
https://doi.org/10.1017/S002190020001425X Published online by Cambridge University Press

https://doi.org/10.1017/S002190020001425X


https://doi.org/10.1017/S002190020001425X Published online by Cambridge University Press

https://doi.org/10.1017/S002190020001425X


VOLUME 41 2004

EDITOR-IN-CHIEF C. C. HEYDE

FOUNDING EDITOR (1964-1989) J. GANI

https://doi.org/10.1017/S002190020001425X Published online by Cambridge University Press

https://doi.org/10.1017/S002190020001425X


Published by the
Applied Probability Trust
in association with the

London Mathematical Society
© 2004 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 Service, provided that the base fee of
$0.70 per copy plus 0.20 per page is paid directly
to CCC, 222 Rosewood Drive, Danvers, MA 01923,
USA (http://www.copyright.com). 0021-9002/04
$0.70+0.20.

https://doi.org/10.1017/S002190020001425X Published online by Cambridge University Press

https://doi.org/10.1017/S002190020001425X


FORTHCOMING PAPERS
JOURNAL OF APPLIED PROBABILITY

NAIL AKAR AND KHOSROW SOHRABY. Infinite/finite buffer Markov fluid queues: a unified analysis

PIETER ALLAART. Optimal stopping rules for correlated random walks with a discount

MAJID ASADI, NADER EBRAHIMI, G. G. HAMEDANI AND EHSAN S. SOOFI. Maximum dynamic
entropy models

PETER BECKER-KERN, MARK M. MEERSCHAERT AND HANS-PETER SCHEFFLER. Limit
theorem for continuous-time random walks with two time scales

ROBERT W. CHEN, LARRY A. SHEPP AND ALAN ZAME. Bold strategy is not always optimal in the
presence of inflation

Yu. DAVYDOV AND A. V. NAGAEV. On the role played by extreme summands when a sum of i.i.d.
random vectors is asymptotically a-stable

ALEXANDER DUDIN AND OLGA SEMENOVA. Stable algorithm for stationary distribution calcula
tion for a BMAP/SMll queueing system with Markovian arrival input of disasters

ANTONIS ECONOMOU. The compound Poisson immigration process subject to binomial catastrophes

ERIK EKSTROM. Russian options with a finite time horizon

JITI GAO. Modelling long-range-dependent Gaussian processes with application in continuous-time
financial models

JURI HINZ. A revenue-equivalence theorem for electricity auctions

ZVETAN G. IGNATOV AND VLADIMIR K. KAISHEV. A finite-time ruin probability formula for
continuous claim severities

FUMIO ISHIZAKI. Decomposition property in a discrete-time queue with multiple input streams and
service interruptions

PETER JAGERS AND SERIK SAGITOV. Convergence to the coalescent in populations of substantially
varying size

KYLE Y. LIN AND SHELDON M. ROSS. Optimal admission control for a single-server loss queue

VADIM LINETSKY. The spectral representation of Bessel processes with constant drift: applications in
queueing and finance

A.Yu. MITROPHANOV. A note on Zeifman 's bounds on the rate of convergence for birth-death processes

ILYA MOLCHANOV, VADIM SHCHERBAKOV AND SERGEI ZUYEV. Critical growth of a semi
linear process

ANTHONY G. PAKES. Convolution equivalence and infinite divisibility

LUDGER RUSCHENDORF. Comparison of multivariate risks and positive dependence

VALERI T. STEFANOV. Distribution of the amount of genetic material from a chromosomal segment
surviving to the following generation

WEI BIAO WU AND XIAOFENG SHAO. Limit theorems for iterated random functions

JIING-RU YANG AND SHOOU-REN HSIAU. On Markov-dependent parking problems

S. ZACKS. Generalized integrated telegraph processes and the distribution of related stopping times

https://doi.org/10.1017/S002190020001425X Published online by Cambridge University Press

https://doi.org/10.1017/S002190020001425X


FORTHCOMING PAPERS
ADVANCES IN APPLIED PROBABILITY

Stochastic Geometry and Statistical Applications

ANTONIO CUEVAS AND ALBERTO RODRIGUEZ-CASAL. On boundary estimation

General Applied Probability

GOPAL K. BASAK AND KWOK-WAH REMUS HO. Level-crossing probabilities and
first-passage times for linear processes

J. D. BIGGINS AND A. E. KYPRIANOU. Measure change in multitype branching

KALYAN CHATTERJEE AND SUSAN H. XU. Technology diffusion by learning from
neighbours

ANYUE CHEN AND ERIC RENSHAW. Markovian bulk-arriving queues with
state-dependent control at idle time

MARIA DE IORIO AND ROBERT C. GRIFFITHS. Importance sampling on coalescent
histories

MARIA DE IORIO AND ROBERT C. GRIFFITHS. Importance sampling on coalescent
histories in subdivided population models

ESTHER FROSTIG. Upper bounds on the expected time to ruin and on the expected
recovery time

JEAN-BERNARD GRAVEREAUX AND JAMES LEDOUX. Poisson approximation for
some point processes in reliability

FABRICE GUILLEMIN, PHILIPPE ROBERT AND BERT ZWART. Tail asymptotics for
processor sharing queues

N. LALAM AND C. JACOB. Estimation of the offspring mean in a supercritical or
near-critical size-dependent branching process

N. LALAM, C. JACOB AND P. JAGERS. Modelling the PCR amplification process by a
size-dependent branching process and estimation of the efficiency

GUNTER LAST. Ergodicity properties of stress release, repairable system and workload
models

T. SAKURAI. Numerical inversion for Laplace transforms of functions with discontinuities

STEPHEN M. SAMUELS. Why do these quite different best-choice problems have the same
solutions?

https://doi.org/10.1017/S002190020001425X Published online by Cambridge University Press

https://doi.org/10.1017/S002190020001425X

