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Research Papers

MORIHIRO NOTOHARA. The structured coalescent process with weak migration
A.N.STARTSEYV. Asymptotic analysis of the general stochastic epidemic with variable infectious
periods

P. VELLAISAMY AND ABRAHAM P. PUNNEN. On the nature of the binomial distribution
NELLY LITVAK AND IVO ADAN. The travel time in carousel systems under the nearest item
heuristic

V. PAULSEN. Bounds for the American perpetual put on a stock index

A.IRLE, O. KUBILLUS AND V. PAULSEN. An asymptotic expansion for the optimal stopping
boundary in problems with non-linear costs of observation

ULRICH HORST. The stochastic equation Y;+; = A,Y; + B, with non-stationary coefficients
MARK D. ROTHMANN AND HAMMOU EL BARMI. Stochastic processes involving random
deletion

ALEKSANDRAS BALTRUNAS. Some asymptotic results for transient random walks with
applications to insurance risk

PIERRE BREMAUD AND LAURENT MASSOULIE. Hawkes branching point processes
without ancestors

ALI A. SADEGHI. Convergence in distribution of the multi-dimensional Kohonen algorithm
KLAUS POTZELBERGER AND LIQUN WANG. Boundary crossing probability for Brownian
motion

K. V. MITOV AND N. M. YANEV. Regenerative processes in the infinite mean cycle case
KENNETH S. BERENHAUT AND ROBERT LUND. Geometric renewal convergence rates
from hazard rates

SOPHIE BLOCH-MERCIER. Monotone Markov processes with respect to the reversed hazard
rate ordering: an application to reliability

J. R. ARTALEJO AND M. J. LOPEZ-HERRERO. Analysis of the busy period for the M/M/c
queue: an algorithmic approach

MARTIN O’HELY AND AIDAN SUDBURY. The annihilating process

Short Communications
VYACHESLAV M. ABRAMOV. Inequalities for the GI /M /1/n loss system

MANUEL FRANCO, JOSE M. RUIZ AND M. CARMEN RUIZ. On closure of the IFR(2)
and NBU(2) classes

XIAOHU LI AND SUBHASH C. KOCHAR. Some new results involving the NBU(2) class of
life distributions

CHARLES T. C. MO, SAMUEL S. WU, ROBERT CHEN AND MARK C. K. YANG. Optimal
sequential allocation with imperfect feedback information

DAVID PERRY AND WOLFGANG STADJE. The busy cycle of the reflected superposition
of Brownian motion and a compound Poisson process

GEOFFREY PRITCHARD AND DAVID J. SCOTT. Empirical convergence rates for continuous-
time Markov chains

YU-HUI ZHANG. Strong ergodicity for single-birth processes

Letters to the Editor

KYUNG C. CHAE AND YONIL PARK. The queue length distribution for the M/G/1 queue
under the D-policy

JEWGENI H. DSHALALOW. A note on D-policy bulk queueing systems
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ARKENDRA DE, MICHAEL FERGUSON, SUZANNE SINDI AND RICHARD
DURRETT. The equilibrium distribution for a generalized Sankoff-Ferretti model accurately
predicts chromosome size distributions in a wide variety of species _

MENGXIANG TANG AND MICHAEL S. WATERMAN. Local matching of random
restriction maps

I. KIPOURIDIS AND G. TSAKLIDIS. The size order of the state vector of discrete-time
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MARKE. LEWIS. Average optimal policies in a controlled queueing system with dual admission
control :

BERND HEIDERGOTT. A weak derivative approach to optimization of threshold parameters
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HENRY W. BLOCK AND TUHAO CHEN. Multivariate product-type lower bounds
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XIN GUO. An explicit solution to an optimal stopping problem with regime switching
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JIHWAN CHA. Burn-in procedures for a generalized model

JOHN L. SPOUGE. Finite-size corrections to Poisson approximations of rare events in renewal
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RAFAL KULIK AND RYSZARD SZEKLI. Sufficient conditions for long-range count
dependence of stationary point processes on the real line

