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be usefully developed, (4) papers in applied probability presented at conferences which do not
publish their proceedings, and finally, (5) letters to the editor on any appropriate topic in applied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

Volume 21 No. 2 of Advances contains the following papers:

ANTHONY G. PAKES. Asymptotic results for the extinction time of Markov branching processes
allowing emigration, I. Random walk decrements

K. V.MITOV AND N. M. YANEYV. Bellman-Harris branching processes with a special type of state-
dependent immigration

STEVEN L. BEUERMAN AND EDWARD J. COYLE. State space expansions and the limiting
behavior of quasi-birth-and-death processes

H. E. DANIELS. The maximum of a Gaussian process whose mean path has a maximum, with an
application to the strength of bundles of fibres

ROBERT J. ADLER. Fluctuation theory for systems of signed and unsigned particles with interaction
mechanisms based on intersection local times

C. E. M. PEARCE. Extended continued fractions, recurrence relations and two-dimensional Markov
processes

AWI FEDERGRUEN AND KUT C. SO. Optimal time to repair a broken server

M. RUMSEWICZ AND W. HENDERSON. Insensitivity with age-dependent routing

ARIE HORDIJK AND FLOS SPIEKSMA. Constrained admission control to a queueing system
SID BROWNE AND URI YECHIALI Dynamic priority rules for cyclic-type queues

ZHANG HANQIN AND WANG RONGXIN. Heavy traffic limit theorems for a queueing system in
which the customers join the shortest line

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 Applied Probability, and sent to:

Executive Editor, Applied Probability,

Department of Probability and Statistics,
The University, Sheffield S3 7RH, England.
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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 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.

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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219 M. TERESA ALPUIM. An extremal Markovian sequence

233 STRATIS KOUNIAS AND KIKI SOTIRAKOGLOU. Bonferroni bounds revisited

242 W. HENDERSON AND P. TAYLOR. Insensitivity of processes with interruptions

259 BARTHOLD F. VAN WEL. The convex hull of a uniform sample from the interior of a simple d-
polytope

274 GY. TERDIK AND T. SUBBA RAO. On Wiener-Ito representation and the best linear predictors
for bilinear time series

287 NADER EBRAHIMI AND T. RAMALLINGAM. On the dependence structure of hitting times of
multivariate processes

296 RUDOLF GRUBEL. Stochastic models as functionals: some remarks on the renewal case

304 T.S. FERGUSON AND J. P. HARDWICK. Stopping rules for proofreading

314 F. A. ATTIA. Resolvent operators of Markov processes and their applications in the control of a
finite dam

325 R. W. R. DARLING. Infinite-dimensional stochastic difference equations for particle systems and
network flows

345 JEWGENI DSHALALOW. Multichannel queueing systems with infinite waiting room and stochas-
tic control

363 S. A. BEREZNER AND V. A. MALYSHEV. The stability of infinite-server networks with random
routing

372 NICO M. VAN DIJK. An LCFS finite buffer model with finite source batch input

381 NICHOLAS BAMBOS AND JEAN WALRAND. On queues with periodic inputs

390 AUSTIN J. LEMOINE. Waiting time and workload in queues with periodic Poisson input

Short Communications

398 HARRY COHN. Multitype finite mean supercritical age-dependent branching processes

404 B. B. WINTER. Joint simulation of backward and forward recurrence times in a renewal process

408 FERNANDO AFFENTRANGER. Random circles in the d-dimensional unit ball

413 J. GEORGE SHANTHIKUMAR AND DAVID D. YAO. Stochastic monotonicity in general
queueing networks

418 FRANCOIS BACCELLI AND WILLIAM A. MASSEY. A sample path analysis of the M/M/1
queue

423 SAEED GHAHRAMANI. Finiteness of moments of virtual work for GI/G/c queues

426 OBITUARY: Michel Métivier
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