ADVANCES
IN APPLIED
PROBABILITY

INCLUDING A SECTION ON

STOCHASTIC GEOMETRY- AND
STATISTICAL APPLICATIONS

VOLUME 38 NUMBER 4 DECEMBER 2006

CO-EDITORS-IN-CHIEF C.C. HEYDE
S. ASMUSSEN
LB

FOUNDING EDITOR (1964-1989) J. GANI

Published online by Cambridge University Press


https://doi.org/10.1017/S000186780000152X

ADVANCES IN APPLIED PROBABILITY

This is a companion publication to the Journal of Applied Probability published by
the Applied Probability Trust. It contains reviews and expository papers in applied
probability, as well as mathematical and scientific papers of interest to probabilists,
letters to the editor and a section devoted to stochastic geometry and statistical
applications (SGSA). An annual volume of up to 1200 pages is published in four issues
appearing in March, June, September and December.

EDITORIAL BOARD
Co-Editors-in-Chief C. C. HEYDE (Columbia University and Australian National
University)
S. ASMUSSEN (Aarhus Universitet)

Coordinating Editors N. H. BINGHAM (Universitity of Sheffield)
I. MOLCHANOV SGSA (Universitit Bern)

Editors R. J. ADLER (Technion, Haifa)

T. AVEN (University of Stavanger)

F. BACCELLI SGSA (ENS, Paris)

A.J. BADDELEY SGSA (University of Western Australia)

P. BREMAUD (ENS, Paris, and EPFL, Lausanne)

C. CANNINGS (University of Sheffield)

R. COWAN SGSA (University of Sydney)

D. J. DALEY (Australian National University)

P. J. DONNELLY (University of Oxford)

P. EMBRECHTS (ETH, Ziirich)

P. W. GLYNN (Stanford University)

O. HAGGSTROM (Chalmers University of Technology)

P. JAGERS (Chalmers University of Technology and Goteborgs
Universitet)

S. JANSON (Uppsala Universitet)

W. S. KENDALL SGSA (University of Warwick)

G. KERSTING (Johann Wolfgang Goethe-Universitiit,
Frankfurt am Main)

J. F. C. KINGMAN (Isaac Newton Institute, Cambridge)

C. KLUPPELBERG (Technische Universitit Miinchen)

A. E. KYPRIANOU (University of Bath)

G. LAST SGSA (Universitit Karlsruhe)

T. MIKOSCH (Kgbenhavns Universitet)

M. D. PENROSE SGSA (University of Bath)

S. I. RESNICK (Cornell University)

L. C. G. ROGERS (University of Cambridge)

M. SCARSINI (Universita di Torino)

M. SCHWEIZER (ETH, Ziirich)

A. L. STOLYAR (Lucent Technologies)

D. STOYAN SGSA (Bergakademie Freiberg)

J. L. TEUGELS (Katholieke Universiteit Leuven)

R. VAN DER HOFSTAD (Technische Universiteit Eindhoven)

E. B. VEDEL JENSEN SGSA (Aarhus Universitet)

D. VERE-JONES (Victoria University of Wellington)

R. A. VITALE SGSA (University of Connecticut)

R. R. WEBER (University of Cambridge)

W. WHITT (Columbia University)

EDITORIAL OFFICE
Executive Editor L. J. NASH (University of Sheffield)
Production Editor D. J. WINTERS (University of Sheffield)

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

https://doi.org/10.1017/5000186780000152X Published online by Cambridge University Press


https://doi.org/10.1017/S000186780000152X

CONTENTS

Volume 38 Number 1

Stochastic Geometry and Statistical Applications

1

31

47

59

76

Z.D. BAI, SUNGCHUL LEE AND MATHEW D. PENROSE. Rooted edges
of a minimal directed spanning tree on random points

CHARLES BORDENAVE, YANN GOUSSEAU AND FRANCOIS ROUEFF.
The dead leaves model: a general tessellation modeling occlusion

PIERRE CALKA AND TOMASZ SCHREIBER. Large deviation probabilities
for the number of vertices of random polytopes in the ball

ILKKA NORROS AND HANNU REITTU. On a conditionally Poissonian
graph process

URSA PANTLE, VOLKER SCHMIDT AND EVGUENI SPODAREV. Central
limit theorems for functionals of stationary germ—grain models

General Applied Probability

95

116

134

149

171

199

221

244

263

K. D. GLAZEBROOK, C. KIRKBRIDE AND D. RUIZ-HERNANDEZ.
Spinning plates and squad systems: policies for bi-directional restless bandits

EINAR ANDREAS RODLAND. Exact distribution of word counts in shuffled
sequences

HENRIK HULT AND FILIP LINDSKOG. On regular variation for infinitely
divisible random vectors and additive processes

CECILE MERCADIER. Numerical bounds for the distributions of the maxima
of some one- and two-parameter Gaussian processes

AGLAIA VASILEIOU AND P.-C. G. VASSILIOU. An inhomogeneous
semi-Markov model for the term structure of credit risk spreads

X. FAN-ORZECHOWSKI AND E. A. FEINBERG. Optimality of randomized
trunk reservation for a problem with a single constraint

ONNO BOXMA, DAVID PERRY, WOLFGANG STADJE AND
SHELEMYAHU ZACKS. A Markovian growth-collapse model

MAXIM FINKELSTEIN AND VERONICA ESAULOVA. Asymptotic
behavior of a general class of mixture failure rates

NELSON ANTUNES, CHRISTINE FRICKER, FABRICE GUILLEMIN AND
PHILIPPE ROBERT. Perturbation analysis of a variable M/M/1 queue: a
probabilistic approach