ERIC BACH. Random bisection and evolutionary walks

Short Communication
PHILIP J. BOLAND. Signatures of indirect majority systems

Obituary: JACOB WILLEM COHEN
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Research Papers

C. DOUGLAS HOWARD. Differentiability and monotonicity of expected passage time in
Euclidean first-passage percolation

DAYUE CHEN. On the infinite cluster of Bernoulli bond percolation in Scherk’s graph
TIMOTHY 1. MATIS AND RICHARD M. FELDMAN. Transient analysis of state-dependent
queueing networks via cumulant functions

LIRONG CUI AND M. XIE. Availability analysis of periodically inspected systems with
random walk model

F. G. BADIA, M. D. BERRADE AND CLEMENTE A. CAMPOS. Optimization of inspection
intervals based on cost

JEAN-LOUIS BON AND EUGEN PALTANEA. Convergence of the number of failed
components in a Markov system with nonidentical components

OTSO OVASKAINEN. The quasistationary distribution of the stochastic logistic model
JAMES C. FU. Distribution of the scan statistic for a sequence of bistate trials

CLAUDIO MACCI. Continuous-time Markov additive processes: composition of large
deviations principles and comparison between exponential rates of convergence

TYRONE E. DUNCAN, YI YAN AND PENG YAN. Exact asymptotics for a queue with
fractional Brownian input and applications in ATM networks

MITSUSHI TAMAKI. Optimal stopping on trajectories and the ballot problem

BORIS P. BELINSKIY AND PETER CAITHAMER. Energy of a string driven by a two-
parameter Gaussian noise white in time

CHRISTOPHE ANDRIEU, LAIRD A. BREYER AND ARNAUD DOUCET. Convergence
of simulated annealing using Foster-Lyapunov criteria

FRANK BALL AND VALERI T. STEFANOV. Further approaches to computing fundamental
characteristics of birth—death processes

KYLE SIEGRIST AND JOHN STEELE. Sequential games

T. KOMOROWSKI AND G. KRUPA. Random walk in a random environment with correlated
sites

LIUDAS GIRAITIS, PIOTR KOKOSZKA AND REMIGIUS LEIPUS. Testing for long
memory in the presence of a general trend

Short Communications

D. R. GREY. A note on convergence of probability measures

XINYU HE. A probabilistic method for Navier-Stokes vortices

HYUNG GEUN KIM AND DOUGU NAM. Optimal estimation of diffusion processes hidden
by general obstacles

AIDAN SUDBURY. Rigorous lower bounds for the critical infection rate in the diffusive contact
process

Letters to the Editor

VYACHESLAV M. ABRAMOV. On losses in MX/GI/1/n queues

WON S. YANG AND KYUNG C. CHAE. A note on the GI/M/1 queue with Poisson negative
arrivals
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P. BREMAUD, G. NAPPO AND G. L. TORRISI. Rate of convergence to equilibrium
of marked Hawkes processes

CLAUDIA CECI AND ANNA GERARDI. Conditional law of a branching process
observing a subpopulation

PETER EICHELSBACHER AND AYALVADI GANESH. Bayesian inference for
Markov chains

JAMES C. FU AND Y. M. CHANG. On probability generating functions for waiting
time distributions of compound patterns in a sequence of multistate trials

XIN GUO. A stochastic control problem for a firm with internal competition and debt
B. KLAR. A note on the L-class of life distributions

E. JAVIER LOPEZ AND GERARDO SANZ. Markovian couplings staying in arbitrary
subsets of the state space

NARN-RUEIH SHIEH AND S. JAMES TAYLOR. Multifractal spectra of branching
measure on a Galton—Watson tree

MASATO SHINODA. Existance of phase transition of percolation on Sierpinski carpet
lattices

G. L. TORRISI. A class of interacting marked point processes: Rate of convergence to
equilibrium

B. VAN HOUDT AND C. BLONDIA. The delay distribution of a type K customer in
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Stochastic Geometry and Statistical Applications

