.ZHANG AND R. L. SMITH JAP 41 (2004) 1113-1123
for Erdos—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. KLUPPELBERG 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. MaKkis 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. LIiN 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. M@LLER AAP (SGSA) 38 (2006)
873-888
filter recursive D. LIN AND V. Makis AAP 36 (2004) 1212-1230
filtering
and hidden Markov chain J. LEboux 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. DEUFEN 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. ISPANY 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. SERFOZz0 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. KLUPPELBERG 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. MARTINEZ 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. MazarLov AND M. TaMak1 JAP 43 (2006) 87-101

G
Galton—-Watson forest N. MiNnam1 AAP 37 (2005) 229-264
Galton—Watson process with immigration M. ISPANY et al. AAP 37 (2005) 523-538
Galton—-Watson tree bounded P. MORTERS 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. HERNANDEZ-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 1. 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 O. SIMSEK JAP 42 (2005) 867-872
GARCH model
continuous-time C. KLUPPELBERG et al. JAP 41 (2004) 601-622
multiperiod conditional distribution function R. BRUMMELHUIS AND D. GUEGAN JAP 42 (2005) 426—
445
gaugeability Y. SHI0ZAWA 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) 467482
gene extinction S. R. Buss AND P. CLOTE AAP 36 (2004) 1175-1197
gene frequency M. DE Ior10 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. BoBRowsk1 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. HORFELT 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. L1u JAP 41 (2004) 778-790
geometric graph random P. BALISTER ef al. AAP (SGSA) 37 (2005) 1-24
geometric moment contraction W. B. Wu anD X. SHAO JAP 41 (2004) 425436
geometric process model Y. Lam JAP 42 (2005) 1-14
Gerber—Shiu function S. L1 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. NORrROS 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 ef al. AAP (SGSA) 37 (2005) 1-24
graph process conditionally Poissonian I. NorrOSs 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. GONZALEZ et al. JAP 43 (2006) 159-174
growth-collapse model O. Boxma ef 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. FrRaLIX 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. M@LLER AND J. G. RASMUSSEN AAP (SGSA) 37 (2005) 629-646
hazard rate in mixtures Y. L1 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) 726742
heavy-tailed data S. AsMUSSEN AND D. P. KROESE AAP 38 (2006) 545-558 and Q.-L. L1 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. CAT 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 ef 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. BAUERLE 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

1
idle period state-dependent A. CHEN AND E. RENsHAW AAP 36 (2004) 499-524
image decompression L. M. MORATO AND P. SIR1 AAP 36 (2004) 318-323
immigration in Galton—Watson process Z. L1 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. LAGERAS AND A. MARTIN-LGF 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 Ior10 AND R. C. GRIFFITHS AAP 36 (2004) 417433
in subdivided population M. DE Ior10 AND R. C. GRIFFITHS AAP 36 (2004) 434454
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. DEUFEN AND O. HAGGSTROM AAP (SGSA) 36 (2004) 973-980
via free-living infective entities D. CLANCY JAP 42 (2005) 726737
with limited interaction N. DATTA AND T. C. DoRrRLAS 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. LEFEVRE 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. LEFEVRE AND P. PICARD JAP 42 (2005) 950-963
infective host two-type F. BALL AND T. BrRiTTON 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) 407424
infinitely-many-alleles model R. C. GrirriTHS AAP 38 (2006) 405-429
information model dynamic-discrimination M. AsSADI et al. JAP 42 (2005) 643—-660
information network refresh scheduling in Y. LING AND J. M1 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. LM et al. JAP 42 (2005) 587-594
input process correlated D.-A. Wu aAND H. Takaci JAP 42 (2005) 478-490
insurance claim
delayed A. GANESH AND G. L. Torrist 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. Macct 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. KLUPPELBERG 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. IcnaTOv 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 ef 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
Ito diffusion optimal stopping in A. L. BRONSTEIN et al. JAP 43 (2006) 984-996

J
Jackson network R. DELGADO et al. AAP 36 (2004) 12521277
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. L1 JAP 43 (2006) 195-207
job search random-record model G. BARLEVY AND H. N. NAGARAJA JAP 43 (2006) 1119-1136
Jjump
in growth-collapse process O. Boxma et al. AAP 38 (2006) 221-243
in positive orthant F. J. PIERA ef al. AAP 37 (2005) 212-228
intensity-based E. PLATEN JAP 41 (2004) 19-34
jump diffusion T. Ara1 JAP 41 (2004) 263-270 and E. EKSTROM 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. HORFELT JAP 42 (2005) 851-860

L

labelled point process K. Borovkov JAP 41 (2004) 1138-1144
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Poisson point process and complementary theorem R. CowaN AAP (SGSA) 38 (2006) 581-601
Poisson process and mean comparison theorem J. VECER AND M. XU JAP 41 (2004) 1199-1202
Poisson spectral measure Y. DAvYDOV AND A. V. NAGAEV JAP 41 (2004) 437-454
Poisson-driven observation Y.-W. WAN AND R. W. WoLFF JAP 43 (2006) 599-601
Poisson—Voronoi cell large D. HUG ef al. AAP (SGSA) 36 (2004) 667-690
Pélya urn Y.-P. CHEN JAP 43 (2006) 409-420 and 1. HIGUERAS et al. JAP 43 (2006) 938-951 and A. M.
PacANONI AND P. SEccHI AAP 36 (2004) 791-804
Polya-Eggenburger urn M.-R. CHEN AND C. Z. WEI JAP 42 (2005) 964-976
Pélya-Lundberg process B. NiESe JAP 43 (2006) 741-754
polygonal field length-interacting T. SCHREIBER AAP (SGSA) 37 (2005) 884-907
polymerase chain reaction N. LALAM et al. AAP 36 (2004) 602—615 and D. P1au AAP 38 (2006) 465486
p-optimal martingale measure M. SANTACROCE JAP 43 (2006) 634-651
population dynamics S. R. Buss AND P. CLOTE AAP 36 (2004) 1175-1197 and Z. CHEN AND R.
KULPERGER JAP 42 (2005) 738-753
with immigration and catastrophes A. Economou JAP 41 (2004) 508-523
population gene frequency M. DE Ior1o AND R. C. GRrIFFITHS AAP 36 (2004) 417433
population model
compound Poisson M. MOHLE JAP 42 (2005) 620-631
deterministic C. YIN AND J. ZHAO JAP 43 (2006) 815-824
heterogeneous dynamical A. GERARDI AND P. TARDELLI JAP 42 (2005) 346-361
multitype branching O. D. JoNEs JAP 41 (2004) 703-720
with geometric growth M. GONZALEZ et al. JAP 42 (2005) 1015-1030
with large family size M. MOHLE AAP 38 (2006) 750-767
Wright-Fisher M. MOHLE AAP 36 (2004) 78-97
population process
in random environment Z. LU AND P. JAGERS JAP 41 (2004) 176-186
with extinction M. C. SERRA JAP 43 (2006) 296-302
population reduction by catastrophe B. CAIRNS AND P. POLLETT JAP 41 (2004) 1211-1218
population size
and coalescence P. JAGERS AND S. SaGitov JAP 41 (2004) 368-378
stochastic K. Y. SampsoN JAP 43 (2006) 351-362
population-size-dependent process Y. XING AND Y. WANG JAP 42 (2005) 175-184
portfolio optimization A. IRLE AND J. Sass AAP 38 (2006) 916-942 and E. PLATEN JAP 41 (2004) 19-34
and supermodular ordering L. RUSCHENDORF JAP 41 (2004) 391-406
long-term J. SEKINE AAP 38 (2006) 673-692
with filtration S. ANKIRCHNER JAP 43 (2006) 622-633
with Markov-modulated drift U. RIEDER AND N. BAUERLE JAP 42 (2005) 362-378
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positive dependence A. COLANGELO ef al. JAP 43 (2006) 48-59

