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APPLIED PROBABILITY TRUST PRIZES 2004

The Trustees of the Applied Probability Trust (APT) have much pleasure in announcing the
names of the APT Prize winners for 2004. We offer them our warmest congratulations, and
look forward to their pursuing further studies and eventually careers in probability, statistics
and their applications.

Australian National University, Canberra JoE GANI
June 2005 for the APT Trustees

The following prize awards for undergraduate and postgraduate achievement in 2004 were
funded by the Applied Probability Trust.

University of Adelaide (Applied Probability Trust Prize) ............... Not yet announced
Australian National University,
The Faculties (Applied Probability Trust Prize) ................ Krishanthan Nagarajan
Institute of Advanced Studies (P. A. P. MoranPrize) ....................... S. J. Davies
G. J. Melville
B. D. Puza
University of California, Santa Barbara (Abraham Wald Prize) ................ Yihua Jiang
University of Cambridge (Bartlett Prize) .............................. Not yet announced
CWI, Amsterdam (Applied Probability Trust Prize) .................. Not awarded in 2004
Imperial College, London (Hyman Levy Prize) ........................ Not yet announced
University of Kentucky (R. L. Anderson Prize) ........................ Not yet announced
University of Manchester (M. S. Bartlett Prize) ............................ Steven Pilling
Yan Yan Hong
University of Melbourne (Norma McArthur Prize) .................... Alina Fainschraiber
Open University (George Barnard Prize) .......................ccooiiiii... Alan Hall
Gill Irvin
University of Sheffield (Sir Edward Collingwood Prize) ...................... Ian Bregger
Michael Cornwell
University of Sydney (Applied Probability Trust Prize) ................. Not yet announced
University of Waterloo (George Barnard Prize) ............................. Kishen Patel
University of Western Australia (Richard Tweedie Memorial
Applied Probability Trust Prize) ................................ Shane Andrew Kelly
Simon Ow
University of Wollongong
(William Sealy Gosset Prize) .............cooviininiinininennnnnn... Theresa Nunan
(Applied Probability Trust Prize) ..................ccooiiiiiinin.... Lewis Mitchell
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ROLLO DAVIDSON TRUST

The Trustees of the Rollo Davidson Trust give notice that they have awarded Rollo
Davidson Prizes for 2005 as follows:

Olle Hiéiggstrom (Chalmers University of Technology) for his work across discrete
probability and interacting systems.

Neil O’Connell (University College Cork) for his work in networks, large deviations
and random matrices.

Further details of the Rollo Davidson Trust may be found at
http://www.statslab.cam.ac.uk/Rollo/index.html
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Subscription rates

Subscription rates for volume 42 (2005) of Journal of Applied Probability (JAP) are as follows (post
free and including online access at http://projecteuclid.org/jap/): US$270.00; A$390.00; £150.00 for
libraries and institutions; or US$90.00; A$130.00; £50.00 for individuals belonging to a recognised
scientific society. The subscription rates for volume 37 (2005) of Advances in Applied Probability, the
companion publication, are the same; if both journals are ordered directly from the Applied Probability
office at the same time, the combined price is discounted by 10%. Please send all enquiries to: Applied
Probability Subscriptions, School of Mathematics and Statistics, University of Sheffield, Sheffield S3
7RH, UK (telephone +44 114 222 3922; fax +44 114 272 9782; email s.c.boyles@sheffield.ac.uk).
Cheques, money orders, etc. should be made payable to ‘Applied Probability’. Payment is acceptable
in US, Australian or UK currency, or by Visa or Mastercard. We can provide back issue prices on
application.

Notes for contributors

Papers published in Journal of Applied Probability (JAP) may be either: (i) research papers not
exceeding 20 printed pages; or (ii) short communications of a few printed pages in the nature of notes
or brief accounts of work in progress. Letters relating specifically to papers that have appeared in J4P
will also be published there. Review papers, longer research papers, letters to the Editor and papers in
stochastic geometry and statistical applications are published in Advances in Applied Probability, the
companion publication.

It is the policy not to accept for publication papers that cannot appear in print within 15 months of
the date of receipt of the final version. In order to meet this deadline, an accepted paper may be
published in either journal, according to the space available.

Fifty offprints of each paper will be provided free, with additional offprints available at cost.

Papers submitted to the Applied Probability journals are considered on the understanding that they
have not been published previously and are not under consideration by another publication. Accepted
papers will not be published elsewhere without the written permission of the Trust. Papers should be
written in English or French; papers in other languages may be accepted, but will appear (subject to
the author’s agreement) in English or French translation.

