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developed, (4) papers in applied probability presented at conferences which do not publish their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

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.

The Editor-in-Chief is J. Gani; the Coordinating Editors are C. C. Heyde, M. F. Neuts and
G. E. H. Reuter; other editors are P. J. Brockwell, V. R. Cane, J. W. Cohen, E. J. Hannan,
J. Keilson, D. G. Kendall, J. F. C. Kingman, K. Krickeberg, R. M. Loynes, K. R. Parthasarathy,
C. A. B. Smith, and R. L. Tweedie. The Editorial Office of the Advances is in the Department of
Probability and Statistics, The University, Sheffield S3 7RH, England.

Volume 18 No. 4 of Advances contains the following papers:

SVANTE JANSON. Moments for first-passage and last-exit times, the minimum and related

quantities for random walks with positive drift

P. K. POLLETT. Connecting reversible Markov processes

MICHAEL ARONOWICH AND ROBERT J. ADLER. Extrema and level crossings of x°

processes

BENT NATVIG, SKULE SORMO, ARNE T. HOLEN AND GUTORM H@GASEN. Multistate

reliability theory — a case study

M. S. ALT KHAN. An infinite dam with random withdrawal policy

MARCEL F. NEUTS. Generalizations of the Pollaczek-Khinchin integral equation in the theory of
ueues

3/. GIORNO, A. G. NOBILE AND L. M. RICCIARDI. On some diffusion approximations to

queueing systems

Subscription rates (per volume) for the Advances in 1986 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 Advances at 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 U.S., U.K. and Australian banks will be acceptable: they should be made
payable to Applied Probability, and sent to:

Executive Editor, Applied Probability,

Department of Probability and Statistics,
The University, Sheffield S3 7RH, England.
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THE APPLIED PROBABILITY TRUST and
THE LONDON MATHEMATICAL SOCIETY announce

ANALYTIC AND GEOMETRIC STOC:IASTICS

a publication to celebrate the sixty-fifth birthday of G. E. H. REUTER, who
for many years represented the London Mathematical Society as a Trustee of the
Applied Probability Trust. Edited by D. G. Kendall with the assistance of
J. F. C. Kingman and D. Williams, it contains the following contributions:

D. G. KENDALL: Harry Reuter: An appreciation

D. J. ALDOUS: Classical convergence of triangular arrays, stable laws and
Schauder’s fixed-point theorem

M. T. BARLOW and S. D. JACKA: Tracking a diffusion, and an application to
weak convergence

N. H. BINGHAM: Extensions of the strong law

N.J. CUTLAND and W. S. KENDALL: A non-standard proof of one of David
Williams’ splitting-time theorems

M. JACOBSEN: Co-optional times and invariant measures for transient Mar-
kov chains

D.G.KENDALL and HUI-LIN LE: Exact shape-densities for random triangles
in convex polygons

J. F. C. KINGMAN: The construction of infinite collections of random variables
with linear regressions

T. J. LYONS: The critical dimension at which quasi-every Brownian path is
self-avoiding

J. NEVEU: Erasing a branching tree

J. W. PITMAN and M. YOR: Some divergent integrals of Brownian motion
R. PYKE: Product Brownian measures

L. C. G. ROGERS and D. WILLIAMS: Construction and approximation of
transition matrix functions

Analytic and Geometric Stochastics is a special issue of Advances in Applied
Probability, distributed free to current subscribers with Volume 18 Number 4 in
December 1986. Copies can also be purchased from Applied Probability,
Department of Probability and Statistics, University of Sheffield, Sheffield
S3 7RH, England, price £10.00 (US$15.00) including postage and packing.
Orders should be accompanied by a remittance in favour of ‘Applied
Probability’.
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NOW AVAILABLE

ESSAYS IN TIME SERIES
AND ALLIED PROCESSES

In January 1986 the Applied Probability Trust published a supplementary
volume 23A of the Journal of Applied Probability (JAP) to mark the sixty-fifth
birthday of Professor E. J. Hannan FAA, FASSA, an editor of the Journal since
its inception in 1964. Entitled Essays in Time Series and Allied Processes, this
book consists of papers relating to various aspects of time series, Professor
Hannan’s main area of research. The seven sections are devoted to: structure
and general methods, estimation, hypothesis testing and distribution theory,
non-linear and non-stationary systems, random fields and point processes, allied
stochastic processes, and algorithms and computations.

This special volume, which is edited by J. Gani and M. B. Priestley, contains
contributions from the following colleagues and students of Professor Hannan:

An Hong-Zhi J. Henstridge M. R. Osborne  G. K. Smyth

C. F. Ansley S. M. Heravi T. Ozaki V. Solo

M.. S. Bartlett C. C. Heyde E. Parzen T. P. Speed
P. Bloomfield Y. Hosoya J. H. W. Penm K. Tanaka

D. R. Brillinger R. H. Jones M. B. Priestley R. D. Terrell
M. A. Cameron K. Katsura B. G. Quinn P. J. Thomson
Chen Zhao-Guo R. Kohn J. Rissanen P. Tin

M. Deistler P. A. P. Moran P. M. Robinson J. G. Veitch
J. Durbin D. F. Nicholls M. Rosenblatt  G. S. Watson
J. Gani Y. Ogata R. Shibata P. Whittle

A complete bibliography of Professor Hannan’s publications from 1955 to 1984
is included.

Essays in Time Series and Allied Processes is in the usual JAP format
(250 X 170 mm) with 437 pages, but with hard binding and an attractive dust
jacket. The price is £30.00 (US$35.00; $A.43.00).

