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7th International Symposium on
Applied Stochastic Models and Data Analysis

12-15 June 1995, Dublin, Ireland

Sponsor: ASMDA International Society
Contact: Sally McClean, Mathematics Department, University of Ulster,

Coleraine, Northern Ireland BT52 ISA
Telephone: + 44 265 44141 Fax: + 44 265 40916
E-mail: bdcgI3@.ucvax.ulster.ac.uk

ROLLO DAVIDSON TRUST

The Trustees of the Rollo Davidson Trust give notice that they have awarded Rollo
Davidson Prizes for 1994 to Thomas S. Mountford (University of California at
Los Angeles) for his work on interacting particle systems, and to Laurent Saloff­
Coste (Universite Paul Sabatier, Toulouse) for his work on rates ofconvergence for
Markov chains and random walks on finite groups.
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Advances in Applied Probability
The Editorial Board would like to encourage the submission to the Advances of review papers

summarising and coordinating recent results in any of the fields of applied probability.
In addition to these review papers, Advances is also designed to be a medium of publication for

(1) longer research papers in applied probability, which may include expository material, (2) expository
papers on branches of mathematics of interest to probabilists, (3) papers outlining areas in the
biological, physical, social and technological sciences in which probability models can be usefully
developed, (4) papers in applied probability presented at conferences which do not publish their
proceedings, and finally, (5) letters to the editor on any appropriate topic in applied probability.

Advances now includes a section devoted to stochastic geometry and statistical applications (see the
announcement and call for papers in the March 1993 issue).

In short, the main function of Advances is to define areas of recent progress and potential
development in applied probability. As with the Journal ofApplied Probability, Advances under­
takes to publish papers accepted by the Editors within 15 months of their submission; letters to the
editor will normally be published more rapidly.

Volume 26 No.2 of Advances contains the following papers:

Stochastic Geometry and Statistical Applications
M. N. M. VAN LIESHOUT. Stochastic annealing for nearest-neighbour point processes with
application to object recognition
ILYA MOLCHANOV AND DIETRICH STOYAN. Asymptotic properties of estimators for para­
meters of the Boolean model
JOHN GATES. Shape distributions for planar triangles by dual construction
K. V. MARDIA AND I. L. DRYDEN. Shape averages and their bias

General Applied Probability
W. G. S. HINES. ESS modelling of diploid populations I: anatomy of one-locus allelic frequency
simplices
W. G. S. HINES. ESS modelling of diploid populations II: stability analysis of possible equilibria
G. KALLIANPUR AND J. XIONG. Stochastic models of environmental pollution
PAUL EMBRECHTS AND HANSPETER. SCHMIDLI. Ruin estimation for a general insurance risk
model
C. TERESA LAM AND R. H. YEH. Comparison of sequential and continuous inspection strategies
for deteriorating systems
W. HENDERSON, B. S. NORTHCOTE AND P. G. TAYLOR. State-dependent signalling in
queueing networks
J. A. MORRISON. Loss probabilities in a simple circuit-switched network
MARK P. VAN OYEN AND DEMOSTHENIS TENEKETZIS. Optimal scheduling of forest
networks with switching penalties
WOJCIECH SZPANKOWSKI. Stability conditions for some distributed systems: buffered random
access systems
GUNTER RITTER. On the mean sojourn time of jobs in queues with general service disciplines
SERGEI GRISHECHKIN. GI/G/l processor sharing queue in heavy traffic
P. KONSTANTOPOULOS AND M. ZAZANIS. Sensitivity analysis for stationary and ergodic
queues: additional results

Subscription rates (per volume) for the Advancesin 1994 are the same as for the Journal (see inside
back cover). A discount of 10% is allowed to subscribers who order current issues of both the Journal
and Advances at the same time direct from the Applied Probability Office.A detailed price list for both
current and back issues is available on request.

