EDITOR:
J. JACOD

ASSOCIATE EDITORS:

R.J. ADLER

K. BURDZY

E. CINLAR

F. COMETS

S.N. EVANS

P. JAGERS

T.M. LIGGETT

G. PAGES
R..PROVTER
L.C.G. ROGERS

H. ROOTZEN

B. ROZOVSKII

V. SCHMIDT

R. SCHONMANN
M.S. TAQQU

A. VERETENNIKOV
W. WEFELMEYER
W.A. WOYCZYNSKI
O. ZEITOUNI

ADVISORY BOARD:

D.A. DAWSON
R.M. DUDLEY
K. MATTHES
N.U. PRABHU
D. VERE-JONES

PAST EDITORs 21 -
J. KEILSO (1.04.

AND N.U. PRABH

(1973-197¢ [, 1B
N.U. PRABHI 1 4

(19801984 A1

C.C. HEYDI AT (ERI

(1984-1989
P. JAGERS
(1989-1993,
R.J. ADLER

(1993-1996)

ISSN 0304-4149

stochastic
processes
and their
applications

an official journal of the Bernoulli Society
for Mathematical Statistics and Probability




stochastic
processes
and their
applications

Volume 80, Number 2, 1 April 1999

CONTENTS®

A. Saavedra and R. Cao, Rate of convergence of a convolu-
tion-type estimator of the marginal density of a MA(1)

process 129
F.C. Klebaner and R. Liptser, Moderate deviations for ran-

domly perturbed dynamical systems 157
V. Paulsen, A martingale approach for detecting the drift of

a Wiener process 177
1.-S. Wee, Stability for multidimensional jump-diffusion pro- -

cesses 193
G.0O. Roberts and R.L. Tweedie, Bounds on regeneration

times and convergence rates for Markov chains 211
G. Haiman, First passage time for some stationary pro-

cesses 231
X. Hu, Multifractal analysis of the occupation measures of

a kind of stochastic processes 249

V. Anantharam and T. Konstantopoulos, Corrigendum —
A correction and some additional remarks on: Stationary
solutipfﬁs of stochastic recursions describing discrete
event systems 271

Author Index Volume 80 279

This journal is part of ContentsDirect, the free alerting service which sends
tables of contents by e-mail for Elsevier Science books and journals. The
quickest way to register for ContentsDirect is via the World Wide Web at:
www.elsevier.nl/locate/ContentsDirect

If you don’t have access to the WWW you can register for this service by sending
an e-mail message to cdsubs@elsevier.co.uk specifying the title of the publication
you wish to register for. The tables of contents are also available on the Elsevier
Science website at: www.elsevier.nl or www.elsevier.com or www.elsevier.co.jp

CONTENTS

RECT

L i !
- 0304-4149(19990401)80:2;1-1



	001.jpg
	002.jpg

