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Probability, Markov Chains, Queues, and Simulation 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 is relevant to a wide 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 service time,
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 examples illuminate 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:

Richard Puccio:

Do you one of the book lovers? If so, do you ever feeling doubt if you find yourself in the book store?
Attempt to pick one book that you never know the inside because don't judge book by its deal with may
doesn't work here is difficult job because you are frightened that the inside maybe not because fantastic as in
the outside look likes. Maybe you answer can be Probability, Markov Chains, Queues, and Simulation: The
Mathematical Basis of Performance Modeling why because the excellent cover that make you consider about
the content will not disappoint anyone. The inside or content is fantastic as the outside or even cover. Your
reading 6th sense will directly direct you to pick up this book.

Clifford Walsh:

Many people spending their time period by playing outside together with friends, fun activity along with
family or just watching TV the entire day. You can have new activity to enjoy your whole day by reading a
book. Ugh, do you think reading a book will surely hard because you have to take the book everywhere? It
alright you can have the e-book, having everywhere you want in your Mobile phone. Like Probability,
Markov Chains, Queues, and Simulation: The Mathematical Basis of Performance Modeling which is having
the e-book version. So , why not try out this book? Let's notice.

Dorothy Alvarez:

You will get this Probability, Markov Chains, Queues, and Simulation: The Mathematical Basis of
Performance Modeling by check out the bookstore or Mall. Merely viewing or reviewing it can to be your
solve challenge if you get difficulties for your knowledge. Kinds of this e-book are various. Not only simply
by written or printed and also can you enjoy this book simply by e-book. In the modern era just like now,
you just looking by your local mobile phone and searching what your problem. Right now, choose your own
ways to get more information about your guide. It is most important to arrange yourself to make your
knowledge are still upgrade. Let's try to choose proper ways for you.

Kay Davidson:

What is your hobby? Have you heard that question when you got learners? We believe that that issue was
given by teacher to their students. Many kinds of hobby, Everybody has different hobby. Therefore you
know that little person like reading or as reading through become their hobby. You need to know that reading
is very important as well as book as to be the issue. Book is important thing to provide you knowledge,
except your personal teacher or lecturer. You discover good news or update about something by book.
Amount types of books that can you choose to use be your object. One of them is actually Probability,
Markov Chains, Queues, and Simulation: The Mathematical Basis of Performance Modeling.
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