Orders, preferably accompanied by a remittance, should be sent to the
Executive Editor, Applied Probability, Department of Probability and Statistics,
The University, Sheffield S3 7RH, England. Payments must be in favour of
‘Applied Probability’: sterling cheques should be drawn on a British bank, US or
Australian dollar cheques on a US or Australian bank respectively.
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SUBSCRIPTION RATES
Subscription rates (post free) for the 1986 volume of the Journal are as follows:

Subscribers in North, Central and South America, and Australia:

US$96.00; $A120.00; £81.00 for libraries and institutions; : ;
US$32.00; $A40.00; £27.00 for individuals belonging to a recognised scientific society.

All other subscribers:

£66.00 for libraries and institutions;

£22.00 for individuals belonging to a recognised scientific society.

Members of the London Mathematical Society should apply direct to the Secretary of the Society for
copies of the Journal.

All enquiries about the Journal, as well as other subscriptions, should be sent to the Executive Editor,
Miss M. Hitchcock, Department of Probability and Statistics, The University, Sheffield S3 7RH,
England. The price of back numbers varies from volume to volume, and enquiries should be sent to the
Executive Editor. Cheques, money orders, etc. should be made out to Applied Probability ; cheques on
US., UK. and Australian banks will be acceptable.

NOTES FOR CONTRIBUTORS

Papers published in the Journal are of two kinds:

(1) research papers not exceeding 20 printed pages;

(2) short communications of a few printed pages in the nature of notes or brief accounts of work in
progress.

Review papers, longer research papers and letters to the editor are published in Advances in Applied
Probability, a companion journal. (Note: Letters relating specifically to papers which have appeared in
the Journal of Applied Probability will continue to appear in the Journal.)

The editors may publish accepted papers in either journal, according to the space available, in order to
meet the 15-month deadline in publication referred to below.

Submission of papers

It is a condition of publication in the Journal of Applied Probability that papers shall not previously
have appeared elsewhere, and will not be reprinted without the written permission of the Trust. It is the
policy of the Journal not to accept for publication papers which cannot appear in print within 15 months
of the date of receipt of the final version. Authors will receive 50 reprints of their papers free, and joint
authors a proportional share of this number. Additional reprints will be provided at cost.

Papers should be written in English or French; papers in other languages may be accepted by the
editors, but will appear (subject to the author’s agreement) in English or French translation in the
Journal. Scripts should be typewritten, using double spacing, and at least one copy should be on one side
of the paper only. Each paper should be accompanied by

(i) a short abstract of approximately 4-10 lines giving a non-mathematical description of the subject
matter and results;

(ii) a list of keywords detailing the contents for the purpose of computerised information retrieval.

Authors are advised to consult The Author’s Guide to the Applied Probability Journals when preparing
papers for submission. A copy of this guide may be obtained on application to the Applied Probability
Office.

For efficiency in processing, authors are requested to send three copies of all submissions to the Applied
Probability Office in Sheffield, rather than to individual editors. Authors overseas are asked to ensure
that their submissions are sent by airmail. The Editor-in-Chief and the Applied Probability Office are in
regular contact and full details of all papers submitted are available to Professor Gani at the University
of California at Santa Barbara.

Cop, t

’I'hy:i%?)pyright of all published papers shall be vested in the Trust. When a paper is accepted for
publication, the Trust requests the author(s) to sign a form assigning copyright to the Trust. Failure to do
this promptly may delay or prevent publication.

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
$00.50 per copy, plus .10 per page is paid directly to CCC, 27 Congress St., Salem, MA 01970, U.S.A.
0021-9002/86 $00.50 + .10.
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Volume 23 Number 4

Research Papers

851 P. J. BROCKWELL. The extinction time of a general birth and death process with
catastrophes

859 A. J. BRANFORD. On a property of finite-state birth and death processes

867 F. W. STEUTEL. Avalanches of electrons in a gas

880 KRISHNA B. ATHREYA AND SASTRY G. PANTULA. Mixing properties of Harris chains
and autoregressive processes

893 MICHAEL L. WENOCUR. Brownian motion with quadratic killing and some implications

904 CLAUDE LEFEVRE, MARC HALLIN AND PRAKASH NARAYAN. On fractional linear
bounds for probability generating functions

914 RAYMOND J. HICKEY. Concepts of dispersion in distributions: a comparative note

922 GANE SAMB LO. Asymptotic behavior of Hill’s estimate and applications

937 JURG HUSLER. Extreme values of non-stationary random sequences

951 H. SOLOMON AND C. SUTTON. A simulation study of random caps on a sphere

961 URSULA MARIA MOLTER. Tangential measure on the set of convex infinite cylinders

973 MASAMITSU OHNISHI, HAJIME KAWAI AND HISASHI MINE. An optimal inspection
and replacement policy for a deteriorating system

989 C. COURCOUBETIS AND R. R. WEBER. Necessary and sufficient conditions for stability
of a bin-packing system

1000 GERD SCHMIDT. The Spitzer identity for some bivariate processes in queueing theory: an
algebraic approach

Short Communications

1008 FRED M. HOPPE. Size-biased filtering of Poisson-Dirichlet samples with an application to
partition structures in genetics

1013 B. G. QUINN AND H. L. MACGILLIVRAY. Normal approximations to discrete unimodal
distributions

1019 WALTER VAN ASSCHE. Products of 2 X2 stochastic matrices with random entries

1025 H. KUNSCH. Discrimination between monotonic trends and long-range dependence

1031 E. B. JENSEN AND J. M@LLER. Stereological versions of integral geometric formulae for
n-dimensional ellipsoids

1038 A. P. BASU AND S. N. U. A. KIRMANI. Some results involving HNBUE distributions
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