Chapter 16

Bibliography

650 CHAPTER 16. BIBLIOGRAPHY

Bibliography

[1] Abate, J., Choudhury, G. L., Lucantoni, D. M. and Whitt, W. (1995) Asymptotic analysis of tail probabilities based on the computation of moments. Ann. Appl. Prob. 5, 983–1007.

[2] Abate, J., Choudhury, G. L. and Whitt, W. (1993) Calculation of the GI/G/1 steady-state waiting-time distribution and its cumulants from Pollaczeck’s formula. Archiv für Elektronik und Ubertragungstechnik (Special Issue in memory of F. Pollaczeck) 47, 311–321.

[3] Abate, J., Choudhury, G. L. and Whitt, W. (1994a) Waiting-time tail probabilities in queues with long-tail service-time distributions. Queueing Systems 16, 311–338.

[4] Abate, J., Choudhury, G. L. and Whitt, W. (1994b) Asymptotics for steady-state tail probabilities in structured Markovian queueing models. Stochastic Models 10, 99–143.

[5] Abate, J., Choudhury, G. L. and Whitt, W. (1995) Exponential approximations for tail probabilities in queues, I: waiting times. Operations Res.43, 885–901.

[6] Abate, J., Choudhury, G. L. and Whitt, W. (1999) An introduction to numerical transform inversion and its application to probability models. Computational Probability, W. Grassman (ed.), Kluwer, Boston, 257– 323.

[7] Abate, J. and Whitt, W. (1987a) Transient behavior of regulated Brownian motion, I: starting at the origin. Adv. Appl. Prob. 19, 560–598.

[8] Abate, J. and Whitt, W. (1987b) Transient behavior of regulated Brownian motion, II: non-zero initial conditions. Adv. Appl. Prob. 19, 599– 631.

[9] Abate, J. and Whitt, W. (1988a) Transient behavior of the M/M/1 queue via Laplace transform. Adv. Appl. Prob. 20, 145–178.

[10] Abate, J. and Whitt, W. (1988b) Simple spectral representations for the M/M/1 queue. Queueing Systems 3, 321–346.

[11] Abate, J. and Whitt, W. (1988c) The correlation functions of RBM and M/M/1. Stochastic Models 4, 315–359.

[12] Abate, J. and Whitt, W. (1988d) Approximations for the M/M/1 busy-period distribution. Queueing Theory and its Applications – Liber Americorum for J. W. Cohen, North Holland, Amsterdam, 149–191.

[13] Abate, J. and Whitt, W. (1992a) The Fourier-series method for inverting transforms of probability distributions. Queueing Systems 10, 5–88.

[14] Abate, J. and Whitt, W. (1992b) Solving probability transform functional equations for numerical inversion. Operations Res. Letters 12, 275–281.

[15] Abate, J. and Whitt, W. (1994a) Transient behavior of the M/G/1 workload process. Operations Res. 42, 750–764.

[16] Abate, J. and Whitt, W. (1994b) A heavy-traffic expansion for the asymptotic decay rates of tail probabilities in multi-channel queues. Operations Res. Letters 15, 223–230.

[17] Abate, J. and Whitt, W. (1995a) Numerical inversion of Laplace transforms of probability distributions. ORSA J. Computing 7, 36–43.

[18] Abate, J. and Whitt, W. (1995b) Limits and approximations for the busy-period distribution in single-server queues. Prob. Eng. Inf. Sci. 9, 581–602.

[19] Abate, J. and Whitt, W. (1996) An operational calculus for probability distributions via Laplace transforms. Adv. Appl. Prob. 28, 75–113.

[20] Abate, J. and Whitt, W. (1997a) Limits and approximations for the M/G/1 LIFO waiting-time distribution. Operations Res. Letters 20, 199–206.

[21] Abate, J. and Whitt, W. (1997b) Asymptotics for M/G/1 low-priority waiting-time tail probabilities. Queueing Systems 25, 173–233.

[22] Abate, J. and Whitt, W. (1998) Explicit M/G/1 waiting-time distributions for a class of long-tail service-time distributions. Operations Res. Letters 25, 25–31.

[23] Abate, J. and Whitt, W. (1999a) Computing Laplace transforms for numerical inversion via continued fractions. INFORMS J. Computing 11, 394–405.

[24] Abate, J. and Whitt, W. (1999b) Modelling service-time distributions with non-exponential tails: Beta mixtures of exponentials. Stochastic Models 15, 517–546.

[25] Abate, J. and Whitt, W. (1999c) Infinite-series representations of Laplace transforms of probability density functions. J. Operations Res. Society Japan 42, 268–285.

[26] Abbott, E. A. (1952) Flatland, Dover, New York.

[27] Abramowitz, M. and Stegun, I. A. (1972) Handbook of Mathematical Functions, National Bureau of Standards, Washington, D.C.

[28] Addie, R. G. and Zukerman, M. (1994) An approximation for performance evaluation of stationary single server queues. IEEE Trans. Commun. 42, 3150–3160.

[29] Adler, R. J., Feldman, R. E. and Taqqu, M. S. (1998) A Practical Guide to Heavy Tails: Statistical Techniques and Applications, Birkhauser, Boston.

[30] Albin, S. L. (1982) On Poisson approximations for superposition arrival processes in queues. Management Sci. 28, 126–137.

[31] Albin, S. L. (1984) Approximating a point process by a renewal process, II: superposition arrival processes. Operations Res. 32, 1133–1162.

[32] Aldous, D. (1989) Probability Approximations via the Poisson Clumping Heuristic, Springer, New York.

[33] Amdahl, G. (1967) Validity of the single processor approach to achieving large scale computing capabilities. AFIPS Conference Proceedings, Atlantic City 30, 483–485.

[34] Anantharam, V. (1999) Scheduling strategies and long-range dependence. Queueing Systems 33, 73–89.

[35] Anick, D., Mitra, D. and Sondhi, M. M. (1982) Stochastic theory of a data handling system with multiple sources. Bell System Tech. J. 61, 1871–1894.

[36] Anisimov, V. V. (1993) The averaging principle for switching processes.

Theor. Prob. Math. Stat. 46, 1–10.

[37] Araujo, A. and Giné, E. (1980) The Central Limit Theorem for Real and Banach valued Random Variables, Wiley, New York.