positive quadrant dependence F. BELZUNCE AND P. SEMERARO JAP 41 (2004) 961-974
power estimate for finite-time ruin probability H. NYRHINEN AAP 37 (2005) 726-742
power spectrum of random spike field P. BREMAUD et al. AAP 37 (2005) 1116-1146
precise large deviation K. W. NG er al. JAP 41 (2004) 93-107

predator—prey process Z. CHEN AND R. KULPERGER JAP 42 (2005) 738-753
price-quantity process M. WINKEL JAP 42 (2005) 138-152

principal component analysis S. HUCKEMANN AND H. Z1EZOLD AAP (SGSA) 38 (2006) 299-319
processor scheduling N. BAMBOs AND G. MICHAILIDIS AAP 36 (2004) 293-317
processor sharing in M/G/1 queue F. GUILLEMIN et al. AAP 36 (2004) 525-543
progeny total, in Galton—Watson tree N. MiNnam1i AAP 37 (2005) 229-264

propagation at finite speed A. D. KOLESNIK JAP 43 (2006) 1107-1118

prophet inequality D. ASSAF et al. AAP 36 (2004) 1116-1147

proportional dynamics J. LEDoux AAP 36 (2004) 1198-1211

protein folding evolutionary model V. LADRET JAP 42 (2005) 39-51

Q
Q-process uni-instantaneous B. GRAY et al. JAP 42 (2005) 713-725
Q-transition function multidimensional Y.-H. MAo AND Y.-H. ZHANG JAP 41 (2004) 1022-1032
quality control scheme Markov-type M. C. MORAIS AND A. PACHECO JAP 41 (2004) 1243-1247
quasi-birth and death process A. J. MOTYER AND P. G. TAYLOR AAP 38 (2006) 522-544
quasi-renewal equation K. BARTOSZEK AND W. BARTOSZEK JAP 43 (2006) 500-509
quenched properties of random walk J. BERARD JAP 41 (2004) 83-92
queue
as storage model M. DRAIEF et al. JAP 42 (2005) 1145-1167
G/GI/c, with monotonicity S. Ziya et al. JAP 43 (2006) 1201-1205
GI/G/1, busy period Z. PALMOWSKI AND T. RoLsk1 AAP 38 (2006) 792-803
GI/GJc, busy period S. GHAHRAMANI AND R. W. WoLFF JAP 42 (2005) 275-278
M/Cox(r)/1 S. BHuLAI JAP 43 (2006) 363-376
M/G/1 with time-dependent properties O. KELLA et al. JAP 42 (2005) 223-234
M/M/1 G. YiN AND H. ZHANG AAP 36 (2004) 324-324
Markovian bulk-arrival A. CHEN AND E. RENSsHAW AAP 36 (2004) 499-524
Markov-renewal G. LATOUCHE AND T. TAKINE JAP 41 (2004) 746-757
maximum length and service time G. KOOLE et al. JAP 42 (2005) 883-891
multiple-input with service interruption F. IsH1zak1 JAP 41 (2004) 524-534
parallel tandem with loss S. SPICER AND 1. ZIEDINS JAP 43 (2006) 274-281
processor-sharing and random-service D.-A. Wu AND H. TAkAGI JAP 42 (2005) 478-490
stability in random environment N. BAMBOS AND G. MICHAILIDIS AAP 36 (2004) 293-317
time-dependent B. H. MarGoLIus JAP 42 (2005) 766777
with autoregressive arrivals B. Kim AND K. SOHRABY AAP 38 (2006) 1116-1131
with flexible server H.-S. AHN AND R. RIGHTER JAP 42 (2005) 15-26
with linear service rate L. RABEHASAINA AND B. SERIcOLA JAP 41 (2004) 758-777
with negative and positive customers Y. ZHU AND Z. G. ZHANG JAP 41 (2004) 1157-1170
with nonanticipatory scheduling S. AALTO AND U. AYESTA JAP 43 (2006) 523-534
with rewards and penalties X. FAN-ORZECHOWSKI AND E. A. FEINBERG AAP 38 (2006) 199-220
with semi-periodic traffic J. ALVAREZ AND B. HAJEK AAP 37 (2005) 160-184
with time-varying service N. ANTUNES et al. AAP 38 (2006) 263-283
work-conserving N. MiyosH1 AAP 36 (2004) 872-892
work-modulated G. LAsT AAP 36 (2004) 471-498
queueing discipline symmetric O. KELLA et al. JAP 42 (2005) 223-234
queueing network with stationary and ergodic arrivals M. LELARGE JAP 42 (2005) 491-512
queueing policy one-step improvement S. BHULAT JAP 43 (2006) 363-376
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queueing system
and threshold policy K. Y. LIN AND S. M. Ross JAP 41 (2004) 535-546
and time to ruin E. FrRosTIG AAP 36 (2004) 377-397
cyclic H. AYHAN et al. JAP 41 (2004) 791-801
heavy traffic limit in V. LINETSKY JAP 41 (2004) 327-344
irreducible L. RABEHASAINA JAP 43 (2006) 510-522
M/G/1 and GI/M/n Z. Hou AND Y. L1u JAP 41 (2004) 778-790
non-work-conserving F. IsH1zak1 JAP 41 (2004) 524-534
overloaded L. LESKELA JAP 43 (2006) 231-244
spatial C. BORDENAVE AAP 38 (2006) 487-504
stability T. NAKATSUKA JAP 43 (2006) 652-664
two-stage tandem K. SCHIEFERMAYR AND J. WEICHBOLD JAP 42 (2005) 778-796
with balking and reneging S. Ziva et al. JAP 43 (2006) 1201-1205
with Markovian disaster input A. DUDIN AND O. SEMENOVA JAP 41 (2004) 547-556
with removable server J. Loris-TEGHEM JAP 41 (2004) 287-291
with two competing servers B. Avi-ITZHAK et al. JAP 43 (2006) 1165-1172
work-conserving Z. PALMowskI AND T. RoLsk1 AAP 38 (2006) 792-803

