
https://doi.org/10.1017/S0001867800012817 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800012817


https://doi.org/10.1017/S0001867800012817 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800012817


CONTENTS

Volume 35 Number 1

Stochastic Geometry and Statistical Applications

1 Joseph Mecke: an appreciation

4 PAUL G. BLACKWELL AND JESPER M0LLER. Bayesian analysis of
deformed tessellation models

27 ANNOESJKA CABO AND ADRIAN BADDELEY. Estimation of mean
particle volume using the set covariance function

47 S. N. CHIU AND I. S. MOLCHANOV. A new graph related to the directions
of nearest neighbours in a point process

56 RICHARD COWAN, MALCOLM QUINE AND SERGEI ZUYEV.
Decomposition of gamma-distributed domains constructed from Poisson point
processes

70 DANIEL HUG, GUNTER LAST AND WOLFGANG WElL. Distance
measurements on processes of flats

96 W. S. KENDALL AND R. G. WILSON. Ising models and multiresolution
quad-trees

123 WERNER NAGEL AND VIOLA WEISS. Limits of sequences of stationary
planar tessellations

139 ROLF SCHNEIDER. Nonstationary Poisson hyperplanes and their induced
tessellations

General Applied Probability

159 MICHAEL SCHRODER. On the integral of geometric Brownian motion
184 HIROYUKI MATSUMOTO AND MARC YORe On Dufresne's relation

between the probability laws of exponential functionals of Brownian motions
with different drifts

207 DAMING LIN AND VILIAM MAKIS. Recursive filters for a partially
observable system subject to random failure

228 V. CEKANAVICIUS ANDY. H. WANG. Compound Poisson approximations
for sums of discrete nonlattice variables

251 B. M. HAMBLY AND O. D. JONES. Thick and thin points for random
recursive fractals

278 F. THOMAS BRUSS, GUY LOUCHARD AND JOHN W. TURNER. On the
N -tower problem and related problems

https://doi.org/10.1017/S0001867800012817 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800012817


Volume 35 Number 2

Stochastic Geometry and Statistical Applications

295 STEPHAN BOHM AND VOLKER SCHMIDT. Palm representation and
approximation of the covariance of random closed sets

303 MARIA DEIJFEN. Asymptotic shape in a continuum growth model
319 UTE HAHN, EVA B. VEDEL JENSEN, MARIE-COLETTE VAN LIESHOUT

AND LINDA STOUGAARD NIELSEN. Inhomogeneous spatial point
processes by location-dependent scaling

337 ROLAND MAIER AND VOLKER SCHMIDT. Stationary iterated tessellations
354 JULIEN MICHEL AND KATY PAROUX. Local convergence of the Boolean

shell model towards the thick Poisson hyperplane process in the Euclidean space
362 Correction

General Applied Probability

363 F. M. DEKKING AND L. E. MEESTER. An almost sure result for path lengths
in binary search trees

377 AMKE CALIEBE. Symmetric fixed points of a smoothing transformation

395 A. GEFFERTH, D. VEITCH, I. MARICZA, S. MOLNAR AND I. RUZSA.
The nature of discrete second-order self-similarity

417 R. A. DONEY AND P. S. GRIFFIN. Overshoots over curved boundaries
449 G. YIN, Q. ZHANG AND G. BADOWSKI. Discrete-time singularly perturbed

Markov chains: aggregation, occupation measures, and switching diffusion limit
477 THIERRY HUILLET. Energy cascades as branching processes with emphasis

on Neveu's approach to Derrida's random energy model
504 S. G. KOU AND HUI WANG. First passage times of a jump diffusion process

532 HAKON K. GJESSING, ODD O. AALEN AND NILS LID HJORT. Frailty
models based on Levy processes

https://doi.org/10.1017/S0001867800012817 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800012817


Volume 35 Number 3

Stochastic Geometry and Statistical Applications

551 PIERRE CALKA. Precise formulae for the distributions of the principal
geometric characteristics of the typical cells of a two-dimensional
Poisson-Voronoi tessellation and a Poisson line process

