
ISSN (1050-5164)

THE ANNALS
of

APPLIED
PROBABILITY

AN OFFICIAL JOURNAL OF THE

INSTITUTE OF MATHEMATICAL STATISTICS

Articles

On Lerch’s transcendent and the Gaussian random walk
A. J. E. M. JANSSEN AND J. S. H. VAN LEEUWAARDEN 421

Efficient importance sampling for Monte Carlo evaluation
of exceedance probabilities . . . . . . . . . . . . . HOCK PENG CHAN AND TZE LEUNG LAI 440

Ergodic behavior of locally regulated
branching populations . . . . . . . . . . . . . . M. HUTZENTHALER AND A. WAKOLBINGER 474

Randomly growing braid on three strands
and the manta ray . . . . . . . . . . . . . . . . . . . . JEAN MAIRESSE AND FRÉDÉRIC MATHÉUS 502

Limit laws for random vectors with an
extreme component . . . . . . . . . . . . . . JANET E. HEFFERNAN AND SIDNEY I. RESNICK 537

One-dimensional linear recursions with
Markov-dependent coefficients . . . . . . . . . . . . . . . . . . . . . . ALEXANDER ROITERSHTEIN 572

Exponential growth rates in a typed
branching diffusion . . . . . . . . . . . . . . . . . . . . Y. GIT, J. W. HARRIS AND S. C. HARRIS 609

Average optimality for risk-sensitive control with general state space ANNA JAŚKIEWICZ 654
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