HEBA

iy MarkZZ77

HEBAIR
LI 55 R0 HOTRIE 5 L F - 1 R

MarkZZ7Z7  WeChat: MarkZZ720XX

WRIZE T

HEPA1® (Queueing Theory) & FLFENLAR S RGPS MR B F I, £2ia%E%. MER
NSRRI 0. AUREE RIS IEAES, RAHRAPRHE IR S5
B, NAAEFE . Markov #EFIE BT FEH &, IRAHES M/M/1. M/G/1. GI/G/1 XA
B, #tmd R R HBAMLE (Jackson e FEEUED) . JEFBIEM LS . FlA ST IR, EH
2 HERA IR 5 B AT

TR EFHES:: Pollaczek-Khinchine (PK) A Mk A Markov 5 H K 5eBHES; ¢
FI T () S5 E A PR AIE B 5 Jackson 4% AR i BE ML T4 7 R B i &2 85 B P R T . IRFEIR
iR ERE S SRIEHME . W IRERTI TR, #Bh2EA @ WA B & 2802 A i 58
BEe s, HEREIRHBNSE S IIE ., BEMNL. BT g 5NN .

| r

EE AR

o CVEIEMERIS SN FEIERE MR . Markov 88), 73 K402 I HEMGS HE 118
A EE

o MNHEHBEMLE. mitH. BERS. Eries . N EESSIR, 72w hELHEAE R
AT PERE S BT I AR 5 447 Ui

o XTBEMLIERE. FHURER . BEALAE SIS 7 MR 5 S iRl 2z 4k

o THIRNFER Little . PASTA EH. Burke &P 45 5 548 H AR IE A (1) 2
¥

| r
\

BIE &R

o WEZIL: WEEIREAL (o408, Lebesgue #i7r. JUFRALUSO . FrfEmd. RECGERS
RO PR e S

o BEMNIIEZ: BHET A Markov 8 CPAar A W7 EE . Bkl E)D; ELEH] 8] Markov %
B A&

o Hr: Laplace-Stieltjes A8 Ht . A= pliphi%. & AT R B

o LML FEREIREL. WM, XTHE SRR 75 H B

o PEMIZHIEAL (25 11 ¥P): ZHEMEI. Bellman 724 # PRS0

—

Lok



HEBA I MarkZZZ

X E& EE S
1 RGNS PASTA BENLL AR 702K LN ] Markov B CREHEd %

FEFE. Kolmogorov H#8) ; “FRAMMFIAENS
ME—1E CRATAIERIR): #/hEH; PASTA (H
FaBIIK DL RS2 B P2 AE s Little 248
L =\W KiEie

2 MRS SR TR RS e S (RIS . MAr I & . Pois-
son 73D MRS AREE; KM ST SR
Ths BRI REEA T CEFeE) ; HE)Ai;
Blackwell S8 E#; R4 5

3 M/M/1 RHABK o B0y AR e e s AR Kk R U
B M/M/1 PR e RS aedeis
(L, Ly, W,W,); M/M/c BABI; M/M/1/K A R%E
&#; Erlang B AR5 Erlang C A zUHH#ES AN H

4 M/G/1 B\FI A Markov #5 Wald 1H%5; Pollaczek-
Khinchine (PK) ¥JEARGTEEMET; PK B
X (BEREOTE) s BRFE S e M/G/1
B (AR N-5ehg. T-3K0%)

5  GI/G/1 B\ Lindley #4772 5 RS RIFAAEE ;s Spitzer 1HEF
A; Kingman TBIAN (EREBIT) ; HFRH
(o3 Am B § Bk R: HEimE T AL s sh i
(Iglehart-Whitt &)

6 RAEZHEBN S ZRmi% e L (NPPS): sPEMAS PK ARXHE;
HAIKEMAEL (PPS): HHTHESE; fR-FVERAE
(Work Conservation Lemma); 6B\ J7FE (Arrival

Theorem for Priority Queues); Processor Sharing
FA%1; LCFS-PR %

7 HEBAMZ%: Jackson xEEE FEIK Jackson 4% BIARAY & s WP 7 2 (BZi@
JIFE) WIS SRARTE-FAa 4 A 1) S BAIE R (R
WP s Burke BB CRiH SR W\ s S
Jackson M %55 BCMP & # A

8  AERAIEIMNZE STl AT TR %A A5 5 733 fel (Decomposition Ap-
proximation) ; 3% (Mean-Field) /%5 N-k
AP HIIRIEIN S ;. Whittle 4% 53507, §
HICUT ABLAE I % R 1 82 FH

9 AR ST HRR HEBA AR (Fluid Queue): On/Off N\ ; HL i &
P18 (Heavy Traffic Theory) [B] i ; Reflected Brow-
nian Motion (RBM) [FJ#4i& ; Harrison-Reiman &
L ZYUEYEURIR S 28 B A




HEBL & MarkZZZ

WX Em ASHEE
10 RS 5 IR$EEUE R € S QRFEEUr AR  IEFAZ 4L ); Cramer-

Lundberg /= #i4Y; HEES] (M/G/1 with
heavy-tailed service); Lévy FERIAr; FaE o Af
sl ERXHFERERISEN (M Pareto/1
41D

11 HEBNE=EHI S shAs Ak AR BE 9] RAEZE (MDP 845D cp B8 ™45
WER] CRHRIE S MME R BT 3hi&EN (Dy-
namic Pricing) #5%!; 2SIV EER) Whittle fi5
BT #ENIEH] (Admission Control) 51k %%
e

12 MHEW ST W I HE S OHER . JSQ. Power-of-two Sl
BEMYZ: RS QoS fRiE; BITIZE: &
ZHEBN FARZ W (LRI A SHEAAE &
MLEs22 I HHE RN G & (I BURED s FFit
I 5 Fi VR 7 R Y

1. Kleinrock, L. Queueing Systems, Vol. 1: Theory. Wiley, 1975.
2. Kleinrock, L. Queueing Systems, Vol. 2: Computer Applications. Wiley, 1976.
3. Kelly, F.P. Reversibility and Stochastic Networks. Wiley, 1979. (Cambridge University Press F

fiz, 2011.)

4. Asmussen, S. Applied Probability and Queues. 2nd ed., Springer, 2003.

ot

© ® N>

10.
11.

12.

Gross, D., Shortle, J.F., Thompson, J.M. & Harris, C.M. Fundamentals of Queueing Theory.
4th ed., Wiley, 2008.

Baccelli, F. & Brémaud, P. Elements of Queueing Theory. 2nd ed., Springer, 2003.

Bramson, M. Stability of Queueing Networks. Springer, 2008.

Harrison, J.M. Brownian Motion and Stochastic Flow Systems. Wiley, 1985.

Whitt, W. Stochastic-Process Limits. Springer, 2002.

Robert, P. Stochastic Networks and Queues. Springer, 2003.

Latouche, G. & Ramaswami, V. Introduction to Matrixz Analytic Methods in Stochastic Modeling.
STAM, 1999.

Kumar, P.R. & Meyn, S.P. “Stability of queueing networks and scheduling policies.” IEEE Trans.
Autom. Control 40(2):251-260, 1995.



	课程内容
	参考资料

