ISSN (1050-5164)

THE ANNALS
of
APPLIED
PROBABILITY

AN OFFICIAL JOURNAL OF THE
INSTITUTE OF MATHEMATICAL STATISTICS

Articles
MaxWeight scheduling in a generalized switch: State space collapse
and workload minimization in heavy traffic............. ALEXANDER L. STOLYAR 1
Universal prediction of random binary sequences
in a noisy environment . ................ TSACHY WEISSMAN AND NERI MERHAV 54

AIMD algorithms and exponential functionals
FABRICE GUILLEMIN, PHILIPPE ROBERT AND BERT ZWART 90

Limit theorems for random normalized distortion..................... PIERRE COHORT 118
Stability and uniform approximation of nonlinear filters using the Hilbert metric

and application to particle filters. .. .. FRANCOIS LE GLAND AND NADIA OUDJANE 144
Survival and extinction in a locally regulated population. ............ A. M. ETHERIDGE 188
Exit problems for spectrally negative Lévy processes and applications to (Canadized)

Russian options . ........... F. AvRAM, A. E. KYPRIANOU AND M. R. PISTORIUS 215
Approximation of smooth convex bodies by random

circumscribed polytopes. . ... KAROLY BOROCZKY, JR. AND MATTHIAS REITZNER 239
Mixing times of lozenge tiling and card shuffling

Markov chains ................ o DAVID BRUCE WILSON 274

Stability and instability of a two-station queueing network
J. G. DAI1, JOHN J. HASENBEIN AND JOHN H. VANDE VATE 326

A general limit theorem for recursive algorithms and combinatorial structures
RALPH NEININGER AND LUDGER RUSCHENDORF 378

Phase transitions and metastability in Markovian and molecular systems
WILHELM HUISINGA, SEAN MEYN AND CHRISTOF SCHUTTE 419

A numerical scheme for BSDES ..................... ... .. ... JIANFENG ZHANG 459

Average and diffusion approximation of stochastic evolutionary systems in an
asymptotic split state space ... VLADIMIR S. KOROLYUK AND NIKOLAOS LIMNIOS 489

Vol. 14, No. 1—February 2004