[38] Arvidsson, A. and Karlsson, P. (1999) On traffic models for TCP/IP.

Traffic Engineering in a Competitive World, Proceedings 16^{th} Int. Teletraffic Congress, P. Key and D¿ Smith (eds.), North-Holland, Amsterdam, 457–466.

[39] Asmussen, S. (1987) Applied Probability and Queues, Wiley, New York.

[40] Asmussen, S. (1992) Queueing simulation in heavy traffic. Math. Oper.

Res. 17, 84–111.

[41] Asmussen, S. (2000) Ruin Probabilities, World Scientific, Singapore.

[42] Asmussen, S. and Teugels, J. (1996) Convergence rates for M/G/1 queues and ruin problems with heavy tails. J. Appl. Prob. 33, 1181– 1190.

[43] Astrauskas, A. (1983) Limit theorems for sums of linearly generated random variables. Lithuanian Math. J. 23, 127–134.

[44] Avram, F. and Taqqu, M. S. (1987) Noncentral limit theorems and Appell polynomials. Ann. Probab. 15, 767–775.

[45] Avram, F. and Taqqu, M. S. (1989) Probability bounds for M-Skorohod oscillations. Stoch. Proc. Appl. 33, 63–72.

[46] Avram, F. and Taqqu, M. S. (1992) Weak convergence of sums of moving averages in the α-stable domain of attraction. Ann. Probab. 20, 483–503.

[47] Azar, Y., Broder, A., Karlin, A. and Upfal, E. (1994) Balanced allocations. Proceedings 26^{th} ACM Symposium on the Theory of Computing, 593–602.

[48] Baccelli, F. and Brémaud, P. (1994) Elements of Queueing Theory, Springer, New York.

[49] Baccelli, F. and Foss, S. (1994) Ergodicity of Jackson-type queueing networks. Queueing Systems 17, 5–72.

[50] Barford, P. and Crovella, M. (1998) Generating representative web workloads for network and server performance evaluation. Proc. 1998 ACM Sigmetrics, 151–160.

[51] Bass, F. R. and Pyke, R. (1987) A central limit theorem for D(A)-valued processes. Stochastic Proc. Appl. 24, 109–131.

[52] Becker, R. A., Chambers, J. M. and Wilks, A. R. (1988) The New S Language, Chapman and Hall, New York.

[53] Bell, S. L. and Williams, R. J. (2001) Dynamic scheduling of a system with two parallel servers in heavy traffic with complete resource pooling: asymptotic optimality of a threshold policy. Ann. Appl. Prob. 11.

[54] Bender, C. M. and Orszag, S. A. (1978) Advanced Mathematical Methods for Scientists and Engineers, McGraw-Hill, New York.

[55] Beneš, V. E. (1963) General Stochastic Processes in the Theory of Queues, Addison-Wesley, Reading, MA.

[56] Beran, J. (1994) Statistics for Long-Memory Processes, Chapman and Hall, New York.

[57] Berger, A. W. and Whitt, W. (1992a) The impact of a job buffer in a token-bank rate-control throttle. Stochastic Models 8, 685–717.

[58] Berger, A. W. and Whitt, W. (1992b) The Brownian approximation for rate-control throttles and the G/G/1/C queue. J. Discrete Event Dynamic Systems 2, 7–60.

[59] Berger, A. W. and Whitt, W. (1994) The pros and cons of a job buffer in a token-bank rate-control throttle. IEEE Trans. Commun. 42, 857–861.

[60] Berger, A. W. and Whitt, W. (1995a) Maximum values in queueing processes. Prob. Eng. Inf. Sci. 9, 375–409.

[61] Berger, A. W. and Whitt, W. (1995b) A comparison of the sliding window and the leaky bucket. Queueing Systems 20, 117–138.

[62] Berger, A. W. and Whitt, W. (1998a) Effective bandwidths with priorities. IEEE/ACM Trans. Networking, 6, 447–460.

[63] Berger, A. W. and Whitt, W. (1998b) Extending the effective bandwidth concept to networks with priority classes. IEEE Communications Magazine 36, August, 78–83.

[64] Bertoin, J. (1996) Lévy Processes, Cambridge University Press, Cambridge, UK.

[65] Bertsekas, D. P. and Gallager, R. G. (1992) Data Networks, second ed., Prentice-Hall, Enlewood Cliffs, NJ.

[66] Billingsley, P. (1968) Convergence of Probability Measures, Wiley, New York.

[67] Billingsley, P. (1999) Convergence of Probability Measures, second edition, Wiley, New York.

[68] Bingham, N. H., Goldie, C. M. and Teugels, J. L. (1989) Regular Variation, Cambridge University Press, Cambridge, UK.

[69] Bitran, G. and Tirupati, D. (1988) Multiproduct queueing networks with deterministic routing: decomposition approach and the notion of interference. Management Sci. 34, 75–100.

[70] Bleistein, N. and Handelsman, R. A. (1986) Asymptotic Expansions of Integrals, Dover, New York.

[71] Bloznelis, M. (1996) Central limit theorem for stochastically continuous processes. convergence to stable limit. J. Theor. Probab. 9, 541–560.

[72] Bloznelis, M. and Paulauskas, V. (2000) Central limit theorem in D[0, 1]. Skorohod’s Ideas in Probability Theory, V. Korolyuk, N. Portenko and H. Syta (eds.), institute of Mathematics of the National Acafdemy of Sciences of the Ukraine, Kyiv, Ukraine, 99–110.

[73] Bondi, A. B. and Whitt, W. (1986) The influence of service-time variability in a closed network of queues. Performance Evaluation 6, 219– 234.

[74] Borodin, A. N. and Salminen, P. (1996) Handbook of Brownian Motion – Facts and Formulae, Birkhäuser, Boston.

[75] Borovkov, A. A. (1967) On limit laws for service processes in multichannel systems. Siberian Math. J. 8, 746–763.

[76] Borovkov, A. A. (1976) Stochastic Processes in Queueing Theory, Springer, New York.

[77] Borovkov, A. A. (1984) Asymptotic Methods in Queueing Theory, Wiley, New York.

[78] Borovkov, A. A. (1998) Ergodicity and Stability of Stochastic Processes, Wiley, New York.