563 THIERRY HUILLET. Random covering of the circle: the size of the connected
components

583 MARKUS KIDERLEN AND EVA B. VEDEL JENSEN. Estimation of the
directional measure of planar random sets by digitization

603 KARSTEN KOCH, JOACHIM OHSER AND KATJA SCHLADITZ. Spectral
theory for random closed sets and estimating the covariance via frequency space

614 JESPER M0LLER. Shot noise Cox processes

General Applied Probability

641 S. C. KOU AND S. G. KOU. Modeling growth stocks via birth-death processes
665 HILDE M. WILKINSON-HERBOTS. Coalescence times and FST values in

subdivided populations with symmetric structure
691 FRANCESCA ARRIGONI. Deterministic approximation of a stochastic

metapopulation model
721 PHILIPPE NAVEAU. Almost sure relative stability of the maximum of a

stationary sequence
737 REMIGIJUS LEIPUS AND DONATAS SURGAILIS. Random coefficient

autoregression, regime switching and long memory
755 THIERRY DUCHESNE AND JEFFREY S. ROSENTHAL. On the

collapsibility of lifetime regression models
773 RONALD W. WOLFF AND CHIA-LI WANG. Idle period approximations and

bounds for the GI/G/l queue
793 SEM BORST AND BERT ZWART. A reduced-peak equivalence for queues

with a mixture of light-tailed and heavy-tailed input flows
806 SEM BQRST, MICHEL MANDJES AND MIRANDA VAN UITERT.

Generalized processor sharing queues with heterogeneous traffic classes

https://doi.org/10.1017/S0001867800012817 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800012817


Volume 35 Number 4

Stochastic Geometry and Statistical Applications

847 BARTLOMIEJ BLASZCZYSZYN AND RENE SCHOTT. Approximate
decomposition of some modulated-Poisson Voronoi tessellations

863 PIERRE CALKA. An explicit expression for the distribution of the number of
sides of the typical Poisson-Voronoi cell

871 MARCO DALL' AGLIO AND MARCO SCARSINI. Zonoids, linear
dependence, and size-biased distributions on the simplex

885 ALFRED KUME AND HUlLING LE. On Frechet means in simplex shape
spaces

898 ILYAMOLCHANOV AND VADIM SCHERBAKOV. Coverage of the whole
space

913 TOMASZ SCHREIBER. Asymptotic geometry of high-density smooth-grained
Boolean models in bounded domains

937 SANDEEP R. SHAH. A note on stochastic domination and conditional thinning

General Applied Probability

941 DANIEL BEREND AND LUBA SAPIR. Between the expert and majority rules
961 ULRICH HORST. Stability of linear stochastic difference equations in

strategically controlled random environments

982 V. CEKANAVICIUS. Infinitely divisible approximations for discrete nonlattice
variables

1007 J.-P. RAOULT AND R. WORMS. Rate of convergence for the generalized
Pareto approximation of the excesses

1028 JOHAN SEGERS. Functionals of clusters of extremes
1046 BERND HEIDERGOTT AND ARIE HORDIJK. Taylor series expansions for

stationary Markov chains
1071 AMAURY LAMBERT. Coalescence times for the branching process
1090 HANS-OTTO GEORGII AND ELLEN BAAKE. Supercritical multitype

branching processes: the ancestral types of typical individuals

1111 ANDREW G. HART, SERVET MARTINEZ AND JAIME SAN MARTIN.
The A-classification of continuous-time birth-and-death processes

1131 ATTAHIRU SULE ALFA. Algorithmic analysis of the BMAP/Dlk system in
discrete time

1153 S. LEORATO, E. ORSINGHER AND M. SCAVINO. An alternating motion
with stops and the related planar, cyclic motion with four directions

1169 Index (General Applied Probability)

1171 Index (Stochastic Geometry and Statistical Applications)

https://doi.org/10.1017/S0001867800012817 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800012817