Cheques made out on US, UK and Australian banks will be acceptable: they should be made
payable to AppliedProbability, and sent to:

Executive Editor, Applied Probability,
School of Mathematics and Statistics,
The University, Sheffield S3 7RH, UK
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MATHEMATICAL
FINANCE

AN INTERNATIONALJOURNAL OF MATHEMATICS, STATISTICS &
FINANCIAL ECONOMICS
Edited by StanleyR. Pliska

University 01Illinois at Chicago

Mathematical aspects of finance theory have, in the past, been scattered throughout
publications in finance, economics, mathematics and statistics. Mathematical
Finance remedies this by acting as a primary forum for finance researchers, finance
practitioners and mathematical scientists. The journal provides clear and concise
articles which present the latest theoretical studies in readable and accessible prose.

Also featuring book and software reviews, Mathematical Finance offers new
research on the financial applications of statistical and econometric methods;
numerical analysis and computational methods; and modern developments in
Stochastic Processes, Game Theory, and Optimization Theory.

THE JOURNAL ALSO FEATURES THE MERRILL LYNCH BEST PAPER AWARD...

As an indication of the journal's committment to outstanding research, and with the
generous financial support of Merrill Lynch, the Editors ofMathematical
Finance and Blackwell Publishers are offering prizes for the three best papers
published in each volume of the journal.

First Prize: $1,500 Second Prize: $1,000 Third.Prize: $500
Papers are nominated forthe award bythe journal's Editorial Board and the winners are chosen byitsAdvisory Board.

ISSN 0960-1627, Published Quarterly
Subscription information for MatheRUltiCill Fin/lnce Volume 4, 1994

Individual: $66.50 (N.America) ••••••$76.00 (RestofWOI'Id)

Institutional: $I44.50 (N.America) •••• $165.00 (RestofWOl'ld)
*/ndiuiduoJfQ~ alJQilflble to teaem",aClldemics only;plOOfofaffiliationtrquiJrd.

Journals Dept
Blackwell Publishers
238 Main Street
Cambridge, MA 02142
orCall Toll-Free (800) 835-1'"
Internet: blkwell@worldstdcom

Publishers
Ii] BLACI<WELL
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New publication for 1994

Studies in Applied Probability

We are pleased to announce the forthcoming publication of Studies in
Applied Probability, a Festschrift in honour of Lajos Takacs, one of the
most versatile and original contributors to the theory of stochastic pro­
cesses. Thirty-nine internationally known authors have contributed 26
papers reflecting Lajos Takacs' wide-ranging influence on applied prob­
ability in its widest sense. The book is divided into six parts containing
papers on epidemic processes, probabilistic methods, queueing theory,
random walks, statistical studies and stochastic processes.

This book will be of interest to research workers specializing in statistical
studies, operations research, computer engineering, telecommunications
and epidemiology.

The contributors to this volume are:
Alejandro D. de Acosta, Matyas Arata, U. Narayan Bhat, Simeon M.
Berman, N.H. Bingham, W. Bohm, Yuan S. Chow, J.W. Cohen, Endre
Csaki, D. J. Daley, Persi Diaconis, Jewgeni H. Dshalalow, Janos Galambos,
J. Gani, Joseph Glaz, Peter W. Glynn, C.C. Heyde, J. Keilson, Min-Young
Lee, Gerard Letac, Norihiko Miyawaki, S.G. Mohanty, Richard E. Nance,
Joseph Naus, M.F. Neuts, N.U. Prabhu, Andras Prekopa, Ron Pyke,
Malgorzata Roos, L.D. Servi, Mehrdad Shahshahani, Masaaki Sibuya,
Donatas Surgailis, Ushio Sumita, Ryszard Syski, L.C. Tang, Sylvan
Wallenstein, Ward Whitt and Wojbor A. Woyczynski.

This book also includes an appreciation of Lajos Takacs and a complete
list of his publications to date.

Studies in Applied Probability (Journal of Applied Probability Special
Volume 31A). Edited by J. GALAMBOS AND J. GANI ISBN 0-902016-04-0
240 X 170 mm hardback. c. 400pp. illustrated. Available June 1994.
Price: £25.00/US$ 37.50/$A55.25.

Please send orders, accompanied by payment to ApPLIED PROBABILITY,

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

Telephone: +742 82 42 69 lrU.)
Fax: +742 72 97 82 ~
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