R
radio transmission spanning tree model for A. G. BHATT AND R. RoYy AAP (SGSA) 36 (2004) 1942
Radon shape V. M. PANARETOSs AAP (SGSA) 38 (2006) 320-335
random control function M. GONZALEZ et al. JAP 42 (2005) 463-477
random field
extremal index of K. F. TURKMAN JAP 43 (2006) 114-126
nonstationary L. PEREIRA AND H. FERREIRA JAP 43 (2006) 884—891
stationary U. PANTLE et al. AAP (SGSA) 38 (2006) 76-94
random graph
degree distribution in M. DEJFEN AND R. MEESTER AAP (SGSA) 38 (2006) 287-298
series-parallel B. M. HAMBLY AND J. JORDAN AAP 36 (2004) 824-838
random measure stable D. VERE-JONES AAP (SGSA) 37 (2005) 908-914
random motion in four dimensions A. D. KoLESNIK JAP 43 (2006) 1107-1118
random point set S. FINCH AND I. HUETER AAP (SGSA) 36 (2004) 981-986
on regular curve E. ARias-CASTRO et al. AAP 38 (2006) 579-579 and E. ARIAS-CASTRO et al. AAP
(SGSA) 37 (2005) 571-603
random polytope P. CALKA AND T. SCHREIBER AAP (SGSA) 38 (2006) 47-58
random sampling stratified P.J. BOLAND et al. JAP 41 (2004) 73-82
random sequential adsorption M. N. M. VAN LiesHouT AAP (SGSA) 38 (2006) 889-898
random spike field P. BREMAUD et al. AAP 37 (2005) 1116-1146
random sum of random vectors E. OMEY et al. AAP 38 (2006) 1028-1046
random tree growing K. BOROVKOV AND V. A. VATUTIN AAP 38 (2006) 1047-1070
random vector
and extreme summands Y. DAvYDOV AND A. V. NAGAEV JAP 41 (2004) 437-454
infinitely divisible H. HuLT AND F. LINDSKOG AAP 38 (2006) 134-148
random walk
branching supercritical T. MOUNTFORD AND R. B. SCHINAZI JAP 42 (2005) 287-294
continuous-time M. M. MEERSCHAERT AND H.-P. SCHEFFLER JAP 41 (2004) 623-638
correlated, with discount P. ALLAART JAP 41 (2004) 483-496
directionally reinforced P. ALLAART JAP 41 (2004) 998-1007
generalized correlated U. GRUBER AND M. SCHWEIZER JAP 43 (2006) 60-73
in random environment J. BERARD JAP 41 (2004) 83-92
multitype multivariate branching J. D. BIGGINS AND A. RAHIMZADEH SANI AAP 37 (2005) 681-705
on complete graph N. DATTA AND T. C. DorLAS JAP 41 (2004) 1008-1021
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on graph, recurrent N. GUILLOTIN-PLANTARD JAP 42 (2005) 295-301
overshooting a boundary R. A. DONEY AND P. S. GRIFFIN AAP 36 (2004) 1148-1174
perturbed V. F. ARAMAN AND P. W. GLYNN AAP 37 (2005) 663-680
with long-tailed increments Y. WANG AND K. WANG JAP 43 (2006) 874-879
with negative drift L. BARINGHAUS AND R. GRUBEL JAP 43 (2006) 74-86
with two time scales P. BECKER-KERN et al. JAP 41 (2004) 455-466
randomly indexed sums A. D. BARBOUR AND A. X1a AAP 38 (2006) 693-728
range-dependent succession N. LANCHIER AAP 37 (2005) 265-278
rank selection in tournament K. KoBAYASHI et al. AAP 38 (2006) 804-826
rank transform J. HEFFERNAN AND S. REsSNICK AAP 37 (2005) 393-414
rare event
and importance sampling A. B. DIEKER AND M. MANDJES AAP 37 (2005) 539-552
and Keilson’s theorem R. GRUBEL AND M. REIcH JAP 42 (2005) 393-406
and temporal dependence J. SEGERS JAP 43 (2006) 463-485
rare event simulation S. ASMUSSEN AND D. P. KROESE AAP 38 (2006) 545-558
rate function large deviation in estimation K. DUFFY AND A. P. METCALFE JAP 42 (2005) 267-274
record model geometric random G. BARLEVY AND H. N. NaGARAJA JAP 43 (2006) 1119-1136
records
initial non-identically distributed G. BARLEVY AND H. N. NAGARAJA JAP 43 (2006) 1119-1136
sums of A. G. PAKES et al. AAP 37 (2005) 765-780
records in discrete models R. GOUET et al. AAP 37 (2005) 781-800
recurrence A. ZEEVI AND P. W. GLYNN JAP 41 (2004) 639-653
recursive filter J. LEpoux JAP 42 (2005) 684-697
recursive stochastic equation sum- and max-type L. RUSCHENDORF JAP 43 (2006) 687-703
recursive tree random M. DrRMOTA AND H.-K. HWANG AAP 37 (2005) 321-341
red-and-black game L. PoNTIGGIA AAP 37 (2005) 75-89
two-person M.-R. CHEN AND S.-R. Hsiau JAP 43 (2006) 905-915
reduced-load approximation F. GUILLEMIN et al. AAP 36 (2004) 525-543
reflected Brownian motion M. Bossy et al. JAP 41 (2004) 877-889 and O. KELLA AND W. STADJE JAP
41 (2004) 1237-1242
reflected diffusion
transition densities for V. LINETSKY AAP 37 (2005) 435-460
with jumps F.J. PIERA et al. AAP 37 (2005) 212-228
reflection barrier J.-P. LEPELTIER AND J. SAN MARTIN JAP 41 (2004) 162-175 and V. LINETSKY AAP
37 (2005) 435-460
as an age process O. KELLA et al. JAP 43 (2006) 221-230
in contingent claim pricing J.-P. LEPELTIER et al. AAP 37 (2005) 134-159
refresh costs Y. LING AND J. M1 JAP 41 (2004) 721-734
regime switching R. LEIPUS et al. JAP 43 (2006) 421440
regular variation
hidden J. HEFFERNAN AND S. REsNICK AAP 37 (2005) 393-414
multivariate H. HULT AND F. LINDSKOG AAP 38 (2006) 134—-148 and E. OMEY et al. AAP 38 (2006)
1028-1046
reinforcement in urn model A. M. PAGANONI AND P. SEccHI AAP 36 (2004) 791-804
reinsurance stop-loss contract A. DAssios AND J.-W. JANG JAP 42 (2005) 93-107
reliability
and burn-in testing N. EBRAHIMI JAP 41 (2004) 735-745
and IFR property S. M. Ross et al. JAP 42 (2005) 797-809
in software testing P. J. BOLAND et al. JAP 41 (2004) 73-82
rendezvous time D. PERRY ef al. JAP 41 (2004) 1059-1070
renewal equation defective C. YIN AND J. ZHAO JAP 43 (2006) 815-824
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renewal model and threshold exceedance C. Y. ROBERT JAP 42 (2005) 153-162
renewal process
alternating S. ZAcks JAP 41 (2004) 497-507
and inverse subordinator A. N. LAGERAS JAP 42 (2005) 1134-1144
cumulative K. DUFFY AND A. P. METCALFE JAP 42 (2005) 1044-1052
ergodicity properties of G. LAST AAP 36 (2004) 471-498
renewal risk model S. L1 AND J. GARRIDO AAP 37 (2005) 836-856 and C. Y. ROBERT JAP 42 (2005)
153-162
renewal-reward process R. LEIpUS ef al. JAP 43 (2006) 421-440
repair black-box M. FINKELSTEIN JAP 41 (2004) 281-286
repair regime identifiable T. BEDFORD AND B. H. LINDQVIST AAP 36 (2004) 774-790
repairable system
regenerative Y. BARRON ef al. AAP 36 (2004) 116-138
with competing risks T. BEDFORD AND B. H. LINDQVIST AAP 36 (2004) 774-790
with imperfect maintenance L. DOYEN AND O. GAUDOIN JAP 43 (2006) 825-839
replacement matrix non-square 1. HIGUERAS et al. JAP 43 (2006) 938-951
request probability J. BARRERA AND C. PAROISSIN JAP 41 (2004) 250-262
residual lifetime
comparisons J.-L. BON AND A. ILLAYK JAP 42 (2005) 279-286
in insurance portfolio Y. ZHANG et al. JAP 43 (2006) 1155-1164
of compound convolution J. CA1 AND G. E. WiLLMoT JAP 41 (2004) 802-815
uncertainty measurement for M. AsaDI et al. JAP 41 (2004) 379-390
resolvent decomposition theorem B. Gray et al. JAP 42 (2005) 713-725
response time in M/M/s network S.-S. Ko AND R. F. SERFOZ0O AAP 36 (2004) 854-871
restless bandit and Gittins index K. D. GLAZEBROOK et al. AAP 38 (2006) 643-672
return time non-overlapping O. JOHNSON JAP 43 (2006) 32-47
revenue equivalence theorem J. Hinz JAP 41 (2004) 299-312
reversed hazard rate function decreasing S. M. Ross et al. JAP 42 (2005) 797-809
reversibility instantaneous H. GE et al. JAP 43 (2006) 1028-1043
reward estimation in Markov decision process N. M. VAN Dk AND K. SLADKY JAP 43 (2006) 1044-1052
reward function
in semi-Markov process V. T. STEFANOV JAP 43 (2006) 1053-1065
staircase-form A. L. BRONSTEIN et al. JAP 43 (2006) 984-996
RG-factorization Q.-L. L1 AND Y. Q. ZHAO AAP 37 (2005) 482-509
Richardson model for population growth M. DEUFEN AND O. HAGGSTROM AAP (SGSA) 36 (2004)
973-980
Riemannian manifold S. HUCKEMANN AND H. ZiEzoLD AAP (SGSA) 38 (2006) 299-319
risk analysis
and weighted sum Y. CHEN et al. AAP 37 (2005) 510-522
conditional tail expectation J. Ca1 AND H. L1 JAP 42 (2005) 810-825
risk evaluation in GARCH (1,1) model R. BRUMMELHUIS AND D. GUEGAN JAP 42 (2005) 426-445
risk management and fixed barrier strategy E. FROSTIG JAP 42 (2005) 595-607
risk measure differentiation S. LorseL JAP 42 (2005) 379-392
risk model
subexponential distribution in J. GELUK AND K. W. NG JAP 43 (2006) 587-593
with delayed claims K. C. YUEN et al. JAP 42 (2005) 163-174
with time dependence H. ALBRECHER AND J. L. TEUGELS JAP 43 (2006) 257-273
risk portfolio M. HuzAK et al. JAP 41 (2004) 679-690
with negative association K. W. NG et al. JAP 41 (2004) 93-107
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risk process