Letter to the Editor

284

DAVID STIRZAKER. Three-handed gambler’s ruin

https://doi.org/10.1017/5S000186780000152X Published online by Cambridge University Press


https://doi.org/10.1017/S000186780000152X

Volume 38 Number 2

Stochastic Geometry and Statistical Applications

287

299

320
336

MARIA DEIJFEN AND RONALD MEESTER. Generating stationary random
graphs on Z with prescribed independent, identically distributed degrees

STEPHAN HUCKEMANN AND HERBERT ZIEZOLD. Principal component
analysis for Riemannian manifolds, with an application to triangular shape
spaces

VICTOR M. PANARETOS. The diffusion of Radon shape

MATHEW D. PENROSE AND ANDREW R. WADE. On the total length of
the random minimal directed spanning tree

General Applied Probability

373

405
430

451

465
487
505

522

545

559

579

BERNARDO D’AURIA AND SIDNEY I. RESNICK. Data network models of
burstiness

ROBERT C. GRIFFITHS. Coalescent lineage distributions

GEORG LINDGREN. Slepian models for the stochastic shape of individual
Lagrange sea waves

T. J. KOZUBOWSKI, M. M. MEERSCHAERT AND K. PODGORSKI.
Fractional Laplace motion

DIDIER PIAU. Harmonic moments of inhomogeneous branching processes

C. BORDENAVE. Stability of spatial queueing systems

ANTONIS DIMAKIS AND JEAN WALRAND. Sufficient conditions for
stability of longest-queue-first scheduling: second-order properties using fluid
limits

ALLAN J. MOTYER AND PETER G. TAYLOR. Decay rates for
quasi-birth-and-death processes with countably many phases and tridiagonal
block generators

SOREN ASMUSSEN AND DIRK P. KROESE. Improved algorithms for rare
event simulation with heavy tails

P. DOUKHAN, A. LATOUR AND D. ORAICHI. A simple integer-valued
bilinear time series model

Corrections

https://doi.org/10.1017/5S000186780000152X Published online by Cambridge University Press


https://doi.org/10.1017/S000186780000152X

Volume 38 Number 3

Stochastic Geometry and Statistical Applications

581

602

RICHARD COWAN. A more comprehensive complementary theorem for the
analysis of Poisson point processes

GUNTER LAST. Stationary partitions and Palm probabilities

General Applied Probability

621

643

673

693
729

750

768
792

804

827

HYUN-SOO AHN AND RHONDA RIGHTER. Dynamic load balancing with
flexible workers

K. D. GLAZEBROOK, D. RUIZ-HERNANDEZ AND C. KIRKBRIDE. Some
indexable families of restless bandit problems

JUN SEKINE. A note on long-term optimal portfolios under drawdown
constraints

A.D. BARBOUR AND AIHUA XIA. Normal approximation for random sums
CHRISTIAN BENDER AND JOHN SCHOENMAKERS. An iterative method
for multiple stopping: convergence and stability

M. MOHLE. On the number of segregating sites for populations with large
family sizes

A. B. DIEKER. Applications of factorization embeddings for Lévy processes
ZBIGNIEW PALMOWSKI AND TOMASZ ROLSKI. On the exact
asymptotics of the busy period in GI/G/1 queues

KEI KOBAYASHI, HIDEKI KAWASAKI AND AKIMICHI TAKEMURA.
Parallel matching for ranking all teams in a tournament

RAPHAEL HAUSER, SERVET MARTINEZ AND HEINRICH
MATZINGER. Large deviations-based upper bounds on the expected relative
length of longest common subsequences

https://doi.org/10.1017/5S000186780000152X Published online by Cambridge University Press


https://doi.org/10.1017/S000186780000152X

Volume 38 Number 4

Stochastic Geometry and Statistical Applications

853 HERMINE BIERME AND ANNE ESTRADE. Poisson random balls:
self-similarity and X-ray images

873 PETER MCCULLAGH AND JESPER M@LLER. The permanental process

889 M. N. M. VAN LIESHOUT. Maximum likelihood estimation for random
sequential adsorption

General Applied Probability

899 DANIEL BARRY AND CAROLINE LYNCH. The minimax bookie: the
two-horse case

916 ALBRECHT IRLE AND JORN SASS. Optimal portfolio policies under fixed
and proportional transaction costs

943 PETER NEAL. Stochastic and deterministic analysis of SIS household
epidemics

969 MICHAEL SCHRODER. On ladder height densities and Laguerre series in the
study of stochastic functionals. I. Basic methods and results

995 MICHAEL SCHRODER. On ladder height densities and Laguerre series in the
study of stochastic functionals. II. Exponential functionals of Brownian motion
and Asian option values

1028 E. OMEY, F. MALLOR AND J. SANTOS. Multivariate subexponential
distributions and random sums of random vectors

1047 K. A. BOROVKOV AND V. A. VATUTIN. On the asymptotic behaviour of
random recursive trees in random environments

1071 ANDREW G. HART, SERVET MARTINEZ AND LEONARDO VIDELA. A
simple maximization model inspired by algorithms for the organization of
genetic candidates in bacterial DNA

1098 RONALD MEESTER AND PIETER TRAPMAN. Estimation in branching
processes with restricted observations

1116 BARA KIM AND KHOSROW SOHRABY. Tail behavior of the queue size
and waiting time in a queue with discrete autoregressive arrivals

1132 TEUNIS J. OTT. Rate of convergence for the ‘square root formula’ in the
Internet transmission control protocol

1155 SUHASINI SUBBA RAO. On some nonstationary, nonlinear random
processes and their stationary approximations

1173 Index (General Applied Probability)

1175 Index (Stochastic Geometry and Statistical Applications)

https://doi.org/10.1017/5S000186780000152X Published online by Cambridge University Press


https://doi.org/10.1017/S000186780000152X