MARTIN J. B. APPEL, CHRISTOPHER A NAJIM AND RALPH P. RUSSO. Limit
laws for the diameter of a random point set

WILFRED GILLE. The set covariance of a dead leaves model

DANIEL HUG, GUNTER LAST AND WOLFGANG WEIL. Generalized contact
distributions of inhomogeneous Boolean models

A. HAYEN AND M. P. QUINE. Areas of components of a Voronoi polygon in a
homogeneous Poisson process in the plane

RAHUL ROY AND HIDEKI TANEMURA. Critical intensities of Boolean models
with different underlying convex shapes

General Applied Probability

A.D.BARBOUR, S.Y. NOVAK AND A. XIA. Compound Poisson approximation for
the distribution of extremes

FELIX BELZUNCE, EVA-MARIA ORTEGA AND JOSE M. RUIZ. On ageing
properties of first passage times of increasing Markov processes

VINCENT DUMAS, FABRICE GUILLEMIN AND PHILIPPE ROBERT. A Marko-
vian analysis of additive-increase multiplicative-decrease (AMID) algorithms

PAUL DUPUIS AND HUI WANG. Optimal stopping with random intervention times

TAKIS KONSTANTOPOULOS AND GREGORY S. RICHARDSON. Conditional
limit theorems for spectrally positive Lévy processes

ANANDA P. N. WEERASINGHE. Stationary stochastic control for Itd processes
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ADVANCES
IN APPLIED
PROBABILITY

Advances in Applied Probability (AAP) is the companion publication to the
Journal of Applied Probability (JAP); the main function of AAP is to define
areas of recent progress and potential development in applied probability.
AAP is a medium of publication for:

o longer research papers, which may include expository materials;
expository papers on branches of mathematics of interest to probabilists;

papers outlining areas in which probability models can be usefully
developed;

papers presented at conferences which do not publish their proceedings;
letters to the Editor on any appropriate topic.

[ )

AAP also includes a section devoted to stochastic geometry and statistical
applications.

Volume 33, Number 4 of AAP includes the following papers:

Stochastic Geometry and Statistical Applications
A. D. BARBOUR AND A. XIA. The number of two-dimensional maxima

S.N. CHIU AND M. P. QUINE. Central limit theorem for germination—growth
models in R? with non-Poisson locations

KEITH J. WORSLEY. Testing for signals with unknown location and scale in
a x2 random field, with an application to fMRI
General Applied Probability

CRAIG L. ZIRBEL. Lagrangian observations of homogeneous random
environments

JULIEN BARRAL. Generalized vector multiplicative cascades

M. MENSHIKOV, V. SIDORAVICIUS AND M. VACHKOVSKAIA. A note on
two-dimensional truncated long-range percolation

Subscription rates (per volume) for AAP are the same as for JAP (see the
inside back cover). A discount of 10% is allowed to subscribers who order
both journals at the same time directly from the Applied Probability office.
All orders, enquiries, submissions and correspondence should be sent to:

Applied Probability, School of Mathematics and Statistics
University of Sheffield, Sheffield S3 7RH, UK

For more information, visit our website: www.appliedprobabillty.orgJ

/E Applied Probability Trust
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The

Mathematical
Scientist

Edited by J. M. Gani

Providing an unusually non-specialist forum for papers with a mathematical emphasis, The
Mathematical Scientist has an appreciative readership amongst mathematicians, computer
scientists, statisticians and scientists in all areas where mathematical techniques are used.

After a quarter century of publishing, The Mathematical Scientist is an invaluable source
of information on mathematical theory, methods and modeling applied to phenomena in the
engineering, earth, physical, biomedical and socioeconomic sciences.