compound renewal S. L1 AND J. GARRIDO AAP 37 (2005) 836-856

perturbed J. Ca1 AND H. YANG AAP 37 (2005) 819-835

recovery time in E. FROSTIG AAP 36 (2004) 377-397

stationary-renewal J. CAa1 AND G. E. WiLLMoT JAP 41 (2004) 802-815

with delayed claims A. GANESH AND G. L. Torrisi JAP 43 (2006) 916-926

with fixed time interval S. LoiseL JAP 42 (2005) 379-392

with reinsurance C. Macci AND G. STABILE JAP 43 (2006) 713-728

with two-sided jumps M. JACOBSEN AAP 37 (2005) 963-992
risk-free asset R. NORBERG AND M. STEFFENSEN JAP 42 (2005) 861-866
risk-sensitive asset J. SEKINE AAP 38 (2006) 673-692
risky asset model time-series C. C. HEYDE AND N. N. LEONENKO AAP 37 (2005) 342-365
Robbins problem F. T. Bruss JAP 42 (2005) 108-120
Robinson-Schensted—Knuth algorithm M. DRAIEF et al. JAP 42 (2005) 1145-1167
rooted edges of spanning tree Z. D. BAl ef al. AAP (SGSA) 38 (2006) 1-30
routeing

in small-world network M. DRAIEF AND A. GANESH JAP 43 (2006) 678—-686 and M. FRANCESCHETTI

