STOCHASTIC METHODS I/O;DER?O;M _______________________ A
AND TH EIR APPLICATIONS : Price: Institutional orders £30.00/US$50.00/Aus$73.00

| Personal orders £25.00/US$42.00/Aus$61.00

Papers in honour of | Please send the following

CHRIS HEYDE Quantity Unit price Total
. Stochastic Methods and Their Applications

Edited by Journal of Applied Probability

J. GANI and E. SENETA Special Volume 41A (2004)

Worldwide surface mail postage included
Airmail: Europe add £4.00/US$7.00/Aus$10.00

Journal of Applied  Contents Rest of world add £8.00/US$13.50/Aus$19.50

Probability Special

Volume 41A (2004) Branching processes: RICHARD COWAN, A mosaic of triangular cells formed with sequential splitting rules;
PET,ERIJAGERS AND FIMA KLEBANER, Branching processes in near-critical random environments; Total
P.REVESZ, A prediction problem of the branching random walk
Estimation methods: V. V. ANH, N. N. LEONENKO AND L. M. SAKHNO, Quasi-iikelihood-based higher-order L] Acheque for £/USS/AusS___ made payable to'Applied Probability'is enclosed
spectral estimation of random fields with possible long-range dependence; |. V. BASAWA AND J. ZHOU, ) [ ] Please debit £ from my credit card [ ] Visa [ ] Mastercard
Non-Gaussian bifurcating models and quasi-likelihood estimation; IRENE GIJBELS, PETER HALL AND ALOIS -
KNEIP, Interval and band estimation for curves with jumps; IAIN M. JOHNSTONE AND BERNARD W. Cardnumber [ [ T T T TITTITITITITTLILT1]
SILVERMAN Boundary coiflets for wavelet shrinkage in function estimation; LEAH KELLY, ECKHARD PLATEN
AND MICHAEL S@RENSEN, Estimation for discretely observed diffusions using transform functions; Y.-X. LIN, Validfrom___/___ Expirydate __ /___
D. STEEL AND R. L. CHAMBERS, Restricted quasi-score estimating functions for sample survey data
Financial mathematics: OLE E. BARNDORFF-NIELSEN, SVEND ERIK GRAVERSEN AND NEIL SHEPHARD, Card signature Date

Power variation and stochastic volatility: a review and some new results; VICTOR H. DE LA PENA, RUSTAM
IBRAGIMOV AND STEVE JORDAN, Option bounds; ROGER GAY, Pricing risk when distributions are fat tailed;
EUGENE SENETA, Fitting the variance-gamma model to financial data

I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
: Name on card (please print)
| Please give the address at which the card is registered if this differs from the delivery address
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
\_

Tick here if you require a copy of the sales voucher | ]
Heavy tail analysis: SIDNEY RESNICK, On the foundations of multivariate heavy-tail analysis; JEF L.

TEUGELS AND GIOVANNI VANROELEN, Box—Cox transformations and heavy-tailed distributions Dellvery detalls (p|ease prmt C|ear|y)

Publication date: Properties of random variables: N. H. BINGHAM AND H. R. NILI SANI, Summability methods and negatively Name
April 2004 associated random variables; TIMOTHY C. BROWN, Transforming a random variable to a prescribed distribution: Prof/Dr/MIMrs/MissMs _ Initials _ Last name

an application to school-based assessment; HARRY KESTEN AND ROSS MALLER, Some effects of trimming | /
ISBN on the law of the iterated logarithm; MARVIN K. NAKAYAMA, PERWEZ SHAHABUDDIN AND KARL SIGMAN, nstitute/company
0-902016-07-5 On finite exponential moments for branching processes and busy periods for queues; JORDAN STOYANOV, Address

Stieltjes classes for moment indeterminate probability distributions
Hardback

Stochastic processes: DARYL J. DALEY AND DAVID VERE-JONES, Scoring probability forecasts for point
xviii+414 pages processes: the entropy score and information gain; J. GANI, Random-allocation and urn models; PAUL

GLASSERMAN AND DAVID D.YAO, Optimal couplings are totally positive and more; J. F. C. KINGMAN, Extremal Please post your order to:
List prices: problems for regenerative phenomena; GEOFFREY PRITCHARD AND DAVID J. SCOTT, The eigenvalues of the Applied Probability (JAP41A) Engiries: contact Sue Boyles
Institutions empirical transition matrix of a Markov chain; VICTOR SOLO, Averaging analysis of a point process adaptive School of Mathematics and Statistics Tel: +44 (0)114-222 3922

Igorith " .

05650.00 aigortm University of Sheffield Email: s.c.boyles @sheffield.ac.uk
Aus$7é 00 Time series analysis: PETER J. BROCKWELL, Representations of continuous-time ARMA processes; WEN Sheffield S3 7RH
Personal orders DA, Aser'Iptoticsl of Ihe sanIpIe mean and sample.co'variancg of Iong-range-depgncIent gerigs; SHUANGZHE UK VAT registration number:173 3578 47
£95 00 LIU, On diagnostics in conditionally heteroskedastic time-series models under elliptical distributions

or fax it to +44 (0)114-272 9782

— — — — — — — — — — — — — — — — — — — — — — — — — — —

US$42.00
Aus$61.00 For further details, visit our website: www.appliedprobability.org

. Applied Probability Trust