[79] Borst, S. C., Boxma, O. J. and Jelenković, P. R. (2000) Asymptotic behavior of generalized processor sharing with long-tailed traffic sources. Proceedings IEEE INFOCOM 2000, 912–921.

[80] Botvich, D. D. and Duffield, N. G. (1995) Large deviations, the shape of the loss curve, and economies of scale in large multiplexers. Queueing Systems 20, 293–320.

[81] Box, G. E. P., Jenkins, G. M. and Reinsel, G. C. (1994) Time Series Analysis, Forecasting and Control, third edition, Prentice Hall, NJ.

[82] Boxma, O. J. and Cohen, J. W. (1998) The M/G/1 queue with heavytailed service time distribution. IEEE J. Sel. Areas Commun. 16, 749– 763.

[83] Boxma, O. J. and Cohen, J. W. (1999) Heavy-traffic analysis for the GI/G/1 queue with heavy-tailed distributions. Queueing Systems 33, 177–204.

[84] Boxma, O. J. and Cohen, J. W. (2000) The single server queue: heavy tails and heavy traffic. In Self-Similar Network Traffic and Performance Evaluation, K. Park and W. Willinger (eds.), Wiley, New York, 143– 169.

[85] Boxma, O. J., Cohen, J. W. and Deng, Q. (1999) Heavy-traffic analysis of the M/G/1 queue with priority classes. Traffic Engineering in a Competitive World, Proceedings of the 16^{th} Int. Teletraffic Congress, P. Key and D. Smith (eds.), North-Holland, Amsterdam, 1157–1167.

[86] Boxma, O. J. and Dumas, V. (1998) Fluid queues with long-tailed activity period distributions. Comput. Commun. 21, 1509–1529.

[87] Boxma, O. J. and Takagi, H. (1992) Editors: Special issue on polling systems. Queueing Systems 11, 1 and 2.

[88] Bramson, M. (1994a) Instability of FIFO queueing networks. Ann.

Appl. Prob. 4, 414–431. (Correction p. 952)

[89] Bramson, M. (1994b) Instability of FIFO queueing networks with quick service times. Ann. Appl. Prob. 4, 693–718.

[90] Bramson, M. (1998) State space collapse with application to heavy traffic limits for multiclass queueing networks. Queueing Systems 30, 89–148.

[91] Bratley, P. , Fox, B. L. and Schrage, L. E. (1987) A Guide to Simulation, second edition, Springer, New York.

[92] Breiman, L. (1968) Probability, Addison-Wesley, Reading, MA.

[93] Brichet, F., Roberts, J. W., Simonian, A. and Veitch, D. (1996) Heavy traffic analysis of a storage model with long-range dependent on/off sources. Queueing Systems 23, 197–215.

[94] Brichet, F., Simonian, A. Massoulié, L. and Veitch, D. (2000) Heavy load queueing analysis with LRD on/off sources. In Self-Similar Network Traffic and Performance Evaluation, K. Park and W. Willinger (eds.), Wiley, New York, 115–141.

[95] Browne, S. and Whitt, W. (1995) Piecewise-linear diffusion processes.

Advances in Queueing, J. Dshalalow, ed., CRC Press, Boca raton, FL, 463–480.

[96] Bu, T. and Towsley, D. (2001) Fixed point approximations for TCP behavior in an AQN network. Proceedings ACM SIGMETRICS ’01.

[97] Burman, D. Y. and Smith, D. R. (1983) Asymptotic analysis of a queueing model with bursty traffic. Bell System Tech. J. 62, 1433–1453.

[98] Burman, D. Y. and Smith, D. R. (1986) An asymptotic analysis of a queueing system with Markov-modulated arrivals. Operations Res. 34, 105–119.

[99] Buzacott, J. A. and Shanthikumar, J. G. (1993) Stochastic Models of Manufacturing Systems, Prentice-Hall, Englewood Cliffs, NJ.

[100] Carslaw, H. S. (1930) Introduction to the Theory of Fourier’s Series and integrals, third ed., Dover, New York.

[101] Chang, K.-H. (1997) Extreme and high-level sojourns of the single server queue in heavy traffic. Queueing Systems 27, 17–35.

[102] Chang, C. S. and Thomas, J. A. (1995) Effective bandwidths in highspeed digitial networks. IEEE J. Sel. Areas Commun. 13, 1091-1100.

[103] Chen, H. and Mandelbaum, A. (1991a) Discrete flow networks: bottleneck analysis and fluid approximation. Math. Oper. Res. 16, 408–446.

[104] Chen, H. and Mandelbaum, A. (1991b) Discrete flow networks: diffusion approximations and bottlenecks. Ann. Prob. 19, 1463–1519.

[105] Chen, H. and Mandelbaum, A. (1991c) Leontief systems, RBV’s and RBM’s. In Proc. Imperial College Workshop on Applied Stochastic Processes, eds. M. H. A. Davis and R. J. Elliot, Gordon and Breach, London.

[106] Chen, H. and Mandelbaum, A. (1994a) Heirarchical modeling of stochastic networks, part I: fluid models. Stochastic Modeling and Analysis of Manufacturing Systems, D. D. Yao, ed., Springer-Verlag, New York, 47–105.

[107] Chen, H. and Mandelbaum, A. (1994b) Heirarchical modeling of stochastic networks, part II: strong approximations. Stochastic Modeling and Analysis of Manufacturing Systems, D. D. Yao, ed., Springer- Verlag, New York, 107–131.

[108] Chen, H. and Shen, X. (2000) Strong approximations for multiclass feedforward queueing networks. Ann. Appl. Prob. 10, 828–876.

[109] Chen, H. and Shanthikumar, J. G. (1994) Fluid limits and diffusion approximations for networks of multi-server queues in heavy traffic. J. Disc. Event Dyn. Systems 4, 269–291.

[110] Chen, H. and Whitt, W. (1993) Diffusion approximations for open queueing networks with service interruptions. Queueing Systems 13, 335–359.

[111] Chen, H. and Yao, D. D. (2001) Fundamentals of Queueing Networks:

Performance, Asymptotics and Optimization, Springer, New York.

[112] Choe, J. and Shroff, N. B. (1998) A central limit theorem based approach for analyzing queue behavior in high-speed networks. IEEE/ACM Trans. Networking 6, 659–671.

