ISSN (0091-1798)

THE ANNALS
of
PROBABILITY

AN OFFICIAL JOURNAL OF THE
INSTITUTE OF MATHEMATICAL STATISTICS

Articles
Rough large deviation estimates for simulated annealing.

Application to exponential schedules. . . ... .............. OLIVIER CATONI
Large deviations for exchangeable random vectors . . .I. H. DINWOODIE AND S. L. ZABELL
Binomial mixtures and finite exchangeability. . . ... .............. G. R. Woop
Random stationary processes . . . . . . . KENNETH S. ALEXANDER AND STEVEN A. KALIKOW
String matching: The ergodicecase . ... ... ................ PauL C. SHIELDS

A note on the convergence of sums of independent random variables . ADOLF HILDEBRAND
One-sided refinements of the strong law of large numbers

and the Glivenko-Cantelli theorem . . . . ... ... ... Davip GiraT anp T. P. HiLL
A difference prophet inequality for bounded i.i.d. variables, with cost

forobservations . . . ..... ... . .. L e EsTER SAMUEL-CAHN
On generalized renewal measures and certain first passage times. . . . GEROLD ALSMEYEK
Functional laws of the iterated logarithm for the increments

of empirical and quantile processes. . . . . . . PauL DEHEUVELS AND Davip M. MasoN
Some large-deviation theorems for branching diffusions . . ... ..... TzoNG-Yow LEE

Limit theorems for the frontier of a one-dimensional branching diffusion
S. LALLEY AND T. SELLKE
Renormalization and limit theorems for self-intersections of superprocesses. .JAY ROSEN
Asymptotic series and exit time probabilities . . ... .. W. H. FLEMING AND M. R. JAMES
Conditional exits for small noise diffusions with characteristic boundary .MARTIN V. DAy
Quasi-invariance of product measures under Lie group perturbations:
Fisher information and L*-differentiability
MauRo S. DE F. MARQUES AND Luiz SAN MARTIN
When does the Ramer formula look like the Girsanov formula?
M. Zakai1 anD O. ZEITOUNI
Sur la regularité des fonctions aiéatoires d'Ornsiein-Uhlenbeck & valeurs
dans i, pelliof ... X. FERNIQUE
Semi-min-stable processes . ... ... ..... ... .. ..., MATHEW D. PENROSE
An extension of Pitman’s theorem for spectrally positive Lévy processes . .JEAN BERTOIN
On the distributioh of the Hilbert transform of the local time
of a symmetric Lévy process . . . ......... P. J. FrrzsimmoNns AND R. K. GEToOR
A note on planar Brownianmetion. . . . ... ... ... ... .. ..., STELLA BRASSESCO
The Stein—Chen method, point processes and compensators
A. D. BARBOUR AND TIMOTHY C. BROWN
Clustering in the one-dimensional three-color cyclic cellular automaton . .ROBERT FiscH
Automorphism invariant measuresontrees . . ... ............ ROBIN PEMANTLE
The cycle structure of random permutations . . . . . RICHARD ARRATIA AND SIMON TAVARE
Isoperimetric inequalities and transient random walks on graphs . . CARSTEN THOMASSEN

Correction
Path properties of index-B stable fields . . ... ................ JoHN B. NoLaN

Vol. 20, No. 3—July 1992

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to
The Annals of Probability.

1109
1147
1167
1174
1199
1204

1213

1222

PV

1229

1248
1288

1310
1341
1369
1385

1420
1436

1441
1450
1464

1484
1498

1504
1528
1549
1567
1592

1601

WWW.jstor.org



