Contents

1.1

2.1

2.2

2.3

2.4

2.5

2.6

2.7

2.8

3.1

1 INTRODUCTION

An Introduction to Stochastic Analysis
D. G. Kendall

2 DELPHIC SEMIGROUPS, AND RELATED
ARITHMETIC PROBLEMS

Renewal Sequences and their Arithmetic

D. G. Kendall

Delphic Semigroups, Infinitely Divisible Regenerative
Phenomena, and the Arithmetic of p-functions

D. G. Kendall

Arithmetic and Other Properties of Certain Delphlc
Semigroups: T . . . .

R. Davidson

Arithmetic and Other Proper‘ues of Certain Delphic
Semigroups: II . . . .

R. Davidson

More Delphic Theory and Practice

R. Davidson

Sorting Vectors

R. Davidson

Sur un Probléme Relatif aux Suites Récurrentes Monotones

R, Davidson

Amplification of Some Remarks of Lévy concerning the
Wishart Distribution

R. Davidson

3 REGENERATIVE PHENOMENA AND THEIR
p-FUNCTIONS

Another Approach to one of Bloomfield’s Inequalities.
R. Davidson

47

73

115

150

183

201

208

212

223

xi



xii

3.2

3.3

3.4

3.5

3.6

3.7

4.1

4.2

4.3

4.4

5.1

5.2

5.3

5.4

Contents

Stochastic Inequalities for Regenerative Phenomena . . 226
P. Bloomfield
Smith’s Phenomenon, and ‘Jump’ p-functions . . . 234
R. Davidson
On Partly Exponential p-functions, and
‘Identifying’ Skeletons . . . . . . . 248
R. Davidson and D. G. Kendall
Maultiplicative Semigroups and p-functions . . . 252
A. M. Sykes
Limit Theorems for a Class of Markov Processes:
Some Thoughts on a Postcard from Kingman . . . 266
N. H. Bingham
On the Non-occurrence of a Regenerative Phenomenon in
Given Intervals . . . . . . . . 294
D. G. Kendall

4 MARKOVIAN AND OTHER STOCHASTIC
PROCESSES

An Expression for Canonical Entrance Laws . . .31

K. L. Chung

Some Algebraic Results and Problems in the Theory of
Stochastic Processes with a Discrete Time Parameter. . 315

J. F. C. Kingman

Partial Sums of Matrix Arrays, and Brownian Sheets . .33

R. Pyke

Some Basic Theorems on Harnesses . . ; . . 349

D. Williams

5 SURVEYS OF SPECIAL TOPICS

Determination of Confounding . . . ; . 367
R. Davidson
On the Numerical Range of an Operator . . . . 374

B. Bollobds
Sample Path Properties of Processes with Stationary

Independent Increments . . . . . . 387
S. J. Taylor
Separability and Measurability for Stochastic Processes:

A Survey . . . . . . . . . 415

D. G. Kendall



Contents

6.1

6.2

6 CONCLUSION

Letter to F. Papangelou, Easter Day, 1970.

R. Davidson
Rollo Davidson: 1944-1970
E. F. Harding and D. G. Kendall

Author Index .

Subject Index .

xiii

447

449

453
457



