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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;
e expository papers on branches of mathematics of interest to probabilists;

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

e papers presented at conferences which do not publish their proceedings;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

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

The contents of AAP Volume 34, Number 1 includes:

Stochastic Geometry and Statistical Applications
WILFRIED GILLE. The set covariance of a dead leaves model

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

General Applied Probability

ALWIN STEGEMAN. Extremal behavior of heavy-tailed ON-periods in a
superposition of ON/OFF processes

VINCENT DUMAS, FABRICE GUILLEMIN AND PHILIPPE ROBERT. A
Markovian analysis of additive-increase multiplicative-decrease algorithms
KAVITA RAMANAN, ANIRVAN SENGUPTA, ILZE ZIEDINS AND PARTHA
MITRA. Markov random field models of multicasting in tree networks

P. BREMAUD AND L. MASSOULIE. Power spectra of general shot noises
and Hawkes point processes with a random excitation

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.appliedprobability.org/
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The

Mathematical
Scientist

Edited by J. 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 tech-
nigues are used.

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

Recent and forthcoming papers include:

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

o Euler's formula and random geometric graphs Jacob Benfield and
Anant P. Godbole

e Chebyshev’s influence on the development of mathematics S. N. Bernstein
(Translated by O. Sheynin)

o 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 27 (2002):
£11.00, $US18.15, $A28.60. To subscribe, telephone +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

Visit our website for more information: www.appliedprobability.org
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A NEW APT PUBLICATION \

PROBABILITY, STATISTICS AND SEISMOLOBY

A Festschrift for David Vere-Jones

We are pleased to announce the publication of Probability, Statistics
and Seismology, a Festschrift 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
International Statistical Institute and prominent in international con-
ferences 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. As well as a
piece by Vere-Jones himself, who writes on the marriage of statis-
tics and seismology, the contributions cover statistical education,
probability theory, Markov chains, time series analysis, estimation
problems, models and statistics in seismology and other stochastic
models. The book also includes a complete list of publications of
David Vere-Jones to date. 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/$US36.00/$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. EU
customers registered for VAT, please state your VAT number when ordering.
Orders together with payment should be sent to:

Applied Probability Trust

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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http://projecteuclid-org/

Applied Probability journals now available online

The Applied Probability Trust is pleased to announce that Journal of Applied
Probability and Advances in Applied Probability are now available online,
in partnership with Project Euclid (http://projecteuclid.org/).

The new online version of JAP and AAP includes

e an electronic version of each new issue (in PDF format) some weeks
before the printed version becomes available;

e an archive of past volumes which will eventually include all issues
since 1998;

o full bibliographic details of each article, along with its abstract;

e a search facility, allowing users to search by author name, article title,

subject or keyword, or through the full text of the abstract or the article
itself.

Access

The search facility and the abstract of each article are available free to all
users; full access to the archive, including the full text of each article, is
currently available at no extra charge to subscribers to the print editions.

Individual subscribers should register with Project Euclid by creating a user
profile, entering their JAP/AAP subscription number where a ‘subscriber
code’ is requested. Institutional subscribers should contact the Applied
Probability office with details of their institution’s IP range.

Non-subscribers can gain access to articles on a pay per view basis.

For further information, please contact Sue Boyles (Tel: +44 114 222 3922;
Fax: +44 114 272 9782; Email: s.c.boyles @ sheffield.ac.uk), or write to

Applied Probability

School of Mathematics and Statistics
University of Sheffield

Sheffield S3 7RH, UK

For details of the other publications of the
Applied Probability Trust, visit our website:

http://www.appliedprobability.org/
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SUBSCRIPTION RATES
Subscription rates (post free) for volume 39 (2002) of the Journal of Applied Probability are as follows:

US$238.50; $A376.35; £145.50 for libraries and institutions;
US$79.50; $A125.45; £48.50 for individuals belonging to a recognised scientific society.

Members of the London Mathematical Society should apply direct to the Secretary of the Society
for copies of the Journal.

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

We can provide back issue prices on application. Cheques, money orders, etc. should be made out
to APPLIED PROBABILITY. Payment is accepted in US, UK or Australian currency or by VISA or
Mastercard (phone: +44 114 222 3922; fax: +44 114 272 9782).

NOTES FOR CONTRIBUTORS

Papers published in the Journal are of two kinds:

(1) research papers not exceeding 20 printed pages;

(2) short communications of a few printed pages in the nature of notes or brief accounts of work in
progress.

