The Annals of Applied Probability
Vol. 1 February 1991 No. 1

Articles

Mean-variance hedging in continuous time
J. DARRELL DUFFIE AND HENRY R. RICHARDSON
Steady-state analysis of RBM in a rectangle:
Numerical methods and a queueing application . . . . .. J. G. Da1 anD J. M. HARRISON
Geometric bounds for eigenvalues of Markov chains
PERs1 Diaconis AND DANIEL STROOCK
Eigenvalue bounds on convergence to stationarity for nonreversible Markov chains,

with an application to the exclusion process ................. JAMES ALLEN FILL
Loud shotnoise ........... ... ... ... .. .... R. A. DONEY AND GEORGE L. O’BRIEN
Queues with server vacations and Lévy processes

with secondary jumpinput . ................... OFFER KELLA AND WARD WHITT

On the properties of a tree-structured server process

J. KomLos, A. OpLyzKo, L. OzAROW AND L. A. SHEPP
Implicit renewal theory and tails of solutions of random equations . . CHARLES M. GOLDIE
Forcing a stochastic process to stay in or to leave a given region ...... MaRIO LEFEBVRE

Y
Jg
Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to éﬁ 2
The Annals of Statistics. RIKGJY

o |
2PN

d ®

www.jstor.org



The Annals of Probability

Vol. 19 January 1991 No. 1
Articles
The continuum random tree. I .. ........ ... .. ... ... ........... Davip ALpous
Coupled reaction-diffusion equations . . . . ........................ Magk FREIDLIN
Large deviations theorems for empirical measures in Freidlin-Wentzell
exit problems . .. ... ... TosHIO MIKaMI

Fluctuations of the Wiener sausage for surfaces
Isaac CHAVEL, EDGAR FELDMAN AND JAY ROSEN
Tanaka formulae and renormalization for triple intersections
of Brownian motion intheplane.................... JaYy ROSEN AND MARC YOR
Self-intersections and local nondeterminism of Gaussian processes . .SIMEON M. BERMAN
Intersection local times for infinite systems of Brownian motions
and for the Brownian density process
ROBERT J. ADLER, Ra1SA EPSTEIN FELDMAN AND MARICA LEWIN

The range of a Levy process . .................... T. S. MOUNTFORD AND S. C. PORT
Microscopic structure of travelling waves in the asymmetric simple

exclusion process . . . .. ... P. A. FERrral, C. KipNis AND E. Saapa
Hydrodynamic limit of one-dimensional exclusion processes

with speedchange .................... T. Funaki, K. Hanpa anp K. UcHivama
Persistence criteria for a class of critical branching particle systems

in continuous time ............... Luis G. GOROSTIZA AND ANTON WAKOLBINGER

Conditional limit distributions of critical branching Brownian motions . . TzoNG-Yow LEE
Extremes of moving averages of random variables

with finiteendpoint . ... ....... ... .... RICHARD A. DAvis aND SIDNEY 1. RESNICK
The asymptotic behavior of the reward sequence in the optimal stopping
of i.i.d. random variables . . .......... Doucras P. KENNEDY AND ROBERT P. KERTZ

Minimax-optimal stop rules and distributions in secretary problems
THEODORE P. HiLL AND ULRICH KRENGEL

L? estimates on iterated stochastic integrals ........... Eric CARLEN AND PauL KREE
Hypercontraction methods in moment inequalities for series of independent
random variables in normed spaces . . ...... StaNiSeAw KWAPIEN AND JERZY SZULGA

Some extensions of the LIL via self-normalizations . .PHILIP GRIFFIN AND JAMES KUELBS
Some orthogonality preserving kernels which are not completely orthogonal
R. DANIEL MAULDIN AND H. v. WEIZSACKER
Nonlinear renewal theory for conditional random walks . .. ............... IncHI Hu
A Borel measurable version of Kénig’s lemma for random paths
A. MarTRa, R. PURVES AND W. SUDDERTH
A compound Poisson convergence theorem . ...................... ... Y. H. WanG




The Institute of Mathematical Statistics
announces publication of the

CUMULATIVE INDEX TO
IMS SCIENTIFIC JOURNALS
1960-1989

« Indexes the following journals:

The Annals of Mathematical Statistics (Vols. 31-43, 1960-1972)
The Annals of Statistics (Vols. 1-17, 1973-1989)

The Annals of Probability (Vols. 1-17, 1973-1989)

Statistical Science (Vols. 1-4, 1986-1989)

Selected articles from The IMS Bulletin (Vols. 16-18, 1986-1989)

« Follows the same format as the Current Index to Statistics,
including author and subject indexes:

Author index lists each author of each article. Lists are chronological
for each author.

Subject index lists each article according to important words in its title
and key words not appearing in the title.

Published by the Institute of Mathematical Statistics. Publication of the Cumulative
Index to IMS Scientific Journals is expected in early 1991.

Listprice ................. $50
IMS member price .......... $15

Orders are now being accepted at the above prices, with shipping upon availability.
Order prepaid from:

Institute of Mathematical Statistics
3401 Investment Boulevard, Suite 7
Hayward, California 94545 (USA)



