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Probability, Markov Chains, Queues, and Smulation provides a modern and authoritative treatment of the
mathematical processes that underlie performance modeling. The detailed explanations of mathematical
derivations and numerous illustrative examples make this textbook readily accessible to graduate and
advanced undergraduate students taking courses in which stochastic processes play a fundamental role. The
textbook isrelevant to awide variety of fields, including computer science, engineering, operations research,
statistics, and mathematics.

The textbook looks at the fundamentals of probability theory, from the basic concepts of set-based
probability, through probability distributions, to bounds, limit theorems, and the laws of large numbers.
Discrete and continuous-time Markov chains are analyzed from a theoretical and computational point of
view. Topics include the Chapman-Kolmogorov equations; irreducibility; the potential, fundamental, and
reachability matrices; random walk problems; reversibility; renewal processes; and the numerical
computation of stationary and transient distributions. The M/M/1 queue and its extensions to more general
birth-death processes are analyzed in detail, as are queues with phase-type arrival and service processes. The
M/G/1 and G/M/1 queues are solved using embedded Markov chains; the busy period, residual servicetime,
and priority scheduling are treated. Open and closed queueing networks are analyzed. The final part of the
book addresses the mathematical basis of simulation.

Each chapter of the textbook concludes with an extensive set of exercises. An instructor's solution manual, in
which all exercises are completely worked out, is also available (to professors only).

- Numerous examplesilluminate the mathematical theories
- Carefully detailed explanations of mathematical derivations guarantee a valuable pedagogical approach
- Each chapter concludes with an extensive set of exercises

Professors: A supplementary Solutions Manual is available for this book. It is restricted to teachers using the
text in courses. For information on how to obtain a copy, refer to:
http://press.princeton.edu/class_use/solutions.html
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From reader reviews:
Robert Young:

In other case, little people like to read book Probability, Markov Chains, Queues, and Simulation: The
Mathematical Basis of Performance Modeling. Y ou can choose the best book if you want reading a book.
Given that we know about how isimportant a book Probability, Markov Chains, Queues, and Simulation:
The Mathematical Basis of Performance Modeling. Y ou can add knowledge and of course you can around
the world by abook. Absolutely right, simply because from book you can recognize everything! From your
country until finally foreign or abroad you will be known. About simple matter until wonderful thing itis
possible to know that. In this era, we can easily open abook as well as searching by internet product. It is
called e-book. Y ou can utilize it when you feel fed up to go to the library. Let's examine.

Cary Barrett:

Do you have something that that suits you such as book? The e-book lovers usually prefer to pick book like
comic, short story and the biggest one is novel. Now, why not hoping Probability, Markov Chains, Queues,
and Simulation: The Mathematical Basis of Performance Modeling that give your satisfaction preference will
be satisfied by means of reading this book. Reading practice all over the world can be said as the opportunity
for people to know world far better then how they react when it comes to the world. It can't be stated
constantly that reading habit only for the geeky person but for all of you who wants to become success
person. So, for every you who want to start studying as your good habit, you are able to pick Probability,
Markov Chains, Queues, and Simulation: The Mathematical Basis of Performance Modeling become your
own starter.

Meéeanie Roberts:

Don't be worry should you be afraid that this book can filled the space in your house, you will getitin e-
book means, more simple and reachable. This Probability, Markov Chains, Queues, and Simulation: The
Mathematical Basis of Performance Modeling can give you alot of pals because by you considering this one
book you have matter that they don't and make a person more like an interesting person. That book can be
one of astep for you to get success. This book offer you information that might be your friend doesn't
understand, by knowing more than additional make you to be great individuals. So , why hesitate? We
should have Probability, Markov Chains, Queues, and Simulation: The Mathematical Basis of Performance
Modeling.

Patricia Gallagher:

Publication is one of source of know-how. We can add our know-how from it. Not only for students but in
addition native or citizen have to have book to know the up-date information of year to help year. Aswe
know those textbooks have many advantages. Beside all of us add our knowledge, also can bring usto
around the world. By book Probability, Markov Chains, Queues, and Simulation: The Mathematical Basis of



Performance Modeling we can have more advantage. Don't that you be creative people? To get creative
person must want to read a book. Merely choose the best book that suited with your aim. Don't possibly be
doubt to change your life at this time book Praobability, Markov Chains, Queues, and Simulation: The
Mathematical Basis of Performance Modeling. Y ou can more attractive than now.
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