Review papers, longer research papers and letters to the editor are published in Advances in Applied
Probability, a companion journal. (Note: Letters relating specifically to papers which have appeared in
the Journal of Applied Probability will continue to appear in the Journal.)

The editors may publish accepted papers in either journal, according to the space available, in order
to meet the 15-month deadline in publication referred to below.

Submission of papers

Papers submitted to the Applied Probability journals are considered on the understanding that they
have not been published previously and are not under consideration by another publication. Papers
will not be reprinted without the written permission of the Trust. It is the policy not to accept for
publication papers which cannot appear in print within 15 months of the date of receipt of the final
version. Fifty reprints of each paper will be provided free; additional reprints are available at cost.

Papers should be written in English or French; papers in other languages may be accepted by the
editors, but will appear (subject to the author’s agreement) in English or French translation. Please
supply three double-spaced hard copies, at least one of which should be printed on one side of the
paper only. The paper should include: (1) a short abstract of approximately 4-10 lines giving a non-
mathematical description of the subject matter and results; (2) list of keywords detailing the contents
for the purpose of computerised information retrieval; (3) primary and secondary classifications
according to the 2000 Mathematics Subject Classification.

Authors are advised to consult The Author’s Guide to the Applied Probability Journals when
preparing papers for submission. A copy of this guide may be obtained free of charge from the Applied
Probability Office. An updated version of the guide, with LATEX style files, can be obtained in electronic
form on http://www.appliedprobability.org or on PC-compatible disk from the Applied Probability
Office. For instructions on how papers may be submitted electronically, please consult the notes for
contributors at the above URL.

For efficiency in processing, authors are requested to send all submissions to the Applied Probability
Office in Sheffield, rather than to individual editors. The address for all submissions is:

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

COPYRIGHT

The copyright of all published papers is vested in the Trust. When a paper is accepted for publication,
the Trust asks the author(s) to assign copyright to the Trust by signing a form in which the terms of
copyright are listed. Failure to do this promptly may delay or prevent publication.

Authorisation to photocopy items for internal or personal use, or the internal or personal use of
specific clients, is granted by the Applied Probability Trust for libraries and other users registered with
the Copyright Clearance Center (CCC) Transactional Reporting Service, provided that the base fee of
$00.70 per copy, plus .20 per page is paid directly to CCC, 222 Rosewood Drive, Danvers, MA 01923,
USA. 0021-9002/02 $00.70+ .20.
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Volume 39 Number 1
Research Papers
MASATO SHINODA. Existence of phase transition of percolation on Sierpinski carpet lattices
B. KLAR. A note on the #-class of life distributions
MARK E. LEWIS, HAYRIYE AYHAN AND ROBERT D. FOLEY. Bias optimal admission
control policies for a multiclass nonstationary queueing system
PAUL FEARNHEAD. The common ancestor at a nonneutral locus
XIN GUO. Some risk management problems for firms with internal competition and debt
JAMES C. FU AND Y. M. CHANG. On probability generating functions for waiting time dis-
tributions of compound patterns in a sequence of multistate trials
EUGENE SENETA AND JOHN TUHAO CHEN. On explicit and Fréchet-optimal lower
bounds
PETER EICHELSBACHER AND AYALVADI GANESH. Bayesian inference for Markov
chains
NARN-RUEIH SHIEH AND S. JAMES TAYLOR. Multifractal spectra of branching measure
on a Galton—Watson tree
CLAUDIA CECI AND ANNA GERARDI. Conditional law of a branching process observing
a subpopulation
P. BREMAUD, G. NAPPO AND G. L. TORRISI. Rate of convergence to equilibrium of marked
Hawkes processes
G. L. TORRISLI. A class of interacting marked point processes: rate of convergence to equilibrium
FRED RICHMAN AND KATARZYNA WINKOWSKA-NOWAK. Computing limiting sta-
tionary distributions of small noisy networks
F. BALL, R. K. MILNE AND G. F. YEO. Multivariate semi-Markov analysis of burst properties
of multiconductance single ion channels
F. JAVIER LOPEZ AND GERARDO SANZ. Markovian couplings staying in arbitrary subsets
of the state space
B. VAN HOUDT AND C. BLONDIA. The delay distribution of a type k customer in a first-
come-first-served MMAP[K/PH[K]/1 queue

Short Communications

TAIZHONG HU AND HUILIANG XIE. Proofs of the closure property of NBUC and NBU(2)
under convolution

J. PREATER. On the severity of M/M /oo congested episodes

Correction
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