JOURNAL

OF APPLIED
PROBABILITY

VOLUME 36 NUMBER 3 SEPTEMBER 1999

EDITOR-IN-CHIEF C. C. HEYDE
FOUNDING EDITOR (1964-1989) J. GANI

https://doi.org/10.1017/5002190020001771X Published online by Cambridge University Press


https://doi.org/10.1017/S002190020001771X

JOURNAL OF APPLIED PROBABILITY

This is an international journal published by the Applied Probability Trust in
association with the London Mathematical Society; it contains research papers and
notes on applications of probability theory to the biological, physical, social and
technological sciences. An annual volume of approximately 1100 pages is published
in four issues appearing in March, June, September and December.

EDITORIAL BOARD

Editor-in-Chief C. C. HEYDE (Columbia University and Australian
National University)
Coordinating Editors N. H. BINGHAM (University of London)
M. E. NEUTS (University of Arizona)
EDITORS R. J. ADLER (Technion, Haifa)

A. J. BADDELEY (University of Western Australia)

A. D. BARBOUR (University of Zurich)

P. BREMAUD (Ecole Polytechnique, Palaiseau)

C. CANNINGS (University of Sheffield)

E. CINLAR (Princeton University)

P. J. DONNELLY (University of Oxford)

P. EMBRECHTS (ETH, Zurich)

A. HORDIJK (University of Leiden)

S. JANSON (Uppsala University)

I. KARATZAS (Columbia University)

D. G. KENDALL (University of Cambridge)

G. KERSTING (University of Frankfurt)

J. E. C. KINGMAN (University of Bristol)

C. M. NEWMAN (Courant Institute, New York)

K. R. PARTHASARATHY (Indian Statistical Institute,
New Delhi)

S. I. RESNICK (Cornell University)

R."L. SMITH (University of North Carolina)

J. L. TEUGELS (Catholic University, Louvain)

D. VERE-JONES (University of Wellington)

W. WHITT (AT&T Laboratories, Florham Park, NJ)

P. WHITTLE (University of Cambridge)

EDITORIAL OFFICE
Executive Editor LINDA J. NASH (University of Sheffield)
Technical Editor MARIA L. KELLY (University of Sheffield)

All correspondence relating to the submission of papers should be sent to:
Executive Editor, Applied Probability, School of Mathematics and Statistics, The
University, Sheffield S3 7RH, UK. Subscription rates and notes for contributors are
to be found on the inside back cover.

https://doi.org/10.1017/5002190020001771X Published online by Cambridge University Press


https://doi.org/10.1017/S002190020001771X

FORTHCOMING PAPERS

ADLER, ROBERT J. and IYER, SRIKANTH K. An exponential change of
measure for the Feller diffusion and some implications for superprocesses

ASYMONT, I. M., FAYOLLE, G. and MENSHIKOV, M. V. Random walks
in a quarter plane with zero drifts: transience and recurrence

AVEN, TERJE and JENSEN, UWE A general minimal repair model
BALAJI, S. and RAMASUBRAMANIAN, S. Passage time moments for multi-
dimensional diffusions

BEAN, N. G., TAYLOR, P. G. and KELLY, F. P. Can Braess’s paradox occur
in loss networks?

BIAGINI, F. and PRATELLI, M. Local risk minimization and numéraire

BORGES, CARLOS F. and PETERS, CRAIG S. Computing approximate
stationary distributions for discrete Markov processesywith banded infinitesimal gen-
erators

BROWNE, SID Stochastic differential portfolio games

CAI, JUN and GARRIDO, JOSE A unified approach to the study of tail prob-
abilities of compound distributions

CAI, JUN and KALASHNIKOV, VLADIMIR NWU property of a class of

random sums

CHANG, WEI-BIN and GUBNER, JOHN A. Poisson limits and nonparametric

estimation for pairwise interaction point processes

CHEN, TUHAO and SENETA, E. A refinement of multivariate Bonferroni-type
inequalities

COTTRELL, M. and TUROVA, T. S. Use of an hourglass model in neuronal
coding

DIEULLE, LAURENCE Reliability of a system with Poisson inspection rules
EMBRECHTS, PAUL and WALK, HARRO Recursive estimation of distribu-
tional fix-points

ERHARDSSON, TORKEL Compound Poisson approximation for the Johnson-
Mehl model

FIERRO, RAUL, MARTINEZ, SERVET and SAN MARTIN, JAIME
Limiting conditional and conditional invariant distributions for the Poisson process
with negative drift

FRANGCOIS, OLIVIER Geometric inequalities for the eigenvalues of concentrated
Markov chains

FRICKER, CHRISTINE, ROBERT, PHILIPPE and TIBI, DANIELLE On
the rates of convergence of Erlang’s model

