
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be usefully developed, (4) papers in applied probability presented at conferences which do not
publish their proceedings, and finally, (5) letters to the editor on any appropriate topic in applied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 ofApplied 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.

Volume 21 No.3 of Advances contains the following papers:

B. GAIL IVANOFF. The multitype branching random walk: temporal and spatial limit theorems
TAILEN HSING AND J. L. TEUGELS. Extremal properties of shot noise processes
HENK BROZIUS. Convergence in mean of some characteristics of the convex hull
RICHARD COWAN. Objects arranged randomly in space: an accessible theory
HUlLING LE. Random spherical triangles I: Geometrical background
HUlLING LE. Random spherical triangles II: Shape densities
RICHARD F. SERFOZO. Poisson functionals of Markov processes and queueing networks
P. TAYLOR. Insensitivity in processes with zero speeds
FRANCOIS BACCELLI, ARMAND M. MAKOWSKI AND ADAM SHWARTZ. The fork-join
queue and related systems with synchronization constraints: stochastic ordering and computable
bounds
P. J. HUNT. Implied costs in loss networks
NICHOLAS BAMBOSAND JEAN WALRAND. On stability of state-dependent queues and acyclic
queueing networks

Subscription rates (per volume) for the Advances in 1989 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 AppliedProbability, and sent to:

Executive Editor, Applied Probability,
Department of Probability and Statistics,
The University, SheffieldS3 7RH, England.
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A BIBLIOGRAPHY ON STOCHASTIC ORDERINGS

Stochastic orderings and related topics have been extensively studied and used in
various disciplines such as probability, statistics, operations research, finance, eco
nomics, mathematical physics, etc. It is often difficult for researchers to keep track of the
developments in the field, since results are published in many different journals in
seemingly unrelated areas.

In order to make results more widely available, we plan to compile a bibliography of
publications about stochastic orderings (in the broad sense) and applications. All
scholars who have written papers in this area are kindly requested to send us reprints (or,
at least, a list of their relevant papers). Of course, we should greatly appreciate receiving
partial bibliographies, whenever they exist.

Suggestions and indications of researchers in the field are also welcome.

Karl Mosler
Fachbereich Wirtschafts- und
Organisationswissenschaften
Universitat der Bundeswehr Hamburg
Postfach 70 08 22
D-2000 Hamburg 70
Federal Republic of Germany

e-mail: w044m@unibwh.uucp

ROLLO DAVIDSON TRUST

or Marco Scarsini
Departimento di Scienze Attuariali
Universita "La Sapienza"
Via del Castro Laurenziano 9
00161 Roma
Italy

e-mail: scarsini@irmunisa. bitnet

The Trustees of the Rollo Davidson Trust give notice that they have awarded Rollo
Davidson Prizes for 1989 as follows:

To Dr Geoffrey R. Grimmett (University of Bristol, UK), for his work on random
fields, percolation theory, random graphs, and related topics.

To Dr Remi Leandre (University of Besancon, France), for his contributions to
Atiyah-Singer theory, and for his work on small-time asymptotics for the densities of
degenerate diffusions.
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SUBSCRIPTION RATES
Subscription rates (post free) for the 1989 volume of the Journal are as follows:

Subscribers in North, Central and South America, and Australia:
US$141.00; $A192.00; £78.00 for libraries and institutions;
US$47.00; $A64.00; £26.00 for individuals belonging to a recognised scientific society.

All other subscribers:
£78.00 for libraries and institutions;
£26.00 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 U.S., U.K. 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 ofApplied 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 IS-month deadline in publication referred to below.

Submission of papers
It is a condition of publication in the Journal ofApplied 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
Officeare in regular contact and full details of all papers submitted are available to Professor Gani at
the University of California at Santa Barbara.

Copyright
The copyright 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.
0021-9002/89 $00.50+ .10.
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Volume 26 Number 3

Research Papers
431 FIMA C. KLEBANER. Linear growth in near-critical population-size-dependent multitype Galton-

Watson processes
446 GERARDO RUBINO AND BRUNO SERICOLA. On weak lumpability in Markov chains
458 JONATHAN COHEN. On the compound Poisson limit for high level exceedances
466 CHRISTOPHER J. LLOYD. Some further results on random splitting of an interval
477 PETER DONNELLY AND WARD WHITT. On reinforcement-depletion compartmental urn

models
490 JAN RAT AJ AND IVAN SAXL. Analysis of planar anisotropy by means of the Steiner compact
503 SHLOMO HALFIN. Next-fit bin packing with random piece sizes
512 CLIffON SUTTON. Packing densities of randomly constructed codes
524 BARRY C. ARNOLD AND C. A. ROBERTSON. Autoregressive logistic processes
532 JOSEPH KUPKA AND SONNY LOO. The hazard and vitality measures of ageing
543 DROR ZUCKERMAN. Optimal inspection policy for a multi-unit machine
552 J. GEORGE SHANTHIKUMAR AND USHIO SUMITA. Modified Lindley process with replace

ment: dynamic behavior, asymptotic decomposition and applications
566 JOHN E. GLYNN. A discrete-time storage process with a general release rule
584 P. R. PARTHASARATHY AND M. SHARAFALI. Transient solution to the many-server Poisson

queue: a simple approach
595 TETSUJI HIRAYAMA, MASAAKI KIJIMA AND SHOICHI NISHIMURA. Further results for

dynamic scheduling of multiclass G/G / I queues
604 PANAGIOTIS KONSTANTOPOULOS AND JEAN WALRAND. Stationarity and stability of

fork-join networks
615 XI-REN CAO. Realization probability and throughput sensitivity in a closed Jackson network

Short Communications
625 JAMES G. BOOTH. On the limiting behaviour of Downton's carrier epidemic in the case of a

general infection mechanism
631 V. G. GADAG. A note on the multitype Markov branching process
637 JANUSZ PAWWWSKI. Poisson theorem for non-homogeneous Markov chains
643 A. I. ZEIFMAN. Quasi-ergodicity for non-homogeneous continuous-time Markov chains
649 WOLFGANG WElL. Collision probabilities for convex sets
655 BRENDAN O'FLAHERTY. Some results on two-armed bandits when both projects vary
659 R. A. DONEY AND D. R. GREY. Some remarks on Brownian motion with drift
664 DOUGLAS W. COOPER. Random sequential packing simulations in three dimensions for aligned

cubes
671 R. D. FOLEY AND GEORGIA-ANN KLUTKE. Stationary increments in the accumulated work

process in processor-sharing queues
678 KARL SIGMAN. Notes on the stability of closed queueing networks
683 Letter to the editor
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