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By G. Fayolle, V. A. Malyshev, M. V. Menshikov

CAMBRIDGE UNIVERSITY PRESS, United King dom, 2008. Paperback. Condition: New. Lang uag e:
Eng lish . Brand New Book ***** Print on Demand *****.Markov chains are an important idea,
related to random walks, which crops up widely in applied stochastic analysis. They are used,
for example, in performance modelling  and evaluation of computer networks, queuing
networks, and telecommunication systems. The main point of the present book is to provide
methods, based on the construction of Lyapunov functions, of determining  when a Markov
chain is erg odic, null recurrent, or transient. These methods can also be extended to the study
of questions of stability. Of particular concern are reflected random walks and reflected
Brownian motion. The authors provide not only a self-contained introduction to the theory but
also details of how the required Lyapunov functions are constructed in various situations.
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R e vie ws  

Great eBook and beneficial one. Yes, it is actually play, nevertheless an amazing  and interesting  literature. I found out this book from my i and dad
recommended this ebook to understand.
-- Je s s yca  Lubo witz  I         

I actually started reading  this publication. It is full of knowledg e and wisdom You wont sense monotony at at any time of your respective time (that's
what catalog s are for relating  to should you check with me).
-- V ilm a  B a ye r III         
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