AND R. MEESTER JAP 43 (2006) 1173-1180

user-optimal state-dependent S. SPICER AND I. ZIEDINS JAP 43 (2006) 274-281

ruin probability O. HAMMARLID JAP 42 (2005) 61-81 and Q. TANG AND G. TSITSIASHVILI AAP 36
(2004) 1278-1299

and constant interest force Q. TANG JAP 42 (2005) 608-619

and expected dividends E. FrRosTIG JAP 42 (2005) 595-607

and interest force J. CA1 AND H. YANG AAP 37 (2005) 819-835

finite-time Z. G. IcNATOV AND V. K. KAISHEV JAP 41 (2004) 570-578

in perturbed process M. HuzaKk et al. JAP 41 (2004) 679-690

in reinsurance model C. Macci AND G. STABILE JAP 43 (2006) 713-728

infinite time horizon Z. G. IcNATOV AND V. K. KAISHEV JAP 43 (2006) 535-551

N-player Y. C. SwaN AND F. T. Bruss JAP 43 (2006) 755-766

power estimate for H. NYRHINEN AAP 37 (2005) 726-742

under heavy-tailed conditions A. GANESH AND G. L. Torris1 JAP 43 (2006) 916-926
ruinous behaviour extreme C. KLUPPELBERG AND A. E. KyPrRiANOU JAP 43 (2006) 594598
Russian option with finite time horizon E. EKSTROM JAP 41 (2004) 313-326

S
sampling with recall V. V. MazaLov AND M. TamaKI JAP 43 (2006) 87-101
scale function of Lévy process P. DUBE et al. JAP 41 (2004) 1145-1156
scale invariance in continuous model M. FRANCESCHETTI AND R. MEESTER JAP 43 (2006) 1173-1180
scale-free graph J. E. YukicH JAP 43 (2006) 665-677
scaling window for infection transmittivity R. G. DOLGOARSHINNYKH AND S. P. LALLEY JAP 43 (2006)
892-898
scan statistics discrete M. V. BouTsikas AND M.V. KouTras JAP 43 (2006) 1137-1154
scheduling stochastic optimization H.-S. AHN AND R. RIGHTER AAP 38 (2006) 621-642
scheduling policy longest-queue-first A. DIMAKIS AND J. WALRAND AAP 38 (2006) 505-521
scoring model I. M. MACPHEE et al. JAP 41 (2004) 11821186
search
in cataloguing computer netwok C. MALLOWS AND L. SHEPP JAP 42 (2005) 581-586
with search subagents C. MALLOWS AND J. MELOCHE JAP 43 (2006) 899-904
search algorithm D. GAMARNIK AND P. MoMCILOVIC JAP 42 (2005) 235-246
search cost J. BARRERA AND C. PAROISSIN JAP 41 (2004) 250-262
search tree Z. KatoNna JAP 42 (2005) 839-850
binary M. DRMOTA AND H.-K. HWANG AAP 37 (2005) 321-341
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secretary problem S. M. SAMUELS AAP 36 (2004) 398-416
selection policy M. STANKE JAP 41 (2004) 131-146
self-organizing rule D. GAMARNIK AND P. MoMcCILoVIC JAP 42 (2005) 235-246
self-similar process in communications network S. STOEV AND M. S. TAQQU AAP 36 (2004) 1085-1115
self-similar random measure D. VERE-JONES AAP (SGSA) 37 (2005) 908-914
self-similarity
in Poisson random field H. BIERME AND A. ESTRADE AAP (SGSA) 38 (2006) 853—-872
stochastic T. J. KozuBowsKI et al. AAP 38 (2006) 451-464
semi-linear process in microbial movement I. MOLCHANOV et al. JAP 41 (2004) 355-367
semi-Markov model inhomogeneous A. VASILEIOU AND P.-C. G. VassiLiou AAP 38 (2006) 171-198
semimartingale
d-dimensional M. SANTACROCE JAP 43 (2006) 634-651
for forward interest rates K. HaAMzA er al. AAP 37 (2005) 415-434
sensitivity analysis A. Y. MITROPHANOV JAP 41 (2004) 1219-1222
hidden Markov model A. Y. MITROPHANOV et al. JAP 42 (2005) 632-642
sequence
longest common R. HAUSER et al. AAP 38 (2006) 827-852
pattern appearance in E. A. PEk6z JAP 43 (2006) 282-288
waiting time to observation of J. GLAZ et al. JAP 43 (2006) 127-140
sequence analysis O. JoHNSON JAP 43 (2006) 32-47 and E. A. R@DLAND AAP 38 (2006) 116-133
sequential adsorption T. HUILLET AAP (SGSA) 36 (2004) 996-1020
sequential selection M. STANKE JAP 41 (2004) 131-146
with two choices J. PREATER JAP 43 (2006) 729-740
series system moments of J.-L.. BON AND A. ILLAYK JAP 42 (2005) 279-286
server
flexible H.-S. AHN et al. AAP 36 (2004) 139-170
removable J. Loris-TEGHEM JAP 41 (2004) 287-291
server advantage I. M. MACPHEE et al. JAP 41 (2004) 1182-1186
service discipline
for FCFS system with increasing load A. C. BRoomMs AAP 37 (2005) 461-481
foreground—background S. AALTO AMD U. AYESTA JAP 43 (2006) 523-534
LCFS G. KoOLE et al. JAP 42 (2005) 883-891
with perishable tasks K. D. GLAZEBROOK et al. JAP 41 (2004) 51-72
service scheduling in G/D/1 queue B. Avi-ITzHAK AND H. LEvY AAP 36 (2004) 919-936
service time
for heavy-tailed queue F. GUILLEMIN et al. AAP 36 (2004) 525-543
subexponential H. AYHAN er al. JAP 41 (2004) 791-801
variable G. KOOLE et al. JAP 42 (2005) 883-891
shape diffusion V. M. PANARETOS AAP (SGSA) 38 (2006) 320-335
shape ordering in time series model R. LUND et al. JAP 43 (2006) 1186-1193
shift and wavelet-coefficient decay S. ALBEVERIO AND S. KawAsak1 AAP 37 (2005) 938-962
shortcut in d-dimensional lattice M. DRAIEF AND A. GANESH JAP 43 (2006) 678-686
shortest-distance problem E. ARIAS-CASTRO et al. AAP (SGSA) 37 (2005) 571-603
shot noise A. M. Iksanov JAP 41 (2004) 1187-1190 and A. M. IksanNov JAP 43 (2006) 602-602 and
C. LACAUX AAP 36 (2004) 171-197
Cox process J. M@LLER AND G. L. Torrist AAP (SGSA) 37 (2005) 48-74
shot-noise model for three-dimensioanl media H. BIERME AND A. ESTRADE AAP (SGSA) 38 (2006)
853-872
shot-noise process Poisson R. LUND et al. JAP 41 (2004) 911-918
shuffled sequence E. A. RgpLAND AAP 38 (2006) 580-580

https://doi.org/10.1017/50001867800046838 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800046838

