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Abstract: We study the relationship between the distribution of tigremum func-
tional Mx = supg<,. (X (t) — ft) for a processX with stationary, but not neces-
sarily independent increments, and the limiting distitutof an appropriately nor-
malized stationary waiting time for G/G/I queues in heawffic. As a by-product we
obtain explicit expressions for the distribution &fy in several special cases of Lévy
processes.
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