ISSN (1050-5164)

THE ANNALS
of
APPLIED
PROBABILITY

AN OFFICIAL JOURNAL OF THE
INSTITUTE OF MATHEMATICAL STATISTICS

Articles

Optimal scalings for local Metropolis—Hastings chains on nonproduct targets in high
dimensions ... ALEXANDROS BESKOS, GARETH ROBERTS AND ANDREW STUART 863

A Khasminskii type averaging principle for

stochastic reaction—diffusion equations ......................... SANDRA CERRAI 899
Efficient importance sampling for binary contingency tables........ JOSE H. BLANCHET 949
Selling a stock at the ultimate maximum....... JACQUES DU TOIT AND GORAN PESKIR 983
On the adjustment coefficient, drawdowns and

Lundberg-type bounds for random walk........................ IsAAC MEILIJSON 1015

An operator approach for Markov chain weak approximations with an application to
infinite activity Lévy driven SDEs
HIDEYUKI TANAKA AND ARTURO KOHATSU-HIGA 1026
Asymptotics of input-constrained binary symmetric channel capacity
GUANGYUE HAN AND BRIAN MARCUS 1063
Effective resistance of random trees
LOUIGI ADDARIO-BERRY, NICOLAS BROUTIN AND GABOR LUGOSI 1092

Asymptotic normality of plug-in level set estimates
DAVID M. MASON AND WOLFGANG POLONIK 1108

Gaussian perturbations of circle maps: A spectral approach........... JOHN MAYBERRY 1143
Uniform observability of hidden Markov models and
filter stability for unstable signals.......................... RAMON VAN HANDEL 1172

On the convergence to equilibrium of Kac’s random walk on matrices
ROBERTO IMBUZEIRO OLIVEIRA 1200
Genealogy of catalytic branching models
ANDREAS GREVEN, LEA POPOVIC AND ANITA WINTER 1232

Vol. 19, No. 3—June 2009