Index No. 13 57

signal to interference ratio O. DOUSSE et al. JAP 43 (2006) 552-562 and T. Mizuno JAP 43 (2006)
1181-1185
signature of coherent system J. NAVARRO AND M. SHAKED JAP 43 (2006) 391-408
simulation of large deviation probability A. B. DIEKER AND M. MANDJES AAP 37 (2005) 539-552
single-birth process Y.-H. Mao AND Y.-H. ZHANG JAP 41 (2004) 1022-1032
SIR model for household epidemic P. NEAL JAP 42 (2005) 334-345
SIS epidemic
critical scaling R. G. DOLGOARSHINNYKH AND S. P. LALLEY JAP 43 (2006) 892-898
in households P. NEAL AAP 38 (2006) 943-968
size-dependent branching N. LaLam AND C. JacoB AAP 36 (2004) 582-601
skew Brownian motion M. LEFEBVRE JAP 43 (2006) 175-184
skip-free-to-the-left Y. Liu aND Z. Hou JAP 43 (2006) 141-158
Slepian model for wave steepness G. LINDGREN AAP 38 (2006) 430—450
small-world network
efficient routeing in M. DRAIEF AND A. GANESH JAP 43 (2006) 678—-686
navigation in M. FRANCESCHETTI AND R. MEESTER JAP 43 (2006) 1173-1180
social learning K. CHATTERJEE AND S. H. XU AAP 36 (2004) 355-376
software reliability J.-B. GRAVEREAUX AND J. LEDOUX AAP 36 (2004) 455-470
sooner waiting time for competing pattern J. A. D. AsToN AND D. E. K. MARTIN JAP 42 (2005) 977-988
space coverage by random shapes S. ATHREYA et al. AAP (SGSA) 36 (2004) 1-18
space filling M. STANKE JAP 41 (2004) 131-146
and depletion Y. BARYSHNIKOV et al. JAP 41 (2004) 691-702
spanning tree
minimal directed M. D. PENROSE AND A. R. WADE AAP (SGSA) 36 (2004) 691-714
random directed A. G. BHATT AND R. Roy AAP (SGSA) 36 (2004) 1942
total length of M. D. PENROSE AND A. R. WADE AAP (SGSA) 38 (2006) 336-372
spatial migration R. F. SERFoz0o AAP 37 (2005) 801-818
spatial stochastic process I. MoLCHANOV ef al. JAP 41 (2004) 355-367
spatio-temporal modelling C. MA AAP 37 (2005) 706725
species model with Gaussian white noise Z. CHEN AND R. KULPERGER JAP 42 (2005) 738-753
spectral density spatiotemporal M. Y. KELBERT et al. AAP 37 (2005) 108-133
spectral divide-and-conquer (SDC) N. Akar AND K. SOHRABY JAP 41 (2004) 557-569
spectral expansion method V. LINETSKY AAP 37 (2005) 435-460
sphere coverage of P. CALKA AND T. SCHREIBER AAP (SGSA) 38 (2006) 47-58
spin-flip system G. KORDZAKHIA AND S. P. LALLEY JAP 43 (2006) 782-792
spinning plates problem K. D. GLAZEBROOK et al. AAP 38 (2006) 95-115
Spitzer’s condition K. BORovKOV AND V. A. VATUTIN AAP 38 (2006) 1047-1070
stability of overloaded network L. LESKELA JAP 43 (2006) 231-244
stability region of network C. BORDENAVE AAP 38 (2006) 487-504
star-shaped transform X. L1 JAP 41 (2004) 927-934
state decomposition theorem S. F. JARNER AND W. K. YUEN AAP 36 (2004) 243-266
state-space representation for nonlinear process S. SUBBA Rao AAP 38 (2006) 1155-1172
stationary increments S. ALBEVERIO AND S. Kawasaki AAP 37 (2005) 938-962
stationary moving average R. KuLik JAP 43 (2006) 245-256
stationary partition G. LAsT AAP (SGSA) 38 (2006) 602-620
stationary probability vector light-tailed Q.-L. L1 AND Y. Q. ZHAO AAP 37 (2005) 1075-1093
stationary process maximum of G. SAMORODNITSKY AAP 36 (2004) 805-823
stationary reducibility M. G. GENTON AND O. PERRIN JAP 41 (2004) 236-249
Stein—Chen method for Poisson approximation P. VELLAISAMY JAP 41 (2004) 1081-1092
stochastic comparison of particle system R. DELGADO et al. AAP 36 (2004) 1252-1277

https://doi.org/10.1017/50001867800046838 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800046838