FORTHCOMING PAPERS

Journal ofApplied Probability

TAKUJI ARAI. Minimal martingale measures for jump diffusion processes
JAVIERA BARRERA AND CHRISTIAN PAROISSIN. On the distribution of the search cost
for the move-to-front rule with random weights
JEAN BERARD. Almost sure central limit theorem for one-dimensional nearest-neighbour
random walk in a space-time random environment
PHILIP J. BOLAND, HARSHINDER SINGH AND BOJAN CUKIC. The stochastic
precedence ordering with applications in sampling and testing
JUN CAl AND QIHE TANG. On max-sum-equivalence and convolution closure of
heavy-tailed distributions and their applications
JI HWAN CHA. A note on the upper bound for the optimal work size
M. S. FINKELSTEIN. Minimal repair in heterogeneous populations
L. R. FONTES, F. P. MACHADO AND A. SARKAR. Pc(g,) for the frog model is not a
monotonic function of g,
T. FUJITA, F. PETIT AND M. YOR. Pricing path-dependent options in some Black-Scholes
market from the distribution of homogeneous Brownian functionals
MARC G. GENTON AND OLIVIER PERRIN. On a time deformation reducing
nonstationary stochastic processes to local stationarity
K. D. GLAZEBROOK, P. S. ANSELL, R. T. DUNN AND R. R. LUMLEY. On the optimal
allocation of service to impatient tasks
WEN-MING HONG. A note on two-level superprocesses
LUKASZ KRUK. Limiting distributions for minimum relative entropy calibration
JEAN-PIERRE LEPELTIER AND JAIME SAN MARTIN. Backward SDEs with two
barriers and continuous coefficient: an existence result
DAMING LIN AND VILIAM MAKIS. On-line parameter estimation for a failure-prone
system subject to condition monitoring
JACQUELINE LORIS-TEGHEM. A note on the waiting time in M[X]/G/l queueing
systems with a removable server
LU ZHUNWEI AND PETER JAGERS. A note on the asymptotic behaviour of the extinction
probability in a supercritical population-size-dependent branching process with independent
and identically distributed random environments
MALIK MAGDON-ISMAI, AMIR F. ATIYA,AMRIT PRATAPAND YASER S.
ABU-MOSTAFA. On the maximum drawdown of a Brownian motion
KAI W. NG AND QIHE TANG. Asymptotic behavior of tail and local probabilities for sums
of subexponential random variables
KAI W. NG, QIHE TANG, JIA-ANYAN AND HAILIANG YANG. Precise large deviations
for sums of random variables with consistently varying tails

https://doi.org/10.1017/S0001867800012817 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800012817


ECKHARD PLATEN. A class of complete benchmark models with intensity-based jumps
P. S. RUZANKIN. On the rate of Poisson process approximation to a Bernoulli process
MARIO STANKE. Sequential selection of random vectors under a sum constraint
HAl-BIN WANG AND BO-CHENG WEI. Separable lower triangular bilinear model
MEl ZHANG. Large deviations for super-Brownian motion with immigration

Advances in Applied Probability

Stochastic Geometry and Statistical Applications
SIVA ATHREYA, RAHUL ROY AND ANISH SARKAR. On the coverage of space by
random sets
ABHAY G. BHATT AND RAHUL ROY. On a random directed spanning tree
ANUJ SRIVASTAVA AND ERIC KLASSEN. Bayesian, geometric subspace tracking

General Applied Probability
HYUN-SOO AHN, IZAK DUENYAS AND RACHEL Q. ZHANG. Optimal control of a
flexible server
NICHOLAS BAMBOS AND GEORGE MICHAILIDIS. Queueing and scheduling in
random environments
YONIT BARRON, ESTHER FROSTIG AND BENNY LEVIKSON. Analysis of R-out-of-N
repairable systems: the case of phase-type distributions
ADAM BOBROWSKI. Quasi-stationary distributions of a pair of Markov chains related to
time evolution of a DNA locus
A. A. BOROVKOV AND A. HORDIJK. Characterization and sufficient conditions for
normed ergodicity of Markov chains
ANYUE CHEN, HANJUN ZHANG, KAI LIU AND KEITH RENNOLLS. Birth-death
processes with disaster and instantaneous resurrection
JAMES U. GLEATON AND JAMES D. LYNCH. On the distribution of the breaking strain
of a bundle of brittle elastic fibers
S0REN F. JARNER AND WAI KONG YUEN. Conductance bounds on the L 2 convergence
rate of metropolis algorithms on unbounded state spaces
CELINE LACAUX. Series representation and simulation of multifractional Levy motions
M. MOHLE. The time back to the most recent common ancestor in exchangeable population
models
LAURA M. MORATO AND PAOLA SIRI. Addendum to 'A stochastic algorithm to compute
optimal probabilities in the chaos game': a new convergence criterion
ASSAF ZEEVI AND PETER W. GLYNN. Estimating tail decay for stationary sequences via
extreme values