Papers should include: (i) a short abstract of 4-10 lines giving a non-mathematical description of the
subject matter and results; (ii) a list of keywords detailing the contents; (iii) a list of classifications, using
the 2000 Mathematics Subject Classification scheme (http://www.ams.org/msc/). Letters to the Editor
need not include these. To assist authors in writing papers in the Applied Probability style, they may
use the LATEX class file aptpub.cls, available from http://www.appliedprobability.org/. Use of this class
file is not a condition of submission, but will considerably increase the speed at which papers are
processed.

Papers should be submitted as hard copy or as electronic files (with hard copy back-up). All submissions
will be acknowledged on receipt and must be accompanied by a covering letter stating the author’s
postal address and affiliation. Hard copy: Send all submissions to the Applied Probability office in
Sheffield, and not to individual editors. Three copies of the paper, at least one of which should be
double spaced, should be sent to: Executive Editor, Applied Probability, School of Mathematics and
Statistics, University of Sheffield, Sheffield S3 7RH, UK. Electronic submission: Please email a double-
spaced PostScript™ (.ps) or portable document format (.pdf) file, not exceeding 1 Mb. The files must
be clearly identified by name in a separate covering message. The address for email submissions is
L.nash@sheffield.ac.uk. Authors should also submit three hard copies, as above.

Copyright

The copyright of all published papers is vested in the Applied Probability Trust. When a paper is
accepted for publication, the Trust asks the authors to assign copyright by signing a form in which the
terms of copyright are listed. 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
$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). 0021-9002/05 $0.70 + 0.20.

Printed in Israel by N. Ben-Zvi Printing Enterprises Ltd., Jerusalem.

Published online by Cambridge University Press


https://doi.org/10.1017/S0021900200000565

303
321
334
346
362
379
393
107
426
446
463

478

491

531

550

566

581
587

Volume 42 Number 2

Research Papers z

XIANPING GUO AND ONESIMO HERNANDEZ-LERMA. Nonzero-sum games for
continuous-time Markov chains with unbounded discounted payolls

JASON SCHWEINSBERG. Improving on bold play when the gambler is restricted

PETER NEAL. Compound Poisson limits for household epidemics

A. GERARDI AND P. TARDELLI. Heterogeneous population dynamical model: a filtering
problem

ULRICH RIEDER AND NICOLE BAUERLE. Portfolio optimization with unobservible
Markov-modulated drift process

STEPHANE LOISEL. Diflerentiation of some functionals of risk processes, and optimal reserve
allocation

RUDOLF GRUBEL AND MARCUS REICH. Rarity and exponentiality: an extension of
Keilson’s theorem, with applications

JEAN-MARC AZATS. JOSE R. LEON AND JOAQUIN ORTEGA. Geometrical characteristics
of Gaussian sea waves

RAYMOND BRUMMELHUIS AND DOMINIQUE GUEGAN. Multiperiod conditional
distribution functions for conditionally normal GARCH(1, 1) models

CLAUDIA CECI AND ANNA GERARDI. Multitype branching processes observing particles
of a given type

M. GONZALEZ. M. MOLINA AND I. DEL PUERTO. Asymptotic behaviour of critical
controlled branching processes with random control functions

DE-AN WU AND HIDEAKI TAKAGI. Processor-sharing and random-service queues with
semi-Markovian arrivals

MARC LELARGE. Fluid limit of generalized Jackson queueing networks with stationary and
ergodic arrivals and service times

FRANCOIS BACCELLI, SERGUEI FOSS AND MARC LELARGE. Tails in generalized
Jackson networks with subexponential service-time distributions

SOOHAN AHN AND V. RAMASWAMI. Eflicient algorithms for transient analysis of stochastic
fluid low models

O. E. BARNDORFF-NIELSEN AND N. N. LEONENKO. Burgers™ turbulence problem with
linear or quadratic external potential

PETER C. KIESSLER AND KANOKTIP NIMITKIATKLAI. The lifetime of a random set

Short Communications

COLIN MALLOWS AND LARRY SHEPP. B-stability

KYUNG EUN LIM, JEE SEON BAEK AND EUI YONG LEE. Optimization under the .
policy of a finite dam with both continuous and jumpwise inputs

Published by the Applied Probability Trust in association with the London Mathematical Society
Copyright © 2005 by the Applied Probability Trust ISSN 0021-9002

Published online by Cambridge University Press


https://doi.org/10.1017/S0021900200000565