[113] Choe, J. and Shroff, N. B. (1999) On the supremum distribution of integrated stationary Gaussian processes with negative linear drift. Adv. Appl. Prob. 31, 135–157.

[114] Choudhury, G. L., Lucantoni, D. M. and Whitt, W. (1994) Multidimensional transform inversion with application to the transient M/G/1 queue. Ann. Appl. Prob. 4, 719–740.

[115] Choudhury, G. L., Lucantoni, D. M. and Whitt, W. (1996) Squeezing the most out of ATM. IEEE Trans. Commun. 44, 203–217.

[116] Choudhury, G. L., Mandelbaum, A., Reiman, M. I. and Whitt, W.

(1997) Fluid and diffusion limits for queues in slowly changing environments. Stochastic Models 13, 121–146.

[117] Choudhury, G. L. and Whitt, W. (1994) Heavy-traffic asymptotic expansions for the asymptotic decay rates in the BMAP/G/1 queue. Stochastic Models 10, 453–498.

[118] Choudhury, G. L. and Whitt, W. (1996) Computing distributions and moments in polling models by numerical transform inversion. Performance Evaluation 25, 267–292.

[119] Choudhury, G. L. and Whitt, W. (1997) Long-tail buffer-content distributions in broadband networks. Performance Evaluation 30, 177– 190.

[120] Chung, K. L. (1974) A Course in Probability Theory, second ed., Academic Press, New York.

[121] Çinlar, E. (1972) Superposition of point processes. In Stochastic Point Processes, Statistical Analysis, Theory and Applications, P.A.W. Lewis, ed., Wiley New York, pp. 549–606.

[122] Coffman, E. G., Jr., Puhalskii, A. A. and Reiman, M. I. (1995) Polling systems with zero switchover times: a heavy-traffic averaging principle. Ann. Appl. Prob 5, 681–719.

[123] Coffman, E. G., Jr., Puhalskii, A. A. and Reiman, M. I. (1998) Polling systems in heavy-traffic: a Bessel process limit. Math. Oper. Res. 23, 257–304.

[124] Cohen, J. W. (1982) The Single Server Queue, revised edition, North- Holland, Amsterdam.

[125] Cohen, J. W. (1998) A heavy-traffic theorem for the GI/G/1 queue with a Pareto-type service time distribution. J. Applied Math. Stoch. Analysis, special issue dedicated to R. Syski, 11, 247–254.

[126] Cooper, R. B. (1982) Introduction to Queueing Theory, second ed., North-Holland, Amsterdam.

[127] Cottle, R. W., Pang, J.-S., and Stone, R. E. (1992) The Linear Complementarity Problem, Academic Press, New York.

[128] Courtois, P. (1977) Decomposability, Academic Press, New York.

[129] Cox, D. R. (1962) Renewal Theory, Methuen, London.

[130] Cox, J. T. and Grimmett, G. (1984) Central limit theorems for associated random variables and the precolation model. Ann. Probab. 12, 514–528.

[131] Crovella, M. and Bestavros, A. (1996) Self-similarity in world wide web traffic: evidence and possible causes. Proceedings 1996 ACM Sigmetrics

[132] Crovella, M., Bestavros, A. and Taqqu, M. (1998) Heavy-tailed distributions in the world wide web. A Practical Guide to Heavy Tails: Statistical Techniques and Applications, R. J. Adler, R. E., Feldman and M. S. Taqqu (eds.), Birkhauser, Boston.

[133] Csörgő, M. and Horvath, L. (1993) Weighted Approximations in Probability and Statistics, Wiley, New York.

[134] Dabrowski, A. R. and Jakubowski, A. (1994) Stable limits for associated random variables. Ann. Probab. 22, 1–16.

[135] Dai, J. G. (1990) Steady-State Analysis of Reflected Brownian Motions: Characterization, Numerical Methods and Queueing Applications, Ph.D. dissertation, Department of Mathematics, Stanford University.

[136] Dai, J. G. (1994) On positive Harris recurrence of multiclass queueing networks: a unified approach via fluid limit models. Ann. Appl. Prob. 4, 49–77.

[137] Dai, J. G. (1998) Diffusion Approximations of Queueing Networks, special issue, Queueing Systems 30.

[138] Dai, J. G., Nguyen, V. and Reiman, M. I. (1994) Sequential bottleneck decomposition: an approximation method for generalized Jackson networks. Operations Res. 42, 119–136.

[139] Dai, J. G. and Harrison, J. M. (1991) Steady-state analysis of RBM in a rectangle: numerical methods and a queueing application. Ann. Applied Prob. 1, 16–35.

[140] Dai, J. G. and Harrison, J. M. (1992) Reflected Brownian motion in the orthant: numerical methods for steady-state analysis. Ann. Applied Prob. 2, 65–86.

[141] Dai, J. G., Yeh, D. H. and Zhou, C. (1997) The QNET method for reentrant queueing networks with priority disciplines. Operations Res. 45, 610–623.

[142] Daley, D. J. and Vere-Jones, D. (1988) An Introduction to the Theory of Point Processes, Springer-Verlag, New York.

[143] Damerdji, H. (1994) Strong consistency of the variance estimator in steady-state simulation output analysis. Math. Oper. Res. 19, 494–512.

[144] Damerdji, H. (1995) Mean-square consistency of the variance estimator in steady-state simulation output analysis. Operations Res. 43, 282– 291.

[145] Das, A. and Srikant, R. (2000) Diffusion approximations for a single node accessed by congestion controlled sources. IEEE Trans. Aut. Control 45, 1783–1799.

[146] Davis, R. and Resnick, S. (1985) Limit theory for moving averages of random variables with regularly varying tails. Ann. Probab. 13, 179– 185.

[147] Davydov, Yu. A. (1970) The invariance principle for stationary processes. Theor. Probability Appl. 15, 487–498.

[148] Demers, A., Keshav, S. and Shenker, S. (1989) Design and analysis of a fair queueing system. Proceedings ACM SIGCOMM 89.

[149] de Meyer, A. and Teugels, J. L. (1980) On the asymptotic behavior of the distribution of the busy period and the service time in M/G/1. Adv. Appl. Prob. 17, 802–813.

[150] de Veciana, G., Kesidis, G. and Walrand, J. (1995) Resource management in wide-area ATM networks using effective bandwidths. IEEE J. Sel. Areas Commun. 13, 1081-1090.