58 APPLIED PROBABILITY

stochastic differential equation
and jump diffusion J. C. JIMENEZ AND F. CARBONELL JAP 43 (2006) 185-194
backward doubly reflected J.-P. LEPELTIER AND J. SAN MARTIN JAP 41 (2004) 162-175
stochastic fluid flow transient analysis S. AHN AND V. RaMaswami JAP 42 (2005) 531-549
stochastic intensity inequality on E. DE SANTIS AND F. SpizzicHINO JAP 41 (2004) 939-952
stochastic optimization L. M. MorAaTO AND P. Sir1 AAP 36 (2004) 318-323
stochastic ordering of Markov chain F. FERREIRA AND A. PACHECO JAP 42 (2005) 989-1002
stochastic precedence ordering P. J. BOLAND et al. JAP 41 (2004) 73-82
stochastic scheduling
in multiclass system H.-S. AHN ef al. AAP 36 (2004) 139-170
with switching penalty K. D. GLAZEBROOK et al. AAP 38 (2006) 643—672
stochastic shortest path H. W. JaMEs AND E. J. CoLLINS JAP 43 (2006) 603-621
stochastic volatility and GARCH model C. KLUPPELBERG et al. JAP 41 (2004) 601-622
stopping rule
CUSUM O. HapJiLiapis JAP 42 (2005) 1183-1193
double G. SoFrONOV et al. JAP 43 (2006) 454-462
multiple-choice D. ASSAF et al. AAP 36 (2004) 1116-1147
storage process O. KELLA et al. JAP 43 (2006) 221-230
storage queue M. DRAIEF et al. JAP 42 (2005) 1145-1167
stress release G. LAST AAP 36 (2004) 471-498
Student process R. FINLAY AND E. SENETA JAP 43 (2006) 441-453
dependence structure in C. C. HEYDE AND N. N. LEONENKO AAP 37 (2005) 342-365
subexponential distribution K. W. NG aND Q. TANG JAP 41 (2004) 108-116
multivariate E. OMEY et al. AAP 38 (2006) 1028-1046
subexponential properties in single-server queue N. M1YosHI AAP 36 (2004) 872-892
subgeometric ergodicity Z. Hou et al. JAP 42 (2005) 698-712
subordinator
as buyer/seller offer M. WINKEL JAP 42 (2005) 138-152
inverse, renewal properties A. N. LAGERAS JAP 42 (2005) 11341144
model for asset pricing R. FINLAY AND E. SENETA JAP 43 (2006) 441-453
subsequence
longest increasing E. ARIAS-CASTRO et al. AAP 38 (2006) 579-579 and E. AR1AS-CASTRO et al. AAP
(SGSA) 37 (2005) 571-603
subspace tracking A. SRIVASTAVA AND E. KLASSEN AAP (SGSA) 36 (2004) 43-56
success in binary trials M. V. BOUTSIKAS AND M. V. KouTrAS JAP 43 (2006) 1137-1154
super-Brownian motion Z. DONG AND S. FENG JAP 41 (2004) 984-997 and W.-M. HoNG JAP 41 (2004)
202-210
with immigration M. ZHANG JAP 41 (2004) 187-201
supercritical branching with large deviations O. D. JoNEs JAP 41 (2004) 703-720
supermodular ordering L. RUSCHENDORF JAP 41 (2004) 391-406
superprocess two-level W.-M. HONG JAP 41 (2004) 202-210
superreplication on underlying assets E. EKSTROM et al. JAP 42 (2005) 27-38
suprema distribution of stable processes G. SAMORODNITSKY AAP 36 (2004) 805-823
surface motion G. LINDGREN AAP 38 (2006) 430-450
oceanographic J.-M. AzAIs et al. JAP 42 (2005) 407-425
survivability in cell model 1. ADLER et al. JAP 42 (2005) 919-931
survival
of Markov chain additive functional S. JACKA et al. AAP 37 (2005) 1015-1034 and S. JACKA et al.
AAP 37 (2005) 1035-1055

https://doi.org/10.1017/50001867800046838 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800046838

Index No. 13 59

T
tail behaviour J. GELUK AND K. W. NG JAP 43 (2006) 587-593
and convolution equivalence A. G. PAKES JAP 41 (2004) 407424
consistently varying K. W. NG et al. JAP 41 (2004) 93-107
in queue with autoregressive arrivals B. Kim AND K. SOHRABY AAP 38 (2006) 1116-1131
of mixtures Y. L1 JAP 42 (2005) 892-901
tail decay A. ZEEVI AND P. W. GLYNN AAP 36 (2004) 198-226
tail dependence A. CHARPENTIER AND A. JURI JAP 43 (2006) 563-586 and J. HEFFERNAN AND S.
REsNICK AAP 37 (2005) 393414
tail estimation for single-server queue K. DUFFY AND A. P. METCALFE JAP 42 (2005) 267-274
tail probability K. W. NG aND Q. TANG JAP 41 (2004) 108-116
decay rate of M. MiYAZAWA AND Y. Q. ZHAO AAP 36 (2004) 1231-1251
target cell I. ADLER et al. JAP 42 (2005) 919-931
tax problem in optimal scheduling P. WHITTLE JAP 42 (2005) 754-765
technology diffusion through neighbour observation K. CHATTERJEE AND S. H. XU AAP 36 (2004)
355-376
telecommunications model L. HEINRICH et al. AAP (SGSA) 37 (2005) 25-47
telegraph process
generalized integrated S. ZAcks JAP 41 (2004) 497-507
two-dimensional A. D. KOLESNIK AND E. ORSINGHER JAP 42 (2005) 1168-1182
with random velocity W. STADJE AND S. ZAcksS JAP 41 (2004) 665-678
tensile load J. U. GLEATON AND J. D. LyNcH AAP 36 (2004) 98—115
tessellation C. BORDENAVE et al. AAP (SGSA) 38 (2006) 31-46
Poisson hyperplane D. HUG et al. AAP (SGSA) 36 (2004) 667-690
Poisson—Voronoi L. MUCHE AAP (SGSA) 37 (2005) 279-296
stationary G. LasT AAP (SGSA) 38 (2006) 602-620
stationary random L. HEINRICH et al. AAP (SGSA) 37 (2005) 25-47
STIT property W. NAGEL AND V. WEIss AAP (SGSA) 37 (2005) 859-883
thermodynamic limit T. SCHREIBER AAP (SGSA) 37 (2005) 884-907
thin slab projection of J. RATAT AAP (SGSA) 36 (2004) 715-724
throughput in carousel system M. VLASIOU et al. JAP 41 (2004) 1171-1181
time below random threshold Y.-W. WAN AND R. W. WoLFF JAP 43 (2006) 599-601
time deformation bijective M. G. GENTON AND O. PERRIN JAP 41 (2004) 236-249
time series
bilinear integer-valued P. DOUKHAN et al. AAP 38 (2006) 559-578
nonlinear nonstationary S. SUBBA Rao AAP 38 (2006) 1155-1172
stationary, autocorrelation in R. LUND et al. JAP 43 (2006) 1186-1193
stationary, variogram model for C. Ma JAP 41 (2004) 1093—-1103
time to ruin
busy-period model E. Frostic AAP 36 (2004) 377-397
for Markov additive process M. JACOBSEN AAP 37 (2005) 963-992
time-dependent analysis of symmetric queue O. KELLA et al. JAP 42 (2005) 223-234
tournament problem K. KoBavasHI et al. AAP 38 (2006) 804-826 and 1. M. MACPHEE ef al. JAP 41
(2004) 1182-1186
traffic aggregation D. Y. EUN AND N. B. SHROFF AAP 36 (2004) 893-918
traffic control protocol square root formula T.J. OtT AAP 38 (2006) 1132-1154
transaction cost in portfolio optimization A. IRLE AND J. Sass AAP 38 (2006) 916-942
transform inversion numerical T. SAKURATI AAP 36 (2004) 616642
transient analysis of multiserver Poisson system B. H. MArRGoLIUS JAP 42 (2005) 766-777
transient solution of Markov process H. W. JAMES AND E. J. CoLLINs JAP 43 (2006) 603621
transition probability J. LEDoux AAP 36 (2004) 1198-1211

https://doi.org/10.1017/50001867800046838 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800046838