Recent and forthcoming papers include:
e Mathematics and the human genome project Warren Ewens
o A four-letter code for prime numbers Mels Sluyser
e Chebyshev’s influence on the development of mathematics S. N. Bernstein

e Modeling the 1984—-1993 American League Baseball results as dependent categorical
data H. Bayo Lawal

e Statistical modelling and prediction associated with the HIV/AIDS epidemic
P. J. Solomon and S. R. Wilson

The Mathematical Scientist ISSN 0312 3685 Published in June and December

Subscription rates (post free) for individuals and institutions for Volume 26 (2001): £11.00,
US$18.15, Aus$28.60. To subscribe, please contact S. C. Boyles (Tel: +44 (0)114 222 3922;
Fax: +44 (0)114 272 9782; Email: s.c.boyles@sheffield.ac.uk) or send an order payable to The
Mathematical Scientist to:

Applied Probability
School of Mathematics and Statistics
University of Sheffield

Sheffield S3 7RH, UK

For more information, visit our website: www.appliedprobability.org

https://doi.org/10.1017/5002190020001929X Published online by Cambridge University Press


mailto:s.c.boyles@sheffield.ac.uk
http://www.appliedprobability.org
https://doi.org/10.1017/S002190020001929X

A NEW PUBLICATION FROM THE APPLIED PROBABILITY TRUST

RROBABILITY, STATISTICS, AND) SEISMOLOGY

A Festschrift for David Vere-Jones

We are pleased to announce the publication of Probability, Statistics and Seismology, a Fest-
schrift in honour of David Vere-Jones, Professor of Mathematics at Victoria University of
Wellington for over 30 years, sometime Chairman of the Education Committee of the Interna-
tional Statistical Institute and prominent in international conferences on the teaching of statistics.
He has especially championed co-operative developments in seismology between New Zealand,
Japan, China and Italy. Consisting of 26 refereed papers by authors of international repute, the
collection reflects the lifelong work of David Vere-Jones on problems in statistical seismology
and his mathematical pursuits relating to Markov chains and point processes. The book includes
a complete list of publications of David Vere-Jones to date.

The contributors to the volume are:

Mark Bebbington, David R. Brillinger, Chang Chiann, Ali S. Dabye, D. J. Daley, Robert B. Davies,
Richard A. Davis, Yonglu Deng, Joseph Gani, David S. Harte, Julian Herbert, Mitsunori Iino, M. Imoto,
Rafael A. Irizarry, Albrecht Irle, Valerie Isham, Y. Y. Kagan, Yuri A. Kutoyants, Jie Liu, Li Ma, Thomas
Mikosch, Pedro A. Morettin, O. V. Nagaev, Yosihiko Ogata, Tohru Ozaki, K. R. Parthasarathy, Brian
Phillips, P. K. Pollett, James Renwick, G. O. Roberts, K. G. Russell, John Sansom, F. Schoenberg,
Eugene Seneta, Yaolin Shi, Jiging Tan, Peter Thomson, R. L. Tweedie, David Vere-Jones, Peter Whittle,
Guomin Zhang, Xiaogu Zheng and Jiancang Zhuang.

A full table of contents is available at http://www.appliedprobability.org

Probability, Statistics and Seismology (Journal of Applied Probability Special Volume 38A),
edited by Daryl J. Daley, assisted by Peter J. Thomson and Yosihiko Ogata. Hardback,
xvi+296pp., illustrated (ISBN 0-902016-06-7).

Price (including surface mail postage): £22.00/US$36.00/$A57.00

Cheques payable to ‘Applied Probability’ are acceptable in British, US or Australian currency.
Mastercard or Visa are welcome (the amount will be deducted in pounds sterling); please provide
your name and address (exactly as recorded by your credit card company), card number and
expiry date. Customers registered for VAT, please state your VAT number when ordering.

Orders together with payment should be sent to:
Applied Probability
School of Mathematics and Statistics

University of Sheffield
Sheffield S3 7RH, UK

For further information contact Sue Boyles: Tel: +44 114 222 3922
Fax: +44 114 272 9782 Email: s.c.boyles@sheffield.ac.uk
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