ISSN (1050-5164)

THE ANNALS
of
APPLIED
PROBABILITY

AN OFFICIAL JOURNAL OF THE
INSTITUTE OF MATHEMATICAL STATISTICS

Special invited paper

Coexistence in stochastic spatial models..................... ... ..... RICK DURRETT 477

Articles

Rate of relaxation for a mean-field zero-range process.......... BENJAMIN T. GRAHAM 497

Critically loaded queueing models that are throughput suboptimal
RAMI ATAR AND GENNADY SHAIKHET 521

Portfolio choice with jumps: A closed-form solution
YACINE AIT-SAHALIA, JULIO CACHO-DIAZ AND T. R. HURD 556

The asymptotic distribution of a cluster-index for i.i.d. normal random variables
YANNIS G. YATRACOS 585

No arbitrage without semimartingales
ROBERT A. JARROW, PHILIP PROTTER AND HASANJAN SAYIT 596

Conditions for rapid mixing of parallel and simulated tempering on multimodal
distributions. ... DAWN B. WOODARD, SCOTT C. SCHMIDLER AND MARK HUBER 617

Capacitive flowsona2Drandomnet............ ..., OLIVIER GARET 641
A central limit theorem via differential equations ........ TARAL GULDAHL SEIERSTAD 661

A waiting time problem arising from the study of multi-stage carcinogenesis
RICK DURRETT, DEENA SCHMIDT AND JASON SCHWEINSBERG 676

Poisson—Voronoi approximation . ... MATTHIAS HEVELING AND MATTHIAS REITZNER 719
Rates of convergence of some multivariate Markov
chains with polynomial eigenfunctions .......... KSsHITII KHARE AND HUA ZHOU 737
Tree based functional expansions for Feynman—Kac particle models
PIERRE DEL MORAL, FREDERIC PATRAS AND SYLVAIN RUBENTHALER 778
On large deviation regimes for random media models
M. CRANSTON, D. GAUTHIER AND T. S. MOUNTFORD 826

Vol. 19, No. 2—April 2009