[151] Devroye, L. (1997) A Course in Density Estimation, Birkhauser, Boston.

[152] Dobrushin, R. L. and Major, P. (1979) Noncentral limit theorems for nonlinear functions of Gaussian fields. Zeitschrift für Wahrscheinlichkeitstheorie verw. Gebiete 50, 27–52.

[153] Doetsch, G. (1974) Introduction to the Theory and Application of the Laplace Transformation, Springer-Verlag, New York.

[154] Donsker, M. (1951) An invariance principle for certain probability limit theorems. Mem. Amer. Math. Soc. 6.

[155] Donsker, M. (1952) Justification and extension of Doob’s heuristic approach to the Kolmogorov-Smirnov theorems. Ann. Math. Statist. 23, 277–281.

[156] Doob, J. L. (1949) Heuristic approach to the Kolmogorov-Smirnov theorems. Ann. Math. Statist. 20, 393–403.

[157] Doytchinov, B., Lehoczky, J. and Shreve, S. (2001) Real-time queues in heavy traffic with earliest-deadline-first queue discipline. Ann. Appl. Prob. 11.

[158] Dudley, R. M. (1966) Weak convergence of probabilities on nonseparable metric spaces and empirical measures on Euclidean spaces. Ill. J. Math. 10, 109–126.

[159] Dudley, R. M. (1967) Measures on non-separable metric spaces. Ill. J.

Math. 11, 449–453.

[160] Dudley, R. M. (1968) Distances of probability measures and random variables. Ann. Math. Statist. 39, 1563–1572.

[161] Duffield, N. G. (1997) Exponents for the tails of distributions in some polling models. Queueing Systems 26, 105–119.

[162] Duffield, N. G., Massey, W. A. and Whitt, W. (2001) A nonstationary offered-load model for packet networks. Telecommunication Systems 16, 271–296.

[163] Duffield, N. G. and O’Connell (1995) Large deviations and overflow probabilities for the general single-server queue, with applications. Math. Proc. Camb. Phil. Soc. 118, 363–374.

[164] Duffield, N. G. and Whitt, W. (1997) Control and recovery from rare congestion events in a large multi-server system. Queueing Systems 26, 69–104.

[165] Duffield, N. G. and Whitt, W. (1998) A source traffic model and its transient analysis for network control. Stochastic Models 14, 51–78.

[166] Duffield, N. G. and Whitt, W. (2000) Network design and control using on-off and multi-level source traffic models with heavy-tailed distributions. Self-Similar Network Traffic and Performance Evaluation, K. Park and W. Willinger (eds.), Wiley, Boston, 421–445.

[167] Dugundji, J. (1966) Topology, Allyn and Bacon, Boston.

[168] Dupuis, P. and Ishii, H. (1991) On when the solution to the Skorohod problem is Lipschitz continuous with applications. Stochastics 35, 31– 62. [169] Dupuis, P. and Ramanan, K. (1999) Convex duality and the Skorohod problem - I. Prob. Theor. Rel. Fields, 115, 153–195.

[170] Dupuis, P. and Ramanan, K. (1999) Convex duality and the Skorohod problem - II. Prob. Theor. Rel. Fields, 115, 197–236.

[171] Eberlein, E. and Taqqu, M. S. (1986) Dependence in Probability and Statistics, Birkhauser, Boston.

[172] Eckberg, A. E. (1983) Generalized peakedness of teletraffic processes. Proceedings of the Tenth Intern. Teletraffic Congress, Montreal, Canada, June 1983, paper 4.4b.3.

[173] Eckberg, A. E. (1985) Approximations for bursty (and smooth) arrival queueing delays based on generalized peakedness. Proceedings Eleventh Int. Teletraffic Congress, Kyoto, Japan.

[174] Edwards, R. E. (1965) Functional Analysis, Holt, Rinehart and Winston, New York.

[175] Eick, S. G., Massey, W. A. and Whitt, W. (1993) The physics of the M_t/G/∞ queue. Operations Res. 41, 731–742.

[176] El-Taha, M. and Stidham, S., Jr. (1999) Sample-Path Analysis of Queueing Systems, Kluwer, Boston.

[177] Embrechts, P., Klüppelberg, C. and Mikosch, T. (1997) Modelling Extremal Events, Springer, New York.

[178] Erdős, P. and Kac, M. (1946) On certain limit theorems in the theory of probability. Bull. Amer. Math. Soc. 52, 292–302.

[179] Erdős, P. and Kac, M. (1947) On the number of positive sums of independent random variables. Bull. Amer. Math. Soc. 53, 1011–1020.

[180] Ethier, S. N. and Kurtz, T. G. (1986) Markov Processes, Characterization and Convergence, Wiley, New York.

[181] Feldmann, A., Greenberg, A. G., Lund, C. Reingold, N. and Rexford, J. ( Netscope: traffic engineering for IP networks. IEEE Network Magazine, special issue on Internet traffic engineering, March-April, 11–19.

[182] Feldmann, A., Greenberg, A. G., Lund, C. Reingold, N., Rexford, J.

and True, F. (2001) Deriving traffic demands for operational IP networks: methodology and experience. IEEE/ACM Trans. Networking 9, to appear.

[183] Feldmann, A. and Whitt, W. (1998) Fitting mixtures of exponentials to long-tail distributions to analyze network performance models. Performance Evaluation 31, 245–279.

[184] Feller, W. (1968) An Introduction to Probability Theory and its Applications, vol. I, third edition, Wiley, New York.

[185] Feller, W. (1971) An Introduction to Probability Theory and its Applications, vol. II, second edition, Wiley, New York.

[186] Fendick, K. W. and Rodrigues, M. A. (1991) A heavy traffic comparison of shared and segregated buffer schemes for queues with hrad-of-the-line processor sharing discipline. Queueing Systems 9, 163–190.

[187] Fendick, K. W., Saksena, V. R. and Whitt, W. (1989) Dependence in packet queues. IEEE Trans. Commun. 37, 1173–1183.

[188] Fendick, K. W., Saksena, V. R. and Whitt, W. (1991) Investigating dependence in packet queues with the index of dispersion for work. IEEE Trans. Commun. 39, 1231–1243.

