
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developed, (4) papers in applied probability presented at conferences which do not publish their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.3 of Advancescontains the following papers:

Stochastic Geometry and Statistical Applications
S. N. CHIU. Mean-value formulae for the neighbourhood of the typical cell of a random tessellation
DAVID MANNION. The volume of a tetrahedron whose vertices are chosen at random in the
interior of a parent tetrahedron
VLADIMIR P. NOSKO. The horizon of the random cone field under a trend
MAURO PICCIONI AND SERGIO SCARLATTI. An iterative Monte Carlo scheme for generating
Lie group-valued random variables

General Applied Probability
FRANK BALL AND PHILIP O'NEILL. Strong convergence of stochastic epidemics
STEVEN M. BUTLER. The final state ofan epidemic in a large heterogeneous population with a large
initial number of infectives
STEVEN M. BUTLER. The early and final states for an epidemic in a large heterogeneous population
with a small initial number of infectives
HAKAN ANDERSSON AND BOUALEM DJEHICHE. A functional limit theorem for the total cost
of a multitype standard epidemic
J. C. D'SOUZA. The rates of growth of the Galton-Watson process in varying environments
PETER DONNELLY, PETER LLOYD AND AIDAN SUDBURY. Approach to stationarity of the
Bernoulli-Laplace diffusion model
IOANNIS I. GERONTIDIS. Semi-Markov replacement chains
DIMITRIS N. POLITIS. Markov chains in many dimensions
PEKKA TUOMINEN AND RICHARD L. TWEEDIE. Subgeometric rates of convergence of f­
ergodic Markov chains
ZHAO-GUO CHEN AND OLIVER D. ANDERSON. The representation and decomposition of
integrated stationary time series

Subscription rates (per volume) for the Advances in 1994 are the same as for the Journal (see inside
back cover). A discount of 100/0 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
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JOURNAL OF
TIME SERIES ANALYSIS

Edited by M B Priestley

Journal of Time Series
Analysis is sponsored by the
Bernoulli Society for
Mathematical Statistics and
Probability. Papers published
in the journal cover all aspects
of time series analysis dealing
with theory and methodology,
and with applications to
diverse fields, such as physics,
engineering, control theory,
economics and biology.

Recent articles Include:
Asymptotics for theLow-Frequency
Ordinates of the Periodogramof a
Long-Memory TimeSeries
CliffordM Hurvich and Kaizo 1Beltrao
Bias in an Estimatorof the Fractional
Difference Parameter
ChristosAgiakloglou, Paul Newbold and
Mark Wohar
On-Line Frequency Estimation
E J Hannanand D Huang
Powerof the NeuralNetworkLinearity
Test
Timo Teriisvirta, Chien-Fu Lin and Clive
W LGranger

ORDERFORM JOURNAL OF TIME SERIES ANALYSIS
Subscription Rates, Volume 15, 1994 ISSN 0143-9782
Individuals £44.00 UK/Europe, $82.00 N America·, £55.00 Rest of World
Institutions £193.00 UK/Europe, $316.00 N America·, £212.00 Rest of World

Published six times per year. ·Canadian customers please add 7% GST

o Pleaseentermy subscription/send me a samplecopy

D I enclose a cheque/money orderpayableto Basil Blackwell

D Pleasechargemy American ExpressIDiners ClublMastercardNisa accountnumber

_______________ ExpiryDate _

Signature Oate _

Name

Address

__________ Postcode _

E-MailAddress: in/samples Ocix.compullnk.co.uk (Please Include thenameof theJoumal)

Paymentmustaccompany orders
Please returnthis form to:Journals Marketing, Blackwell Publishers, 108 Cowley Road,
Oxford, OX4 1JF, England. Or to:JournalsMarketing, JTSA, Blackwell Publishers, 238 Main
Street, Cambridge, MA02142, USA.

Blackwell Publishers Oxford, UK and Cambridge, USA
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New publication for 1994

Studies in Applied Probability

We are pleased to announce the publication of Studies in Applied Prob­
ability, a Festschrift in honour of Lajos Takacs, one of the most versatile
and original contributors to the theory of stochastic processes. Thirty­
nine internationally known authors have contributed 26 papers reflecting
Lajos Takacs' wide-ranging influence on applied probability in its widest
sense. The book is divided into six parts containing papers on epidemic
processes, probabilistic methods, queueing theory, random walks, stat­
istical 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 83 7RH, UK.
Telephone: +742 82 42 69 lpi
Fax: +742 72 97 82 :A1T
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