
https://doi.org/10.1017/S0001867800012003 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800012003


https://doi.org/10.1017/S0001867800012003 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800012003


CECIL KING TRAVEL SCHOLARSHIP 2003

The Cecil King Memorial Foundation in 2001 established a Cecil King Travel Scholarship
in Mathematics to the value of £5000, to be awarded annually to a young mathematician
of outstanding promise, to support a period of study or research abroad for a typical
period of three months, to enhance his or her studies and further his or her career
development. The Scholarship will normally be awarded to a UK or Irish National under
the age of 25 years, either registered for or having recently completed a doctoral degree
at a UK University.

The award will be competitive and based on a written proposal describing the intended
programme of study or research abroad and the benefits to be gained from such a visit,
a short presentation and an interview.

The award will be made by the Council of the London Mathematical Society on the
nomination of the Cecil King Prize Committee, whose members will be nominated by
the Society's Education Committee.

The initial application should include:

1. A completed application form.

2. A short proposal (4 pages maximum) indicating the proposed programme of
study abroad, the benefit of such an opportunity in advancing the candidate's
studies, and an indication of the Institute that the candidate wishes to visit.

3. A letter of support from the Head of their Department, or from their Research
Supervisor.

The initial applications will then be considered by the Cecil King Prize Committee,
which will select up to six candidates for interview. Selected candidates will be asked
to approach the intended research institution or research leader to be visited, to confirm
that a visit would indeed be welcomed if an award were made. They will then be invited to
make a brief presentation to the Cecil King Prize Committee on their proposed research
and the benefits to be gained from the visit abroad.

Final ratification of the award will require formal confirmation from the institution/person
to be visited, indicating their willingness to welcome the visit and to provide whatever
supervision and research facilities might be needed. Any supervision or other fees will
be paid from the Prize.

At the end of the visit, the student will be expected to write a short report to the Cecil
King Memorial Foundation, indicating the activities and benefits gained from the visit.

Application forms may be obtained from the Executive Secretary, The London Math­
ematical Society, De Morgan House, 57-58 Russell Square, London WC1B 4HS
(email: Ims@lms.ac.uk) or from the Society's website (http://www.lms.ac.uk/activities/
prizes_com/). The closing date for applications is Friday 7 February 2003. It is hoped
that the Scholarship will be awarded before the end of March 2003.
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Volume 34 Number 1

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

11 WILFRIED GILLE. The set covariance of a dead leaves model

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

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

General Applied Probability

58 KAVITA RAMANAN, ANIRVAN SENGUPTA, ILZE ZIEDINS AND
PARTHA MITRA. Markov random field models of multicasting in tree
networks

85 VINCENT DUMAS, FABRICE GUILLEMIN AND PHILIPPE ROBERT. A
Markovian analysis of additive-increase multiplicative-decrease algorithms

112 HENRIK FAGERHOLM AND GORAN HOGNAs. Stability classification of
a Ricker model with two random parameters

128 ANANDA P. N. WEERASINGHE. Stationary stochastic control for Ito
processes

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

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

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

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

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

241 FELIX BELZUNCE, EVA-MARIA ORTEGA AND JOSE M. RUIZ. On
ageing properties of first-passage times of increasing Markov processes
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Volume 34 Number 2

Stochastic Geometry and Statistical Applications

261 GABRIELE BIANCHI. Determining convex polygons from their covariograms
267 ANDERS BRIX AND WILFRID S. KENDALL. Simulation of cluster point

processes without edge effects
281 A. HAYEN AND M. P. QUINE. Areas of components of a Voronoi polygon in

a homogeneous Poisson process in the plane
292 M. V. MENSHIKOV, K. A. RYBNIKOV AND S. E. VOLKOV. The loss of

tension in an infinite membrane with holes distributed according to a Poisson
law

General Applied Probability

313 NICOLE BAuERLE. Optimal control of queueing networks: an approach via
fluid models

329 BIN LIU AND ATTAHIRU SULE ALFA. A fluid model with data message
discarding

349 MICHAEL V. BOUTSIKAS AND EUTICHIA VAGGELATOU. On the
distance between convex-ordered random variables, with applications

375 NADINE GUILLOTIN-PLANTARD. Large deviations for a Markov chain in a
random landscape

394 EDWARD OMEY AND JEF L. TEUGELS. Weighted renewal functions: a
hierarchical approach

416 ULRICH HORST. Asymptotics of locally-interacting Markov chains with
global signals

441 LUC DEVROYE AND RALPH NEININGER. Density approximation and
exact simulation of random variables that are solutions of fixed-point equations
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Volume 34 Number 3

Stochastic Geometry and Statistical Applications

469 XIMO GUAL-ARNAU AND LUIS M. CRUZ-ORIVE. Variance prediction for
pseudosystematic sampling on the sphere

484 ASGER HOBOLTH AND EVA B. VEDEL JENSEN. A note on design-based
versus model-based variance estimation in stereology

491 H. ISHII AND T. MIKAMI. A two-dimensional random crystalline algorithm
for Gauss curvature flow

505 MARKUS KIDERLEN. Determination of the mean normal measure from
isotropic means of flat sections

520 TOMASZ SCHREIBER. Variance asymptotics and central limit theorems for
volumes of unions of random closed sets

General Applied Probability

540 ECKHARD PLATEN. Arbitrage in continuous complete markets
559 HAIYAN HUANG. Error bounds on multivariate normal approximations for

word count statistics
587 HENRIK HULT AND FILIP LINDSKOG. Multivariate extremes, aggregation

and dependence in elliptical distributions
609 N. PAPADATOSAND V. PAPATHANASIOU. Poisson approximation for a

sum of dependent indicators: an alternative approach

626 A. GOMEZ-CORRAL. On a tandem G-network with blocking
662 G. YIN AND HANQIN ZHANG. Countable-state-space Markov chains with

two time scales and applications to queueing systems
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Volume 34 Number 4

