ADVANCES
IN APPLIED
PROBABILITY

INCLUDING A SECTION ON

STOCHASTIC GEOMETRY AND
STATISTICAL APPLICATIONS

VOLUME 42 NUMBER 1 MARCH 2010

EDITOR-IN-CHIEF  S. ASMUSSEN
FOUNDING EDITOR (1964-1989) J. GANI
PAST EDITOR-IN-CHIEF (1990-2007) C. C. HEYDE

Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800004018

ADVANCES IN APPLIED PROBABILITY

This is a companion publication to the Jowrnal of Applied Probabiliry published by
the Applied Probability Trust. It contains reviews and expository papers in applied
probability, as well as mathematical and scientific papers of interest to probabilists,
letters to the editor and a section devoted to stochastic geometry and statistical
applications (SGSA). An annual volume of up to 1200 pages is published in four issues
appearing in March, June, September and December.

EDITORIAL BOARD
Editor-in-Chief

Coordinating Editors

Ldirors

EDITORIAL OFFICE
Execurive Editor
Production Editor

S. ASMUSSEN (University of Aarhus)

N. H. BINGHAM (Imperial College London)

P. JAGERS (Chalmers University of Technology and University
of Gothenburg)

I. MOLCHANOYV SGSA (University of Bern)

H. ALBRECHER (University of Lausanne)

T. AVEN (University of Stavanger)

E. BACCELLI SGS5A4 (ENS, Paris)

J. D. BIGGINS (University of Sheffield)

J. BLANCHET (Columbia University)

S. N. CHIU SGS$A4 (Hong Kong Baptist University)

D. J. DALEY (Australian National University)

P. A. FERRARI (University of Sao Paulo)

S. FOSS (Heriot-Watt University and Sobolev Institute of
Mathematics)

P. W. GLYNN (Stanford University)

A. V. GNEDIN (Utrecht University)

O. HAGGSTROM (Chalmers University of Technology)

W. S. KENDALL SGSA (University of Warwick)

F. C. KLEBANER (Monash University)

S. G. KOU (Columbia University)

A. E. KYPRIANOU (University of Bath)

G. LAST SGSA (Universitit Karlsruhe)

T. MIKOSCH (University of Copenhagen)

J. M@LLER SGSA (Aalborg University)

A. MULLER (University of Siegen)

M. D. PENROSE S5GSA (University of Bath)

M. REITZNER SGSA (TU Vienna)

L. C. G. ROGERS (University of Cambridge)

L. RUSCHENDORF (University of Freiburg)

G. SAMORODNITSKY (Cornell University)

M. SCARSINI (LUISS)

M. SCHWEIZER (ETH, Ziirich)

J. SEGERS (Université Catholique de Louvain)

A. L. STOLYAR (Alcatel-Lucent)

D. STOYAN SGSA (Bergakademie Freiberg)

P. G. TAYLOR (University of Melbourne)

R. VAN DER HOFSTAD (Eindhoven University of Technology)

L. J. NASH (University of Sheffield)
E. TALIB (University of Sheffield)

All correspondence relating to the submission of papers should be sent to: The
Executive Editor, Applied Probability, School of Mathematics and Statistics, University
of Sheffield, Sheffield S3 7RH, UK. Subscription rates and notes for contributors are to

be found on the inside back cover.
Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800004018

ADVANCES
IN APPLIED
PROBABILITY

INCLUDING A SECTION ON

STOCHASTIC GEOMETRY AND
STATISTICAL APPLICATIONS

VOLUME 42 2010

EDITOR-IN-CHIEF  S. ASMUSSEN
FOUNDING EDITOR (1964-1989) J. GANI

PAST EDITOR-IN-CHIEF (1990-2007) C.C. HEYDE

https://doi.org/10.1017/5S0001867800004018 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800004018

Published by the Applied Probability Trust
© 2010 ISSN 0001-8678

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 corresponding processing and
royalty fees (see http://www.copyright.com) are paid
directly to CCC, 222 Rosewood Drive, Danvers, MA
01923, USA. 0001-8678/10

https://doi.org/10.1017/5S0001867800004018 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800004018

FORTHCOMING PAPERS
ADVANCES IN APPLIED PROBABILITY

ROBERT J. ADLER, GENNADY SAMORODNITSKY AND JONATHAN E. TAYLOR. Excursion sets
of three classes of stable random fields

GUUS BALKEMA AND NATALIA NOLDE. Asymptotic independence for unimodal densities

L. BARANY, F. FODOR AND V. VIGH. Intrinsic volumes of inscribed random polytopes in smooth
convex bodies

FEDERICO BASSETTI, IRENE CRIMALDI AND FABRIZIO LEISEN. Conditionally identically
distributed species sampling sequences

Y. DAVYDOV, A. NAGAEV AND A. PHILIPPE. On peeling procedure applied to a Poisson point process

EMILIO DE SANTIS, FABRIZIO GRANDONI AND ALESSANDRO PANCONESI. Low degree
connectivity of ad-hoc networks via percolation

JONATHAN JORDAN. Degree sequences of geometric preferential attachment graphs
ACHIM KLENKE AND LUTZ MATTNER. Stochastic ordering of classical discrete distributions

H.LEAND D. BARDEN. On the induced distribution of the shape of the projection of a randomly rotated
configuration

G. LINDGREN. Slope distribution in front-back asymmetric stochastic Lagrange time waves

JESPER M@LLER AND FREDERIC PAIK SCHOENBERG. Thinning spatial point processes into
Poisson processes

ANTHONY G. PAKES. Critical Markov branching process limit theorems allowing infinite variance

YI-CHING YAO. On variances of partial volumes of the typical cell of a Poisson—Voronoi tessellation
and large-dimensional volume degeneracy

https://doi.org/10.1017/5S0001867800004018 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800004018

FORTHCOMING PAPERS
JOURNAL OF APPLIED PROBABILITY

DJILALI AIT AOUDIA AND ERIC MARCHAND. On the number of runs for Bernoulli arrays

JOSE BLANCHET AND JINGCHEN LIU. Efficient importance sampling in ruin problems for multidi-
mensional regularly varying random walks

LOTHAR BREUER. A quintuple law for Markov-additive processes with phase-type jumps

ERIK EKSTROM, CARL LINDBERG, JOHAN TYSK AND HENRIK WANNTORP. Optimal liquida-
tion of a call spread

BRIAN H. FRALIX AND GERMAN RIANO. Another look at transient versions of Little’s law, and
M/G/1 preemptive last-come—first-served queues

RAMESH C. GUPTA AND RAMESHWAR D. GUPTA. Random effect bivariate survival models and
stochastic comparisons

ALEXANDER IKSANOV AND MATTHIAS MEINERS. Exponential rate of almost sure convergence
of intrinsic martingales in supercritical branching random walks

CHUNHUA MA AND LONGMIN WANG. On estimation of the variances for critical branching processes
with immigration

MUNEYA MATSUI AND THOMAS MIKOSCH. Prediction in a Poisson cluster model

PASCAL MOYAL. The queue with impatience: construction of the stationary workload under FIFO
PAVEL S. RUZANKIN. Approximation for expectations of unbounded functions of dependent integer-
valued random variables

MOSHE SHAKED, MIGUEL A. SORDO AND ALFONSO SUAREZ-LLORENS. A class of location
independent variability orders with applications

MICHAEL TORTORELLA. On reliability prediction and semi-renewal processes

https://doi.org/10.1017/5S0001867800004018 Published online by Cambridge University Press


https://doi.org/10.1017/S0001867800004018