GNEDIN, ALEXANDER V. Sequential selection of an increasing subsequence
from a sample of random size

GOUET, RAUL, F. JAVIER, LOPEZ and SANZ, GERARDO Estimation

of critical values in interacting particle systems

https://doi.org/10.1017/5002190020001771X Published online by Cambridge University Press


https://doi.org/10.1017/S002190020001771X

GOUET, RAUL and SAN MARTIN, JAIME Partial orders and minimization
of records in a sequence of independent random variables

GRAHAM, CARL Chaoticity on path space for a queueing network with selection
of the shortest queue amongst several

GYORFI, LASZLO, RACZ, ANDRAS, DUFFY, KEN, and LEWIS,
JOHN T. Distribution-free confidence intervals for measurement of effective band-
width

HAGGSTROM, OLLE and JONASSON, JOHAN Phase transition in the
random triangle model

HAYAKAWA, YU A new characterisation property of mixed Poisson processes via
Berman’s theorem

HERKENRATH, ULRICH Generalized adaptive exponential smoothing of obser-
vations from a Markov model

HEYDE, C. C. A risky asset model with strong dependence through fractal activity
time

HO, HWAI-CHUNG and McCORMICK, WILLIAM P. Asymptotic distribu-
tion of sum and maximum for Gaussian processes

HONG, WEN-MING and LI, ZENG-HU A central limit theorem for super-
Brownian motion with super-brownian immigration

HUGGINS, R. M. and BASAWA, 1. V. Extensions of the bifurcating auto-
regressive model for cell lineage studies

JAGERS, PETER and SAGITOV, SERIK The growth of general population-
size-dependent branching processes year by year

KOOLE, GER, SPARAGGIS, PANAYOTIS D. and TOWSLEY, DON
Minimizing response times and queue lengths in systems of parallel queues
KOREZLIOGLU, H. and VAN DIJK, N. M. Sensitivity analysis for Markov
reward structures until entrance times

KUHNE, ROBERT and RUSCHENDORF, LUDGER Optimal stopping with

discount and observation costs <

LEWIS, MARK E. and FﬁTERMAN,‘ MARTIN L. A note on bias optimality
in controlled queueing systems

LUO, SHUNLONG Probabilistic aspects of SU(2)-harmonic oscillator
MARCHESELLI, MARZIA A generalized delta method with applications to
intrinsic diversity profiles

NOTOHARA, MORIHIRO A perturbation method for the structured coalescent
with strong migration

NOVIKOV, ALEX, FRISHLING, VOLF and KORDZAKHIA, NINO
Approximations of boundary crossing probabilities for a Brownian motion

PEKéz, EROL A. A note on reliability bounds via conditional inequalities
PERCUS, J. K., PERCUS, O. E., BRUNO, W. J., and TORNEY, D. C.
Asymptotics of pooling design performance

PERRIN, OLIVIER and MEIRING, WENDY Identifiability for non-stationary

spatial structure

https://doi.org/10.1017/5002190020001771X Published online by Cambridge University Press


https://doi.org/10.1017/S002190020001771X

PERRY, DAVID and STADJE, WOLFGANG Heavy traffic analysis of a queuing
system with bounded capacity for two types of customers

PIAU, DIDIER Quasi-renewal estimates

RIGHTER, RHONDA A note on losses in M/GI/1/n queues

ROBERTS, G. O. A note on acceptance rate criteria for CLT's for Hastings—Metropolis
algorithms

RUKHIN, ANDREW L. Approximate entropy for testing randomness
SAGITOV, SERIK The general coalescent with asynchronous mergers of ancestral
lines

SIMONOT, F. Moments based approximation for the stationary distribution of a
random walk in Z* with an application to the M/GI/1/n queueing system
STEFANOV, VALERI T. On the occurrence of composite events and clusters of
points

TELCS, ANDRAS and WORMALD, NICHOLAS C. Branching and tree
indexed random walks on fractals

TUFFIN, BRUNO Bounded normal approximation in situlations of highly reliable
Markovian systems

TURNER, STEPHEN R. E. A join the shorter queue model in heavy traffic
TWEEDIE, R. L. Truncation approximations of invariant measures for Markov
chains

WILMOT, GORDON E. A Laplace tranform representation in a class of renewal
queueing and risk processes

YUN, SEOKHOON The distributions of cluster functionals of extreme events in a
dth-order Markov chain

ZHAO, YIQIANG Q., LI, WEI and ALFA, ATTAHIRU SULE Duality results
for block-structured transition matrices

https://doi.org/10.1017/5002190020001771X Published online by Cambridge University Press


https://doi.org/10.1017/S002190020001771X