60 APPLIED PROBABILITY

tree
coalescent R. C. GRIFFITHS AAP 38 (2006) 405-429
minimal directed spanning Z. D. Bal er al. AAP (SGSA) 38 (2006) 1-30
random branching N. MiNam1 AAP 37 (2005) 229-264
random recursive K. BOROvKOv AND V. A. VATUTIN AAP 38 (2006) 1047-1070
random, profile of M. DRMOTA AND H.-K. HWANG AAP 37 (2005) 321-341
regular recombining binomial U. GRUBER AND M. SCHWEIZER JAP 43 (2006) 60-73
scale-free Z. KaToNa JAP 42 (2005) 839-850
trente et quarante game S. N. ETHIER AND D. A. LEVIN AAP 37 (2005) 90-107
triangular shape space S. HUCKEMANN AND H. ZIEZOLD AAP (SGSA) 38 (2006) 299-319
tridiagonal block generator A. J. MOTYER AND P. G. TAYLOR AAP 38 (2006) 522-544
trie biased random R. AGUECH et al. JAP 43 (2006) 377-390
trunk reservation policy optimal X. FAN-ORZECHOWSKI AND E. A. FEINBERG AAP 38 (2006) 199-220
turbulence Burgers O. E. BARNDORFF-NIELSEN AND N. N. LEONENKO JAP 42 (2005) 550-565
two-choice problem J. PREATER JAP 43 (2006) 729-740

U
undiscounted tax problem P. WHITTLE JAP 42 (2005) 754-765
uniform distribution and Benford’s law E. JANVRESSE AND T. DE La RUE JAP 41 (2004) 1203-1210
untraceable event T. NAKATSUKA JAP 43 (2006) 652-664
upcrossing index H. FERREIRA JAP 43 (2006) 927-937
upwardly skip-free process A. CHEN et al. AAP 37 (2005) 1056-1074
urn model
first entrance time R. GRUBEL AND M. REICH JAP 42 (2005) 393-406
for network J. A. MoRrrisoN JAP 43 (2006) 952-966
generalized Pélya 1. HIGUERAS et al. JAP 43 (2006) 938-951
interacting reinforced A. M. PAGANONI AND P. SEccHI AAP 36 (2004) 791-804
modified Ehrenfest Y.-P. CHEN JAP 43 (2006) 409-420
with multiple removals M.-R. CHEN AND C. Z. WEI JAP 42 (2005) 964-976
utility maximum expected S. ANKIRCHNER JAP 43 (2006) 622-633

A"

variance estimation for convex hull S. FINCH AND 1. HUETER AAP (SGSA) 36 (2004) 981-986

variance-gamma process R. FINLAY AND E. SENETA JAP 43 (2006) 441-453 and E. SENETA AND R.
FINLAY JAP 43 (2006) 1207-1207

variogram spatio-temporal C. Ma AAP 37 (2005) 706-725

variogram and covariance C. Ma JAP 41 (2004) 1093-1103

vertex degree of M. DEUFEN AND R. MEESTER AAP (SGSA) 38 (2006) 287-298

virtual age model L. DoOYEN AND O. GAUDOIN JAP 43 (2006) 825-839

volatility and overestimation E. EKSTROM et al. JAP 42 (2005) 27-38

W
waiting-time process stochastic decomposition of F. IsH1zZAKI JAP 41 (2004) 524-534
wave
Gaussian sea J.-M. AzAIs et al. JAP 42 (2005) 407-425
Lagrangian model G. LINDGREN AAP 38 (2006) 430—450
wave equation damped A. D. KOLESNIK AND E. ORSINGHER JAP 42 (2005) 1168-1182
wave propagation J. HANSEN AND M. REITZNER AAP (SGSA) 36 (2004) 987-995
wavelet coefficient localization property S. ALBEVERIO AND S. KAwASAKI AAP 37 (2005) 938-962
wear model Markovian J. P. KHAROUFEH et al. JAP 43 (2006) 303-317
Weibull distribution for particle lifetimes P. C. KIESSLER AND K. NIMITKIATKLAI JAP 42 (2005) 566580
weighted fair queueing F. GUILLEMIN AND D. PINCHON JAP 41 (2004) 832-858
weighted sum maximum, and ruin probability Y. CHEN ef al. AAP 37 (2005) 510-522

https://doi.org/10.1017/50001867800046838 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800046838

Index No. 13

Wiener functional moments of P. HORFELT JAP 42 (2005) 851-860
Wiener process

asymmetric M. LEFEBVRE JAP 43 (2006) 175-184

crossing time K. BOROVKOV AND A. Novikov JAP 42 (2005) 82-92

with compound Poisson jumps K. E. LiM ef al. JAP 42 (2005) 587-594

with supercritical branching P. REVESZ et al. JAP 42 (2005) 1081-1094
win probability bet-dependent L. PoNTIGGIA AAP 37 (2005) 75-89
wireless communication

continuum percolation model O. DOUSSE et al. JAP 43 (2006) 552-562

received power in J. HANSEN AND M. REITZNER AAP (SGSA) 36 (2004) 987-995
wireless network

scheduling in S. SHAKKOTTALI et al. AAP 36 (2004) 1021-1045

with CDMA R. VAN DER HOFSTAD AND M. J. KLoOK AAP 36 (2004) 1046-1084
word count in shuffled sequence E. A. RGDLAND AAP 38 (2006) 580-580
word count distribution in shuffled sequence E. A. RgDLAND AAP 38 (2006) 116-133
workload process positive conditioned Z. PALMOWSKI AND T. RoLsk1 AAP 38 (2006) 792-803
Wright-Fisher model S. R. Buss AND P. CLOTE AAP 36 (2004) 1175-1197

XYZ

X-ray transform H. BIERME AND A. ESTRADE AAP (SGSA) 38 (2006) 853-872
Yule-Walker equation H.-B. WANG AND B.-C. WE1 JAP 41 (2004) 221-235

zero-sum game two-person K. V. KaTsikorouLos AND O. SIMSEK JAP 42 (2005) 867872

https://doi.org/10.1017/50001867800046838 Published online by Cambridge University Press

61


https://doi.org/10.1017/S0001867800046838

