
THE MATHEMATICAL SCIENTIST (TMS)

In 1988 the Applied Probability Trust assumed responsibility for the publication of TMS. Its
first twelve volumes were published in Australia by CSIRO and the Australian Mathematical
Society; starting with Volume 13 (1988) it became an Applied Probability Trust publication
administered and distributed from the Trust's headquarters in Sheffield.

TMS contains papers on a variety of mathematical topics for the general information and
enjoyment of mathematicians, statisticians and computer scientists; it also appeals to workers
in any other discipline lending itself to the application of mathematical methods. The
following contributions will appear in Volume 14 Number 2, to be published in December
1989:

Around Sylvester's law of nullity, by P. M. COHN
Kelvin's impulsive wrench with a free surface, by B. C. RENNIE
Fibonacci numbers and the golden mean in nature, by B. S. DAVIS and T. A. DAVIS
Aspects of matrix Wiener-Hopf factorisation in applied probability, by S0REN ASMUSSEN
Probabilistic derivation for the limit of the Markov binomial distribution,

by WOLFGANG J. BUHLER
Random sum characterizations, by R. K. MILNE and G. F. YEO
The problem of low response rates in surveys of the elderly,

by M. E. THOMPSON and W. F. FORBES
No elementary proof of Blackwell's theorem,

by F. W. STEUTEL and E. K. E. WILLEKENS

Readers are encouraged to submit short papers, letters and problems concerned with the
theory and application of mathematics, statistics or computing. Material for publication
should be presented in a clear and simple style, suitable for an informed but non-specialist
mathematical audience, and may be sent to any member of the newly formed international
editorial board of TMS:

Editor-in-chief: J. Gani (University of California, Santa Barbara)

Editors:
R. Anderssen (CSIRO, Canberra), Rosemary Bailey (Rothamsted Experimental Station,
Harpenden), J. Blake (University of Birmingham), Paul M. Cohn (University College
London), W. Forbes (University of Waterloo), John Gower (Rothamsted Experimental
Station, Harpenden), C. C. Heyde (Australian National University, Canberra), K.-H.
Hoffmann (Universitiit Augsburg), A. Konheim (University of California, Santa Barbara),
Hilary Ockendon (Mathematical Institute, Oxford), Basil Rennie (Burnside, S. Australia),
S. Resnick (Cornell University, Ithaca, NY), G.-C. Rota (Massachusetts Institute of
Technology), and R. Stanton (University of Manitoba, Winnipeg).

Each volume consists of two issues distributed in June and December, totalling approximately
128 pages. TMS is modestly priced at £7.00 (US$12.00; $A.16.(0); please make remittances
payable to 'The Mathematical Scientist'. Orders and requests for further information should
be sent to

Executive Editor, Applied Probability,
Department of Probability and Statistics,
The University,
Sheffield S3 7RH,
England.
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A new IMS publication

THE ANNALS OF APPLIED PROBABILITY

The Institute of Mathematical Statistics will publish the first issue of its new
journal, The Annals of Applied Probability, in February of 1991.

In addition to welcoming papers in all the traditional areas of applied probability,
the new Annals particularly encourages submission of work that develops and
deepens the interplay of probability and the fields of computer science, finance,
network modeling, and biology.

The long and excellent service of the earlier IMS Annals suggests that the new
Annals of Applied Probability has a fine chance of becoming one of the leading
journals in the field, but this opportunity can only be realized through the support of
contributing authors.

The time to submit work for the new Annals is now. Manuscripts should be
prepared in accordance with the Instructions for Authors that are given in the two
other Annals, and submitted in quadruplicate to J. Michael Steele, Editor, The
Annals of Applied Probability, at the address below:

School of Engineering and Applied Science,
E-220 Engineering Quadrangle,
Princeton University,
Princeton, NJ 08544,
U.S.A.
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SUBSCRIPTIO RATES

Sub cription rates (post free) for the 1989 volume of Advances are as follows:

u cribers in orth, Central and outh 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.

AU ot er subscribers:

£78.00 for libraries and institutions;
£26.00 for individuals belonging to a recognised scientific society.

All enquiries about Advances, as well as other subscriptions, should be sent to the Executive Editor,
Miss M. Hitchcock, Department of Probability and Statistics, The University, Sheffield S37RH,
England. The price of back numbers varies from volume to volume, and enquiries hould be ent 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.

