
3 99

c..
(1964- 989

https://doi.org/10.1017/S0021900200014868 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200014868


JOU A o APPL D RO AS
Thi i an international journal publi hed by the Applied Probability Tru t in

a ociation with the London Mathematical Society; it contain re earch paper and
note on application of probability theory to the biological, phy ical, social and
technologica cience. A annual vol me of approximately 1100 pages is published
in four i ue appearing in March, June, September and December.

EDITO I L DO D
Editor-in-Chief

Coordinating ditor

ED 0

ED 0 I L 0 C
E ecutive Editor
Technical Editor

C. C. HEYDE (Columbia University and Australian
ational Univer ity)

. H. BI GHAM (Univer ity of London)
M. F. EUTS (Univer ity of Arizona)

R. 1. ADLER (Technion, Haifa)
A. 1. BADDELEY (Univer ity of We tern Australia)
A. D. BA BOUR (Univer ity of Zurich)
P. BREMAUD (Ecole Polytechnique, Palaiseau)
C. CA I GS (Univer ity of Sheffield)
E. <;1 LA (Princeton Univer ity)
P. 1. DO ELLY (Univer ity of Oxford)
P. EMB ECHT (ET ,Zurich)
A. HORDIJK (Univer ity of Leiden)

. JA SO (Upp ala Univer ity)
I. KARATZAS (Columbia Univer ity)
D. G. E DALL (Univer ity of Cambridge)
G. E STI G (Univer ity of Frankfurt)
1. . C. KI GMA (Univer ity of Bristol)
C. M. EWMA (Courant In titute, ew York)

. PARTHASARATHY (Indian tati tical In titute
ew Delhi)

. I. ES ICK (Cornell Univer ity)
R. L. MITH (Univer ity of orth Carolina)
1. L. TEUGELS (Catholic Univer ity, Louvain)
D. VERE-JO E (Univer ity of Wellington)
W WHITT (AT&T L boratorie , Florham Park, J)
P. WHITTLE (Univer ity of Cambridge)

I DA 1. ASH (Univer ity of Sheffield)
MARIA L. KELLY (University of Sheffield)

I corre pondence re ating to the ubmi sion of paper should be ent to:
E ecuti e Editor Applied Probability, School of Mathematics and Stati tic , The
Univer ity, heffield 3 7 H, UK. ub cription rate and note for contributor are
to be found on the in ide bac cover.

https://doi.org/10.1017/S0021900200014868 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200014868


VOLUME 35 1998

EDITOR-IN-CHIEF C. C. HEYDE
FOUNDING EDITOR (1964-1989) J. GANI

https://doi.org/10.1017/S0021900200014868 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200014868


Published by the
Applied Probability Trust

in association with the
London Mathematical Society

© 1998· ISSN 0021-9002
Authorisation to photocopy items for internal or

personal use, or the internal or personal use of specific
clients, is granted by the Applied Probability Trust for
libraries and other users registered with the Copyright
Clearance Center (CCC) Transactional Reporting Ser
vice, provided that the base fee of $00.70 per copy,
plus 0.20 per page is paid directly to CCC, 222 Rose
wood Drive, Danvers, MA 01923, USA. 0021-9002/98
$00.70 + .20.

https://doi.org/10.1017/S0021900200014868 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200014868


FORTHCOMING PAPERS

ANGULO, J.M. and RUIZ-MEDINA, M.D. A series expansion approach to the inverse problem
BOUCHERIE, RICHARD J. and SERENO, MATTEO On the traffic equations for branch routing

queueing networks and stochastic Petri nets
BROWN, TIMOTHY C., HAMZA, KAIS and XIA, AIHUA On the variance to mean ratio for

random variables from Markov chains and point processes

CHAO, CHERN-CHING, HWANG, HSIEN-KUEI and LIANG, WEN-QI Expected measure of the
union of random rectangles

CHEN, HAN-FU Stochastic approximation with non-additive measurement noise

COMTET, ALAIN, MONTHUS, CECILE and YOR, MARC Exponential functionals of Brownian
motion and disordered systems

DI CRESCENZO, ANTONIO First-passage-time densities and avoiding probabilities for birth-and
death processes with symmetric sample paths

DIEKMANN, 0., DE JONG, M.C.M. and METZ, J.A.J. A deterministic epidemic model taking
account of repeated contacts between the same individuals

DIPPON, JURGEN Asymptotic analysis for a learning method in neural networks

DONEY, R.A. and YOR, M. On a formula of Takacs for Brownian motion with drift
FREY, RUDIGER and SOMMER, DANIEL The generalisation of the Geske-formula for compound

options to stochastic interest rates is not trivial -a note

GASEMYR, JORUND On identifiability in the autopsy model of reliability systems of lifemonitored
and conditionally lifemonitored components

GREENSHTEIN, EITAN, DOR, AVNER and KORACH, EPHRAIM Optical and myopic search
in a binary random vector

JELENKOVIC, PREDRAG R. and LAZAR, AUREL A. Subexponential asymptotics of a Markov
modulated G/ G/1 queue

KEMP, ADRIENNE W. Absorption sampling and the absorption distribution
KURANO, MASAMI, SONG, JINJIE, HOSAKA, AMSANORI and HUANG, YOUQIANG

Controlled Markov set-chains with discounting

LARGET, BRET A canonical representation for aggregated Markov processes
LAST, GUNTHER and SZEKLI, RYSZARD Stochastic comparison of repairable systems by

coupling
LEE, EUI YONG and AHN, SUNG K. pM -policy for a dam with input formed by a compound

Poisson process
MOHLE, M. Robustness results for the coalescent
NAKATSUKA, TOSHINAO Absorbing process in the recursive stochastic equations

RAHIMOV, IBRAHIM Multitype processes with reproduction-dependent immigration
SIMONOT, FRANCOIS A comparison of the stationary distributions of G I / M / c/ nand G I / M / c

https://doi.org/10.1017/S0021900200014868 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200014868

