
ISSN (1050-5164)

THE ANNALS
of

APPLIED
PROBABILITY

AN OFFICIAL JOURNAL OF THE

INSTITUTE OF MATHEMATICAL STATISTICS

Articles

Mafia: A theoretical study of players and coalitions in a partial information environment
MARK BRAVERMAN, OMID ETESAMI AND ELCHANAN MOSSEL 825

On a class of optimal stopping problems for diffusions with discontinuous coefficients
LUDGER RÜSCHENDORF AND MIKHAIL A. URUSOV 847

Optimal investment and consumption in a Black–Scholes market with Lévy-driven
stochastic coefficients . . . . . . . . . . . ŁUKASZ DELONG AND CLAUDIA KLÜPPELBERG 879

Slow convergence in bootstrap
percolation . . . . . . . . . . . . . . . . . . . JANKO GRAVNER AND ALEXANDER E. HOLROYD 909

A unified framework for utility maximization problems: An Orlicz space approach
SARA BIAGINI AND MARCO FRITTELLI 929

Proliferating parasites in dividing cells: Kimmel’s
branching model revisited . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . VINCENT BANSAYE 967

Asymptotic results on the length of coalescent trees . . . . . . . . . JEAN-FRANÇOIS DELMAS,
JEAN-STÉPHANE DHERSIN AND ARNO SIRI-JEGOUSSE 997

Clustering in a stochastic model of one-dimensional gas . . . . . VLADISLAV V. VYSOTSKY 1026
Palm distributions of wave characteristics in encountering seas

SOFIA ABERG, IGOR RYCHLIK AND M. ROSS LEADBETTER 1059
Asymptotic normality of the k-core

in random graphs . . . . . . . . . . . . . . . . . . . SVANTE JANSON AND MALWINA J. LUCZAK 1085
Lp-variations for multifractal fractional random walks . . . . . . . . . . . . . CARENNE LUDEÑA 1138
A mixed singular/switching control problem for a dividend policy with reversible

technology investment
VATHANA LY VATH, HUYÊN PHAM AND STÉPHANE VILLENEUVE 1164

Variance bounding Markov chains
GARETH O. ROBERTS AND JEFFREY S. ROSENTHAL 1201

Card shuffling and Diophantine approximation
OMER ANGEL, YUVAL PERES AND DAVID B. WILSON 1215

Central limit theorem for signal-to-interference
ratio of reduced rank linear receiver . . . . . . . . . . . . . . . . . . . . G. M. PAN AND W. ZHOU 1232

Correction

Error estimates for binomial approximations
of game options . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . YAN DOLINSKY AND YURI KIFER 1271

Vol. 18, No. 3—June 2008