Stochastic Geometry and Statistical Applications

689 ETIENNE BERTIN, JEAN-MICHEL BILLIOT AND REMY DROUILHET.
Continuum percolation in the Gabriel graph

702 PIERRE CALKA. The distributions of the smallest disks containing the
Poisson-Voronoi typical cell and the Crofton cell in the plane

718 MARIANNE MANSSON AND MATS RUDEMO. Random patterns of
nonoverlapping convex grains

739 MATHEW D. PENROSE. Focusing of the scan statistic and geometric clique
number

General Applied Probability

754 K. D. GLAZEBROOK, J. NINO-MORA AND P. S. ANSELL. Index policies
for a class of discounted restless bandits

775 ANDREW L. RUKHIN. Distribution of the number of words with a prescribed
frequency and tests of randomness

798 ALEKSANDER M. IKSANOV AND ZBIGNIEW J. JUREK. On fixed points
of Poisson shot noise transforms

826 SUBHASH C. KOCHAR, XIAOHU LI AND MOSHE SHAKED. The total
time on test transform and the excess wealth stochastic orders of distributions

846 LAURENT GAUTHIER. Excursions height- and length-related stopping times,
and application to finance

869 AXEL LEHMANN. Smoothness of first passage time distributions and a new
integral equation for the first passage time density of continuous Markov
processes

888 PETTERI MANNERSALO, ILKKA NORROS AND RUDOLF H. RIEDL
Multifractal products of stochastic processes: construction and some basic
properties

904 T. MYLLARI. Limit distributions for the number of leaves in a random forest

923 Index (General Applied Probability)

925 Index (Stochastic Geometry and Statistical Applications)
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FORTHCOMING PAPERS
JOURNAL OF APPLIED PROBABILITY

A. A. BOROVKOV, O. J. BOXMA AND Z. PALMOWSKI. On the integral of the workload
process of the single server queue
F. THOMAS BRUSS AND GUY LOUCHARD. Optimal stopping on patterns in strings
generated by independent random variables
JIHWAN CHA. A further extension of generalized bum-in model
ANYUE CHEN AND KAI LIU. Birth-death processes with an instantaneous reflective
barrier
G. FORT, E. MOULINES, G. O. ROBERTS AND J. S. ROSENTHAL. On the geometric
ergodicity of hybrid samplers
FABRICE GUILLEMIN, RAVI MAZUMDAR, ALAIN DUPUIS AND JACQUELINE
BOYER. Analysis of the fluid weighted fair queueing system
VYTAUTAS KAZAKEVICIUS AND REMIGIJUS LEIPUS. A new theorem on existence of
invariant distributions with applications to ARCH processes
BERNHARD KLAR AND ALFRED MULLER. Characterizations of classes of lifetime
distributions generalizing the NBUE class
SOPHIE MERCIER AND MICHEL ROUSSIGNOL. Asymptotic failure rate of a Markov
deteriorating system with preventive maintenance
EROL A. PEKOZ, RHONDA RIGHTER AND CATHY H. XIA. Characterising losses
during busy periods in finite buffer systems
BERO ROOS AND DIETMAR PFEIFER. On the distance between the distributions of
random sums
SUNDER SETHURAMAN. A clustering law for some discrete order statistics
EILON SOLAN AND NICOLAS VIEILLE. Perturbed Markov chains
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FORTHCOMING PAPERS
ADVANCES IN APPLIED PROBABILITY

Stochastic Geometry and Statistical Applications
RICHARD COWAN, MALCOLM QUINE AND SERGEI ZUYEV. Decomposition of
gamma-distributed domains constructed from Poisson point processes
UTE HAHN, EVA B. VEDEL JENSEN, MARIE-COLETTE VAN LIESHOUT AND LINDA
STOUGAARD NIELSEN. Inhomogeneous spatial point processes by location-dependent
scaling
JULIEN MICHEL AND KATY PAROUX. Local convergence of the Boolean shell model
towards the thick Poisson hyperplane process in the Euclidian space
WERNER NAGEL AND VIOLA WEISS. Limits of sequences of stationary planar
tessellations
ROLF SCHNEIDER. Nonstationary Poisson hyperplanes and their induced tessellations

General Applied Probability
F. THOMAS BRUSS, GUY LOUCHARD AND JOHN W. TURNER. On the N -tower
problem and related problems
V. CEKANAVICIUS AND Y. H. WANG. Compound Poisson approximations for sums of
discrete nonlattice variables
B. M. HAMBLY AND O. D. JONES. Thick and thin points for random recursive fractals
DAMING LIN AND VILIAM MAKIS. Recursive filters for a partially observable system
subject to random failure
HIROYUKI MATSUMOTO AND MARC YORe On Dufresne's relation between the
probability laws of exponential functionals of Brownian motions with different drifts
MICHAEL SCHRODER. On the integral of geometric Brownian motion
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