[189] Fendick, K. W. and Whitt, W. (1989) Measurements and approximations to describe the offered traffic and predict the average workload in a single-server queue. Proceedings IEEE 77, 171–194.

[190] Fendick, K. W. and Whitt, W. (1998) Verifying cell loss requirements in high-speed communication netyworks. J. Appl. Math. Stoch. Anal. 11, 319–338.

[191] Flatto, L. (1997) The waiting time distribution for the random order of service M/M/1 queue. Ann. Appl. Prob. 7, 382–409.

[192] Fleming, P. J. and Simon, B. (1999) Heavy traffic approximations for a system of infinite servers with load balancing. Prob. Eng. Inf. Sci. 13, 251–273.

[193] Foschini, G. J. and Salz, J. (1978) A basic dynamic routing problem and diffusion. IEEE Trans. Commun. 26, 320–327.

[194] Freidlin, M. I. and Wentzell, A. D. (1993) Diffusion processes on graphs and the averaging principle. Ann. Probab. 21, 2215–2245.

[195] Furrer, H., Michna, Z. and Weron, A. (1997) Stable Lévy motion approximation in collective risk theory. Insurance: Math and Econ., 20, 97–114.

[196] Garnett, O., Mandelbaum, A. and Reiman, M. I. (2000) Designing a call center with impatient customers. Bell Laboratories, Murray Hill, NJ. [197] Garrett, M. W. and Willinger, W. (1994) Analysis, modeling and generation of self-similar v.b.r. video traffic. Proceedings ACM SIGCOMM, London, 269–280.

[198] Glasserman, P. and Yao, D. D. (1994) Monotone Structure in Discrete- Event Systems, Wiley, New York.

[199] Glynn, P. W. (1990) Diffusion Approximations, Chapter 4 in Stochastic Models, D. P. Heyman and M. J. Sobel (eds.), North-Holland, Amsterdam, 145–198.

[200] Glynn, P. W. and Whitt, W. (1988) Ordinary CLT and WLLN versions of L = λW . Math. Oper. Res. 13, 674–692.

[201] Glynn, P. W. and Whitt, W. (1989) Indirect estimation via L = λW .

Operations Res. 37, 82–103.

[202] Glynn, P. W. and Whitt, W. (1991) A new view of the heavy-traffic limit theorem for the infinite-server queue. Adv. Appl. Prob. 23, 188– 209.

[203] Glynn, P. W. and Whitt, W. (1994) Logarithmic asymptotics for steady-state tail probabilities in a single-server queue. Studies in Applied Probability, Papers in honor of Lajos Takács, J. Galambos and J. Gani (eds.), Applied Probability Trust, Sheffield, U.K., 131–156.

[204] Glynn, P. W. and Whitt, W. (1995) Heavy-traffic extreme-value limits for queues. Operations Res. Letters 18, 107–111.

[205] Gnedenko, B. V. and Kolmogorov, A. N. (1968) Limit Distributions for Sums of Independent Random Variables, revised edition, Addison Wesley, Reading, MA.

[206] Gonzáles-Arévalo, B. and Samorodnitsky, G. (2001) Buffer content of a leaky bucket system with long-range dependent input traffic. School of Operations Research and Industrial Engineering, Cornell University, Ithaca, New York.

[207] Greenberg, A. G. and Madras, N. (1992) How fair is fair queueing?

Journal of ACM 39, 568–598.

[208] Greenberg, A. G., Srikant, R. and Whitt, W. (1999) Resource sharing for book-ahead and instantaneous-request calls. IEEE/ACM Trans. Networking 7, 10–22.

[209] Grishechkin, S. (1994) GI/G/1 processor sharing queue in heavy traffic. Adv. Appl. Prob. 26, 539–555.

[210] Grossglauser, M. and Bolot, J.-C. (1999) On the relevance of longrange dependence in network traffic. IEEE/ACM Trans. Networking 7, 629–640.

[211] Grossglauser, M. and Tse, D. N. C. (1999) A time-scale decomposition approach to measurement-based admission control. Proceedings IEEE INFOCOM ’99.

[212] Guerin, C. A., Nyberg, H., Perrin, O., Resnick, S., Rootzen, H. and Stǎricǎ, C. (2000) Empirical testing of the infinite source Poisson data traffic model. Technical Report 1257, School of ORIE, Cornell University, Ithaca, NY.

[213] Gunther, N. J. (1998) The Practical Performance Analyst, McGraw- Hill, New York.

[214] Gut, A. (1988) Stopped Random Walks, Springer-Verlag, New York.

[215] Hahn, M. G. (1978) Central limit theorems in D[0, 1]. Zeitschrift für Wahrscheinlichkeitstheorie verw. Gebiete 44, 89–101.

[216] Halfin, S. and Whitt, W. (1981) Heavy-traffic limits for queues with many exponential servers. Operations Res. 29, 567–588.

[217] Hall, R. W. (1991) Queueing Methods for Services and Manufacturing, Prentice Hall, Englewood Cliffs, New Jersey.

[218] Harchol-Balter, M. and Downey, A. (1997) Exploiting process lifetime distributions for dynamic load balancing. ACM Transactions on Computer Systems 15, 253–285.

[219] Harrison, J. M. (1985) Brownian Motion and Stochastic Flow Systems, Wiley, New York.

[220] Harrison, J. M. (1988) Brownian models of queueing networks with heterogeneous populations. In Stochastic Differential Systems, Stochastic Control Theory and Applications, W. Fleming and P. L. Lions (eds.), Springer, New York, 147–186.

[221] Harrison, J. M. (2000) Brownian models of open processing networks:

canonical representation of workload. Ann. Appl. Prob. 10, 75–103.

[222] Harrison, J. M. (2001a) A broader view of Brownian networks. Ann.

Appl. Prob., to appear.

[223] Harrison, J. M. (2001b) Stochastic networks and activity analysis.

Graduate School of Business, Stanford University.

[224] Harrison, J. M. and Lopez, M. J. (1999) Heavy traffic resource pooling in parallel server systems. Queueing Systems 33, 339–368.

[225] Harrison, J. M. and Nguyen, V. (1990) The QNET method for twomoment analysis of open queueing networks. Queueing Systems 6, 1–32.

