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A coherent introduction to the techniques for modeling dynamic stochastic
systems, this volume also offers a guide to the mathematical, numerical, and
simulation tools of systems analysis. Suitable for advanced undergraduates and
graduate-level industrial engineers and management science majors, it proposes
modeling systems in terms of their simulation, regardless of whether simulation
is employed for analysis. 
Beginning with a view of the conditions that permit a mathematical-numerical
analysis, the text explores Poisson and renewal processes, Markov chains in
discrete and continuous time, semi-Markov processes, and queuing processes.
Each chapter opens with an illustrative case study, and comprehensive
presentations include formulation of models, determination of parameters,
analysis, and interpretation of results. Programming language–independent
algorithms appear for all simulation and numerical procedures.
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A coherent introduction to the techniques for modeling dynamic stochastic systems, this volume also offers a
guide to the mathematical, numerical, and simulation tools of systems analysis. Suitable for advanced
undergraduates and graduate-level industrial engineers and management science majors, it proposes
modeling systems in terms of their simulation, regardless of whether simulation is employed for analysis. 
Beginning with a view of the conditions that permit a mathematical-numerical analysis, the text explores
Poisson and renewal processes, Markov chains in discrete and continuous time, semi-Markov processes, and
queuing processes. Each chapter opens with an illustrative case study, and comprehensive presentations
include formulation of models, determination of parameters, analysis, and interpretation of results.
Programming language–independent algorithms appear for all simulation and numerical procedures.
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Editorial Review

About the Author

Barry L. Nelson is Chair of the Department of Industrial Engineering and Management Sciences at
Northwestern University.

Users Review

From reader reviews:

Louise Wax:

Nowadays reading books become more than want or need but also work as a life style. This reading routine
give you lot of advantages. Advantages you got of course the knowledge your information inside the book
this improve your knowledge and information. The information you get based on what kind of guide you
read, if you want drive more knowledge just go with knowledge books but if you want sense happy read one
with theme for entertaining such as comic or novel. Often the Stochastic Modeling: Analysis and Simulation
(Dover Books on Mathematics) is kind of e-book which is giving the reader unforeseen experience.

Ernie Swisher:

This Stochastic Modeling: Analysis and Simulation (Dover Books on Mathematics) are generally reliable for
you who want to be described as a successful person, why. The reason of this Stochastic Modeling: Analysis
and Simulation (Dover Books on Mathematics) can be on the list of great books you must have is definitely
giving you more than just simple studying food but feed you with information that might be will shock your
before knowledge. This book is usually handy, you can bring it all over the place and whenever your
conditions in the e-book and printed kinds. Beside that this Stochastic Modeling: Analysis and Simulation
(Dover Books on Mathematics) forcing you to have an enormous of experience like rich vocabulary, giving
you tryout of critical thinking that we realize it useful in your day exercise. So , let's have it and revel in
reading.

William Tietjen:

Hey guys, do you really wants to finds a new book to study? May be the book with the subject Stochastic
Modeling: Analysis and Simulation (Dover Books on Mathematics) suitable to you? The book was written
by popular writer in this era. The particular book untitled Stochastic Modeling: Analysis and Simulation
(Dover Books on Mathematics)is the main one of several books this everyone read now. This particular book
was inspired many men and women in the world. When you read this book you will enter the new dimension
that you ever know just before. The author explained their concept in the simple way, thus all of people can
easily to know the core of this guide. This book will give you a great deal of information about this world
now. So you can see the represented of the world on this book.



Gerald Chisholm:

People live in this new day time of lifestyle always aim to and must have the free time or they will get lots of
stress from both lifestyle and work. So , whenever we ask do people have free time, we will say absolutely
without a doubt. People is human not a robot. Then we question again, what kind of activity are you
experiencing when the spare time coming to you of course your answer will probably unlimited right. Then
do you ever try this one, reading textbooks. It can be your alternative throughout spending your spare time,
often the book you have read is actually Stochastic Modeling: Analysis and Simulation (Dover Books on
Mathematics).
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