OTES FOR CONTRIBUfORS

Contributions published in Advances may be of six kind :

(1) review papers; (2) longer research"papers in applied probability, which may include expository
material; (3) expository papers on branches of mathematics of interest to probabilists; (4) papers
outlining areas in the biological, physical, social and technological sciences in which probability models
can u efully be developed; (5) papers in applied probability presented at conferences which do not
publish their proceedings; (6) letters to the editor on any appropriate topic in applied probability.
( ote: Letters relating specifically to papers which have appeared in the Journal ofApplied Probability
will continue to be published in the Journal.)

Research papers not exceeding 20 printed page and short communications are published in the
Journal ofApplied Probability. The editors may publish accepted papers in either journal, according to
th pace available, in order to meet the IS-month deadline in publication referred to below.

Submission of papers

It is a condition of publication in Advances in Applied Probability that papers shall not previously
have appeared el ewhere, and will not be reprinted without the written permi sion of the Tru 1. It i
the policy of Advances 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 paper free,
and joint authors a proportional share of this number. Additional reprints will be provided at cost.

Paper hould be written in English or French; papers in other languages may be accepted by the
editor , but will appear (subject to the author's agreement) in Engli h or French translation in
Advances. cripts should be typewritten, using double spacing, and at lea t one copy should be on one
side of the paper only. Each paper should be accompanied by

(i) a hort ab tract of approximately 4-10 line giving a non-mathematical de cription of the subject
matter and result ;

(ii) a li t of keywords detailing the contents for the purpo e of computerised information retrieval.
Author are advised to con ult The Author's Guide to the Applied Probability Journals when

preparing papers for submission. A copy of this guide may he 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 oversea 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 ve ted in the Trust. When a paper is accepted for
publication, the Trust reque t the author(s) to sign a form a igning copyright to the Trust. Failure to
do this promptly may delay or prevent publication.

Authori ation to photocopy items for internal or personal use, or the internal or personal u e of
pecific client , is granted by the Applied Probability Trust for libraries and other user 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. 0001-8678/89 $00.50 + .10.

PRINTED IN NORTHERN IRELAND AT THE UNIVERSITIES PRESS (BELFAST) LTD .

https://doi.org/10.1017/S000186780001925X Published online by Cambridge University Press

https://doi.org/10.1017/S000186780001925X


Volume 21 Number 4

725 ERIC SLUD AND CRAIG HOESMAN. Moderate- and large-deviation
probabilities in actuarial risk theory

742 K. V. MARDIA AND I. L. DRYDEN. Shape distributions for
landmark data

756 J. FRANCHI. Produits semi-directs de diffusions reelles et lois
asymptotiques

770 ENZO ORSINGHER AND BRUNO BASSAN. On the comparison of
the distribution of the supremum of random fields represented by
stochastic integrals

781 RICHARD A. DAVIS AND SIDNEY I. RESNICK. Basic properties
and prediction of max-ARMA processes

804 I. B. ZIEDINS AND F. P. KELLY. Limit theorems for loss networks
with diverse routing

831 P. J. HUNT AND F. P. KELLY. On critically loaded loss networks
842 JOHN A. GUBNER, B. GOPINATH AND S. R. S. VARADHAN.

Bounding functions of Markov processes and the shortest queue problem
861 ZVI ROSBERG AND PARVIZ KERMANI. Customer routing to

different servers with complete information
883 FRANc;OIS BACCELLI AND ZHEN LIV. On the stability condition

of a precedence-based queueing discipline
899 MICHAEL L. WENOCUR. A reliability model based on the gamma

process and its analytic theory
919 HENRY W. BLOCK, WILLIAM S. GRIFFITH AND THOMAS H.

SA VITS. L-superadditive structure functions
Letters to the editor

930 EMAD EL-NEWEIHI AND FAN C. MENG. The number of critical
connection vectors of L-superadditive structure functions

933 L. C. G. ROGERS. Ignatov's theorem: an abbreviation of the proof of
Engelen, Tommassen and Vervaat

935 G. HOOGHIEMSTRA. Another visit to two halflines
938 ROBERT W. CHEN. A circular property of the occurrence of sequence

patterns in the fair coin-tossing process
941 GUNNAR BLOM AND LARS HOLST. Some properties of similar

pairs
945 MARIO LEFEBVRE AND ERIC LEONARD. On the first hitting

place of the integrated Wiener process
949 A. RANGAN AND R. ESTHER GRACE. Optimal replacement

policies for a deteriorating system with imperfect maintenance
952 YAAKOV KOGAN. Exact analysis for a class of simple, circuit­

switched networks with blocking
956 BHASKAR SENGUPTA. An invariance relationship for the G/G/1

queue
958 Correction
959 Index
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