[226] Harrison, J. M. and Reiman, M. I. (1981a) Reflected Brownian motion in an orthant. Ann. Probab. 9, 302–308.

[227] Harrison, J. M. and Reiman, M. I. (1981b) On the distribution of multidimensional reflected Brownian motion. SIAM J. Appl. Math. 41, 345–361.

[228] Harrison, J. M. and van Mieghem, J. A. (1997) Dynamic control of Brownian networks: state space collapse and equivalent workload formulations. Ann. Appl. Prob. 7, 747–771.

[229] Harrison, J. M. and Williams, R. J. (1987) Brownian models of open queueing networks with homogeneous customer population. Stochastics 22, 77–115.

[230] Harrison, J. M. and Williams, R. J. (1996) A multiclass closed queueing network with unconventional heavy traffic behavior. Ann. Appl. Prob. 6, 1–47.

[231] Harrison, J. M., Williams, R. J. and Chen, H. (1990) Brownian models of closed queueing network with homogeneous customer populations. Stochastics and Stochastic Reports 29, 37–74.

[232] Heyman, D. P. and Lakshman, T. V. (1996) What are the implications of long-range dependence for traffic engineering? IEEE/ACM Trans. Networking 4, 310–317.

[233] Heyman, D. P. and Lakshman, T. V. (2000) Long-range dependence and queueing effects for VBR video. Chapter 12 in Self-Similar Network Traffic and Performance Evaluation, K. Park and W. Willinger (eds.), Wiley, New York, 285–318.

[234] Hida, T. and Hitsuda, M. (1976) Gaussian Processes, American Math Society, Providence, RI.

[235] Hjálmtýsson, G. and Whitt, W. (1998) Periodic load balancing.

Queueing Systems 30, 203–250.

[236] Hopp, W. J. and Spearman, M. L. (1996) Factory Physics, Irwin, Chicago.

[237] Hsing, T. (1999) On the asymptotic distributions of partial sums of functionals of infinite-variance moving averages. Ann. Probab. 27, 1579– 1599.

[238] Hunt, P. J. and Kelly, F. P. (1989) On critically loaded loss networks.

Adv. Appl. Prob. 21, 831–841.

[239] Hurst, H. E. (1951) Long-term storage capacity of reservoirs. Trans.

Am. Soc. Civil Engineers 116, 770–799.

[240] Hurst, H. E. (1955) Methods of using long-term storage in reservoirs.

Proc. Inst. Civil Engr., Part I, 519–577.

[241] Hüsler, J. and Piterbarg, V. (1999) Extremes of a certain class of Gaussian processes. Stoch. Proc. Appl. 83, 257–271.

[242] Iglehart, D. L. (1965) Limit diffusion approximations for the many server queue and the repairman problem. J. Appl. Prob. 2, 429–441.

[243] Iglehart, D. L. and W. Whitt (1970a) Multiple channel queues in heavy traffic, I. Adv. Appl. Prob. 2, 150–177.

[244] Iglehart, D. L. and W. Whitt (1970b) Multiple channel queues in heavy traffic, II. Adv. Appl. Prob. 2, 355–369.

[245] Iglehart, D. L. and W. Whitt (1971) The equivalence of functional central limit theorems for counting processes and associated partial sums. Ann. Math. Statist. 42, 1372–1378.

[246] Ivanoff, B. G. and Merzbach, E. (2000) A Skorohod topology for a class of set-indexed functions. Skorohod’s Ideas in Probability Theory, V. Korolyuk, N. Portenko and H. Syta (eds.), institute of Mathematics of the National Academy of Sciences of the Ukraine, Kyiv, Ukraine, 172–178.

[247] Jackson, J. R. (1957) Networks of waiting lines. Operations Res. 5, 518–521.

[248] Jackson, J. R. (1963) Jobshop-like queueing systems. Management Sci.

10, 131–142.

[249] Jacod, J. and Shiryaev, A. N. (1987) Limit Theorems for Stochastic Processes, Springer-Verlag, New York.

[250] Jagerman, D. L. (1974) Some properties of the Erlang loss function.

Bell System tech. J. 53, 525–551.

[251] Jain, R. (1991) The Art of Computer System Performance Analysis: Techniques for Experimental Desugn, Measurement, Simulation and Modeling, Wiley, New York.

[252] Jakubowski, A. (1996) Convergence in various topologies for stochastic integrals driven by semimartingales. Ann. Probab. 24, 2141–2153.

[253] Janicki, A. and Weron, A. (1993) Simulation and Chaotic Behavior of α-Stable Stochastic Processes, Marcel Dekker, New York.

[254] Jelenković, P. (1999) Subexponential loss rates in a GI/GI/1 queue with applications. Queueing Systems 33, 91–123.

[255] Jelenković, P. (2000) Asymptotic results for queues with subexponential arrivals. Chapter 6 in Self-Similar Network Traffic and Performance Evaluation, K. Park and W. Willinger (eds.), Wiley, New York.

[256] Jelenković, P. R., Lazar, A. A. and Semret, N. (1997) The effect of multiple time scales and subexponentiality in MPEG video streams on queue behavior. IEEE J. Selected Areas Commun. 15, 1052–1071.

[257] Jennings, O. B., Mandelbaum, A., Massey, W. A. and Whitt, W.

(1996) Server staffing to meet time varying demand. Management Sci. 42, 1383–1394.

[258] Johnson, N. L. and Kotz, S. (1969) Distributions in Statistics – Discrete Distributions, Wiley, New York.

[259] Johnson, N. L. and Kotz, S. (1970) Distributions in Statistics – Continuous Univariate Distributions – I, Wiley, New York.

[260] Karatzas, I. and Shreve, S. E. (1988) Brownian Motion and Stochastic Calculus, Springer-Verlag, New York.

[261] Karlin, S. and Taylor, H. M. (1981) A Second Course in Stochastic Processes, Academic Press, New York.

[262] Karpelovich, F. I. and Kreinin, A. Ya. (1994) Heavy Traffic Limits for Multiphase Queues, American Math. Society, Providence, RI.

[263] Kasahara, Y. and Maejima, M. (1986) Functional limit theorems for weighted sums of i.i.d. random variables. Prob. Th. Rel. Fields 72, 161– 183.

[264] Kella, O. (1993) Parallel and tandem fluid networks with dependent Lévy inputs. Ann. Appl. Prob. 3, 682–695.