https://doi.org/10.1017/S0001867800012817 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800012817


LONDON MATHEMATICAL SOCIETY

CECIL KING TRAVEL SCHOLARSHIP

The London Mathematical Society annually awards a Cecil King Travel Scholarship in
Mathematics to the value of £5000, to a young mathematician of outstanding promise, to
support a period of study or research abroad for a typical period of three months. Many
mathematicians have found that such a visit has benefited both their mathematics and
their career; the Society urges young mathematicians and their supervisors to consider
seriously this opportunity.

The award is 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.

Applicants should normally be nationals of the UK or Republic of Ireland, under the age
of 25 years, either registered for or having recently completed a doctoral degree at a
UK University.

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 the Institution that the candidate wishes to visit.

3. A letter of support from the applicant's Head of Department, or from his or her
Research Supervisor.

Candidates selected for interview 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.

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

The Cecil King Travel Scholarship was established in 2001 by the Cecil King Memorial
Fund. The award is made by the Council of the London Mathematical Society on
the recommendation of the Cecil King Prize Committee, nominated by the Society's
Education Committee.

Application forms for the 2004 Scholarship are available on the Society's website
(http://www.lms.ac.uk/activities/cecil_king/index.html) or from the Society. Closing date
for applications: 4 February 2004.

The London Mathematical Society (ref: Cecil King/FS), De Morgan House, 57-58
Russell Square, London WC1B 4HS (tel: 0207637 3686; email: Ims@lms.ac.uk).

The London Mathematical Society is a registered charity for the promotion of mathe­
matical knowledge.

https://doi.org/10.1017/S0001867800012817 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800012817


Edited by J. Gani

Providing an unusually nonspecialist forum for papers with a mathematical
emphasis, The Mathematical Scientist has an appreciative readership in all
areas where mathematical techniques are used.

After nearly three decades of publishing, The Mathematical Scientist is an in­
valuable source of information on mathematical theory, methods and modelling
applied to phenomena in the engineering, earth, physical, biomedical and
socioeconomic sciences.

Recent and forthcoming papers include:

• Mathematical modelling of homeless populations J. G. Byatt-Smith et al.

• Perceived highway speed Randall Swift et al.

• On the history of Bayes's theorem O. Sheynin

• The oscillation of a loaded spring R. Champion and W L Champion

• The Collins case again Halvor Mehlum

The Mathematical Scientist ISSN 0312-3685 Published in June and December

Subscription rates (post free) for individuals and institutions for Volume 29 (2004):
£11.00, $US18.00, $A29.00

To subscribe, email s.c.boyles@shef.ac.uk, tel. +44 (0)114 222 3922, fax +44 (0)114
272 9782, 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

https://doi.org/10.1017/S0001867800012817 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800012817


http://projecteuclidoorg/

Applied Probability journals online

Journal of Applied Probability and Advances in Applied Probability are
now available online, in partnership with Project Euclid, at no extra cost
to subscribers.

The online editions include

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

• an archive of all issues since 1998;

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

• 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 articles, 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 and/or AAP subscription number where a 'sub­
scriber code' is requested. Institutional subscribers should complete and
return a licence agreement (available at http://www.appliedprobability.orgl
euclidaccess.html) to the Applied Probability office along with details of their
IP range.

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

For further information, please contact Sue Boyles (tel: +44 114 222 3922;
fax: +441142729782; 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:
www.appliedprobability.org

https://doi.org/10.1017/S0001867800012817 Published online by Cambridge University Press

https://doi.org/10.1017/S0001867800012817

