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be usefully developed, (4) papers in applied probability presented at conferences which do not
publish their proceedings, and finally, (5) letters to the editor on any appropriate topic in applied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 22 No. 3 of Advances contains the following papers:

S. N. ETHIER. The distribution of the frequencies of age-ordered alleles in a diffusion model
LECH S. PAPIEZ AND GEORGE A. SANDISON. A diffusion model with loss of particles

W. J. ANDERSON AND P. M. McDUNNOUGH. On the representation of symmetric transition
functions

ROLAND MALHAME. A jump-driven Markovian electric load model

DAG TJQSTHEIM. Non-linear time series and Markov chains

DAWAI HUANG. On the maximal entropy property for ARMA processes and ARMA
approximation

NADER EBRAHIMI. Binary structure functions with dependent componeats

WOLFGANG STADJE AND DROR ZUCKERMAN. Optimal strategies for some repair replace-
ment models

KEITH W. ROSS AND DANNY TSANG. Teletraffic engineering for product-form circuit-switched
networks

D. M. LUCANTONI, KATHLEEN S. MEIER-HELLSTERN AND MARCEL F. NEUTS. A single-
server queue with server vacations and a class of non-renewal arrival processes

OFFER KELLA AND WARD WHITT. Diffusion approximations for queues with server vacations
M. A. WORTMAN AND RALPH L. DISNEY. Vacation queues with Markov schedules

Subscription rates (per volume) for the Advances in 1990 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 1990 volume of the Journal are as follows:

Subscribers in North, Central and South America, and Australia:
US$144.00; $A180.00; £84.00 for libraries and institutions;
US$48.00; $A60.00; £28.00 for individuals belonging to a recognised scientific society.

All other subscribers:

£84.00 for libraries and institutions;

£28.00 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

(1) a short abstract of approximately 4-10 lines giving a non-mathematical description of the
subject matter and results;

(i1) 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 Heyde at
The Australian National University in Canberra.

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 basc fee of
$00.50 per copy, plus .10 per page is paid directly to CCC, 27 Congress St., Salem, MA 01970, U.S.A.
0021-9002/90 $00.50+ .10.
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Research Papers

FRANK BALL AND A. D. BARBOUR. Poisson approximation for some epidemic models
CLAUDE LEFEVRE AND GYORGY MICHALETZKY. Interparticle dependence in a linear
death process subjected to a random environment

M. P. QUINE AND J. ROBINSON. A linear random growth model

BRIGITTE CHAUVIN AND GASTON GIROUX. A geometric rate of convergence to the
equilibrium for Boltzmann processes with multiple particle interactions

GUY LOUCHARD AND GUY LATOUCHE. Geometric bounds on iterative approximations for
nearly completely decomposable Markov chains

IOANNIS I. GERONTIDIS. On certain aspects of non-homogeneous Markov systems in con-
tinuous time

S. KALPAZIDOU. Asymptotic behaviour of sample weighted circuits representing recurrent
Markov chains

WINFRIED K. GRASSMANN AND DANIEL P. HEYMAN. Equilibrium distribution of block-
structured Markov chains with repeating rows

A. A. BALKEMA AND L. DE HAAN. A convergence rate in extreme-value theory

SUOJIN WANG. Saddlepoint approximations for bivariate distributions

F. THOMAS BRUSS AND COLM ART O’CINNEIDE. On the maximum and its uniqueness for
geometric random samples

HANS-JURGEN WITTE. A unification of some approaches to Poisson approximation

SVEN BERG AND LJUBEN MUTAFCHIEV. Random mappings with an attracting center:
Lagrangian distributions and a regression function

RICHARD R. WEBER AND GIDEON WEISS. On an index policy for restless bandits

HENRY W. BLOCK, NAFTALI A. LANGBERG AND THOMAS H. SAVITS. Maintenance
comparisons: block policies

ZHANG HANQIN, HSU GUANGHUI AND WANG RONGXIN. Strong approximations for
multiple channel queues in heavy traffic

L. LIU, B. R. K. KASHYAP AND J. G. C. TEMPLETON. On the GI*/G/x system
MASAKIYO MIYAZAWA. Complementary generating functions for the MX/GI/1/k and
GI/MY/1/k queues and their application to the comparison of loss probabilities

MATTHEW J. SOBEL. Throughput maximization in a loss queueing system with heterogeneous
servers

Short Communications

M. ZAHLE. Wicksell’s corpuscle problem in spherical spaces

MICHAEL L. WENOCUR. Ornstein-Uhlenbeck process with quadratic killing

BRUNO SERICOLA. Closed-form solution for the distribution of the total time spent in a subset of
states of a homogeneous Markov process during a finite observation period

MANISH C. BHATTACHARJEE AND JAYARAM SETHURAMAN. Families of life distribu-
tions characterized by two moments

KA SING LAU AND B. L. S. PRAKASA RAO. Characterization of the exponential distribution by
the relevation transform

JOEL E. COHEN AND FRANK P. KELLY. A paradox of congestion in a queuing network
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