
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developed, (4) papers in applied probability presented at conferences which do not publish their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.

Advancesnow 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 of Applied 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.4 of Advancescontains the following papers:

Stochastic Geometry and Statistical Applications
JEFFREY D. HELTERBRAND, NOEL CRESSIE AND JENNIFER L. DAVIDSON. A statistical
approach to identifying closed object boundaries in images
IRENE HUETER. The convex hull of a random sample
K.-H. KUFER. On the approximation of a ball by random polytopes
K. V. MARDIA AND A. N. WALDER. Some size and shape distribution for paired landmark data
V. WEISS AND W. NAGEL. Second-order stereology for planar fibre processes

General Applied Probability
FRANK BALL, ROBIN K. MILNE AND GEOFFREY F. YEO. Continuous-time Markov chains in a
random environment, with applications to ion channel modelling
D. J. HARTFIEL AND E. SENETA. On the theory of Markov set-chains
BHASKAR SENGUPTA AND RAYMOND W. YEUNG. Matrix product-form solutions for
Markov chains with a tree structure
BERNARD VAN CUTSEM AND BERNARD YCART. Renewal-type behavior of absorption times
in Markov chains
ECKHARD PLATEN AND ROLANDO REBOLLEDO. Pricing via anticipative stochastic calculus
XINHONG DING. A limit theorem for certain disordered random systems
PETER W. GLYNN. Poisson's equation for the recurrent MIGII queue
HAROLD J. KUSHNER. Approximations of large trunk line systems under heavy traffic
EITAN ALTMAN AND HANOCH LEVY. Queueing in space

Subscription rates (per volume) for the Advances in 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 Advancesat 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 Applied Probability, and sent to:

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

https://doi.org/10.1017/S0021900200099708 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200099708


for th 1994 olum of th Journal ar as follows:

.00' £ I 05.00 for librari nd in tit tio .
74.00' £35.0 for ind ividuals b longing to a r cognis d sci ntific oci t .

mat" al 0 i t should appl oftb

chool of Math matics and tatistic Thd Probabilit

can pro ide back i su pri on application. h
PPLIED PROB BILIT . Pa m nt is accepted in

ord rs tc. hould b mad out to
u "t ra lia n curr ncy.

o 0 RIB TOR
Pap rs publish d in the Journal ar of two kind :
1 re earch paper not e c ding 20 print d pag

(2 har t ommuni ation of a f printed pages in th nature of not or brief ac ounts of work in
progr s.

Re ie paper long r re earch paper and letter to the editor are published in dances in pplied
Probability a companion journal. ( ote: Le ter relating specificall to pap r which have appeared
in th Journalof pplied Probability will continue to appear in th Journal.)

Th ditor rna publi haec pt d papers in either journal according to the pace a ailable in ord r
to m t th 15-month d adline in publication ref rr d to below.

on ult The uthor's Guide to lh ppli d Probabilit Journal wh n
ion. opy ofthi guid may b obtain d free of harg from th Applied

ubmi ion of pap r
Pap rs ubmitt d to the ppli d Probability journals are consid red on the under tanding that th

ha e not b en publi h d pr iousl and are not under consideration by another publicati n. Papers
ill not be reprint d without th written permission of the Tru 1. It is the policy not to accept for

publi tion papers which cannot app ar in print within 15 months of the date of receipt of the final
er ion. Fifty reprint of each paper will be provid d fr e: additional reprints are available at cost.
Papers should britten in English or French' pap rs in other language may be accep ed by the

editors but will appear (subj t to the author's agre merit) in English or French translation. Please
uppl ' hre doubl - paced hard opi at least on of which should be printed on one side of the

pap r onl . Til pap r hould includ : (I) a short ab tract of approximat ly 4-10 lines gi iog a non
math rna ical d scription of the subj ct matter and r suits' (2) list ofk ywords detailing the contents
for th purpo e of omput ri ed information retri al: (3) prima and condary classification
a ording to th 1991 Math matic ubject lassification to b found in til 1990 nnual nd of

athemati at Re i
uthor ar ad i

pr paring paper for
Probabilit Offi .

For ffi in processing authors are r qu sted to s nd all submis ions to the pplied
Probabilit in heffield rath r than to individual editors. The address or all ubmi sions is:

chool of athematic and tati tic
K.

https://doi.org/10.1017/S0021900200099708 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200099708


Volume 31 Number 4

Research Papers
869 ANYUE EN AND ERIC RENSHAW. The general correlated random walk
885 L. C. G . ROGERS AND Z. SH I. Computing he invariant law of a fluid model
897 P. K. POLLETT. On the identification of continuous-time Markov chains with a given invariant

mea ure
91 1 SERVET MARTINEZ AND JAIME SAN MA~TIN. uasi-stationary distributions for a Brow

nian m tion with drift and associated limit laws
92 1 R. A. ATKINSON AND PETER C1JFFORD. The escape probability for integrated Brownian

motion with non-zero drift
930 HOLG ER DErTE. On a generalization of the Ehrenfest urn model
940 CHR IS A. . KLA SSEN. D ixie cups: sampling with replaceme from a finite population
949 MA R KU S ROTERS. On the vali ity of Wald' equation
958 SIDNEY I. RESNICK AND RI HIN ROY. Super-extremal processes and the argmax process
979 J EAN B. LASSER E. Detecting optimal and non-optimal actions in average-cost Markov decision

processes
99 1 DEBASIS SENGUPTA AND JAYAN T V. DESHPA klE., Some esults on the relative ageing of

t 0 life d istributions
1004 HARS lND ER SI GH D NEERAJ MISRA. On redundancy allocations in systems
10 15 GIO ANN [ PA~MIGIANI. Inspection times for stand-by units
1026 J IE M l. Maximization of a survival prob bility and its application
1034 KENJI HANDA, PRASANSA KALU OT EGE AND YLJKIO OGURA. A probabilistic inter

preta ion of the degr of fuzziness
1049 E. BUFFET AND N. G. DUF IELD. Exponential upper bounds via martingales for multiplexers

with arko -ian arrivals
1061 B NJAMIN 1- U"Z HAK. Servers in tandem with k- stage blocking and co x rrfun icat ions-type

flow
1070 YINGHUI TANG. The departure process of the MIGII queueing model with server vacation and

exhaustive service discipline
1083 UAN LI AND YIXIN ZHU. A new approach to the GIGII queue with generalized setup time

and exhaustive service

Short Com nunicatiotis
1098 MITCHELL KOTLER. Drift vectors are not sufficient to determine recurrence of a Markov chain

on Z~

1103 ROB J. H¥NDMA.N. Approximations and boundary conditions for continuous-time threshold .
autoregre sive processes

1110 YI-HAU CHEN. Classes of life distributions and renewal count ing process
1116 KARL SIGMAN, HERMANN THORISSON AND RONALD W. WOLFF. A note on the

existence of regeneration times
1123 YUAN LIN ZHANG. A bivariate optimal replacement policy for a repairable system
11"",8 CHENG-SHANG CHANG. On the input-output map ofa GIGII queue

Letters to the Editor
113 JACKY GUIBERT. Overflow probability upper bound in fluid gueues with general on-off sources
1140 OFFER KELLA AND MICHAIL SVERCHKOV. n concavity of the mean function and

stochastic ordering for reflected processes with stationary increments

1143 Index

ublished by the Applied Probability Trust in association with the
© 994

ondon Mathematical Society
ISSN 0021-9002

https://doi.org/10.1017/S0021900200099708 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200099708



