
https://doi.org/10.1017/S0021900200021653 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200021653


https://doi.org/10.1017/S0021900200021653 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200021653


VOLUME 39 2002

EDITOR-IN-CHIEF C. C. HEYDE

FOUNDING EDITOR (1964-1989) J. GANI

https://doi.org/10.1017/S0021900200021653 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200021653


Published by the
Applied Probability Trust

in association with the
London Mathematical Society

© 2002 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. 0021-9002/02
$00.70 + .20.

https://doi.org/10.1017/S0021900200021653 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200021653


ROLLO DAVIDSON TRUST

The Trustees of the Rollo Davidson Trust give notice that they have awarded Rollo
Davidson Prizes for 2002 as follows:

Stanislav Smirnov (Stockholm) in recognition of his achievements in critical
percolation and conformality in stochastic processes;

Balaji Prabhakar (Stanford) in recognition of his achievements in queueing theory
applied to communication networks.
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FORTHCOMING PAPERS IN
JOURNAL OF APPLIED PROBABILITY

N. BARBOT AND B. SERICOLA. Stationary solution to the fluid queue fed by an MIMI!
queue

OLIVIER BONIN. Large deviation theorems for weighted sums applied to a geographical
problem

JUN CAl. Ruin probabilities with dependent rates of interest

ANTONIO DI CRESCENZO AND MARIA LONGOBARDI. Entropy-based measure of
uncertainty in past lifetime distributions

XIANPING GUO AND WEIPING ZHU. Denumerable state continuous-time Markov decision
processes with unbounded transition and reward rates under discounted criterion

VICKY HENDERSON AND RAFAL WOJAKOWSKI. On the equivalence of floating and
fixed-strike Asian options

SHOOU-REN HSIAUAND JIING-RUYANG. Selecting the last success in Markov dependent
trials

CHUNSHENG MA. Correlation models with long-range dependence

JEI MI. Age replacement policy and optimal work size

GUILLERMO TOMAs TETZLAFF. Breakage and restoration in recursive trees

GORDON E. WILLMOT. On higher-order properties of compound geometric distributions

RONALD W. WOLFF AND CHIA-LI WANG. On the convexity of loss probabilities
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FORTHCOMING PAPERS IN
ADVANCES IN APPLIED PROBABILITY

Stochastic Geometry and Statistical Applications

GABRIELE BIANCHI. Determining convex polygons from their covariograms

ANDERS BRIX AND WILFRED S. KENDALL. Simulation of cluster point processes without
edge effect

A. HAYEN AND M. P. QUINE. Areas of components of a Voronoi polygon in a homogeneous
Poisson process in the plane

M. V.MENSHIKOV, K. A. RYBNIKOV AND S. E. VOLKOV. The loss of tension in an infinite
membrane with holes distributed according to a Poisson law

TOMASZ SCHREIBER. Variance asymptotics and central limit theorems for volumes of
unions of random closed sets

General Applied Probability

NICOLE BAUERLE. Optimal control of queueing networks: an approach via fluid models

LUC DEVROYE AND RALPH NEININGER. Density approximation and exact simulation
of random variables that are solutions of fixed-point equations

NADINE GUILLOTIN-PLANTARD. Large deviations for a Markov chain in a random
landscape

ULRICH HORST. Asymptotics of locally interacting Markov chains

https://doi.org/10.1017/S0021900200021653 Published online by Cambridge University Press

https://doi.org/10.1017/S0021900200021653