[265] Kella, O. (1996) Stability and non-product form of stochastic fluid networks with Lévy inputs. Ann. Appl. Prob. 6, 186–199.

[266] Kella, O. and Whitt, W. (1990) Diffusion approximations for queues with server vacations. Adv. Appl. Prob. 22, 706–729.

[267] Kella, O. and Whitt, W. (1991) Queues with server vacations and Lévy processes with secondary jump input. Ann. Appl. Prob. 1, 104–117.

[268] Kella, O. and Whitt, W. (1992a) A tandem fluid network with Lévy input. In Queues and Related Models, I. Basawa and N. V. Bhat (eds.), Oxford University Press, Oxford, 112–128.

[269] Kella, O. and Whitt, W. (1992b) A storage model with a two-state random environment. Operations Res. 40 (Supplement 2), S257–S262.

[270] Kella, O. and Whitt, W. (1992c) Useful martingales for stochastic storage processes with Lévy input, J. Appl. Prob. 29, 396–403.

[271] Kella, O. and Whitt, W. (1996) Stability and structural properties of stochastic storage networks. J. Appl. Prob. 33, 1169–1180.

[272] Kelly, F. P. (1979) Reversibility and Stochastic Networks, Wiley, Chichester, U. K.

[273] Kelly, F. P. (1991) Loss networks. Ann. Appl. Prob. 1, 319–378.

[274] Kelly, F. P. (1996) Notes on effective bandwidths. Stochastic Networks, Theory and Applications, Clarendon Press, Oxford, U.K., 141–168.

[275] Kelly, F. P. and Laws, C. N. (1993) Dynamic routing in open queueing networks: Brownian models, cut constraints and resource pooling. Queueing Systems 13, 47–86.

[276] Kelly, F. P. and Williams, R. J. (1995) Stochastic Networks, IMA Volumes in Mathematics and its Applications 71, Springer-Verlag, New York.

[277] Kelly, F. P., Zachary, S. and Ziedins, I. (1996) Stochastic Networks, Theory and Application, Clarendon Press, Oxford, U.K.

[278] Kemeny, J. G. and Snell, J. L. (1960) Finite Markov Chains, Van Nostrand, Princeton.

[279] Kennedy, D. (1973) Limit theorems for finite dams. Stoch. Process Appl. 1, 269–278.

[280] Kingman, J. F. C. (1961) The single server queue in heavy traffic.

Proc. Camb. Phil. Soc. 57, 902–904.

[281] Kingman, J. F. C. (1962) On queues in heavy traffic. J. Roy. Statist.

Soc. Ser B, 24, 383–392.

[282] Kingman, J. F. C. (1965) The heavy traffic approximation in the theory of queues. In Proceedings of the Symposium on Congestion Theory, W. L. Smith and W. E. Wilkinson (eds.), University of North Carolina Press, Chapter 6, 137–159.

[283] Kingman, J. F. C. (1982) Queue disciplines in heavy traffic. Math.

Oper. Res. 7, 262–271.

[284] Kleinrock, L. (1975) Queueing Systems, I, Wiley, new York.

[285] Kleinrock, L. (1976) Queueing Systems, II: Computer Applications, Wiley, new York.

[286] Klincewicz, J. G. and Whitt, W. (1984) On approximations for queues, II: shape constraints. AT&T Bell Labs. Tech. J. 63, 139–161.

[287] Knessl, C. (1999) A new heavy traffic limit for the asymmetric shortest queue problem. Eur. J. Appl. Math. 10, 497–509.

[288] Knessl, C. and Morrison, J. A. (1991) Heavy traffic analysis of data handling system with multiple sources. SIAM J. Appl. Math. 51, 187– 213.

[289] Knessl, C. and Tier, C. (1995) Applications of singular perturbation methods in queueing. Chapter 12 in Advances in Queueing, J. H. Dshalalow (ed.), CRC Press, Boca Raton, FL, 311–336.

[290] Knessl, C. and Tier, C. (1998) Heavy traffic analysis of a Markovmodulated queue with finite capacity and general service times. SIAM J. Appl. Math. 58, 257–323.

[291] Kokoszka, P. and Taqqu, M. S. (1995) Fractional ARIMA with stable innovations. Stoch. Proc. Appl. 60, 19–47.

[292] Kokoszka, P. and Taqqu, M. S. (1996a) Parameter estimation for infinite variance fractional ARIMA. Ann. Statist. 24, 1880–1913.

[293] Kokoszka, P. and Taqqu, M. S. (1996b) Infinite variance stable moving averages with long memory. J. Econometrics 73, 79–99.

[294] Kolmogorov, A. N. (1950) Foundations of the Theory of Probability, second English edition of 1933 German original, Chelsea, New York.

[295] Kolmogorov, A. N. (1956) On Skorohod convergence. Theor. Probability Appl. 1, 213–222. (also republished in Skorohod’s Ideas in Probability Theory, V. Korolyuk, N. Portenko and H. Syta (eds.), institute of Mathematics of the National Acafdemy of Sciences of the Ukraine, Kyiv, Ukraine, 99–110.

[296] Konstantopoulos, T. (1999) The Skorohod reflection problem for functions with discontinuities (contractive case). University of Texas at Austin.

[297] Konstantopoulos, T. and S.-J. Lin (1996) Fractional Brownian motion as limits of stochastic traffic models. Proc. 34th Allerton Conference on Communication, Control and Computing, University of Illinois, 913– 922.

[298] Konstantopoulos, T. and S.-J. Lin (1998) Macroscopic models for longrange dependent network traffic. Queueing Systems 28, 215–243.

[299] Konstantopoulos, T., Last, G. and Lin, S.-J. (1999) On stationary reflected Lévy processes. University of Texas at Austin.

[300] Korolyuk, V., Portenko, N. and Syta, H. (2000) Skorohod’s Ideas in Probability Theory, Proceedings of the Institute of Mathematics of the National Academy of Sciences of Ukraine, vol. 32, Kyiv, Ukraine.

[301] Kraemer, W. and Langenbach-Belz, M. (1976) Approximate formulae for the delay in the queueing system GI/G/1. Proceedings Eighth Int. Teletraffic Congress, Melbourne, 235, 1–8.

[302] Krichagina, E. V. and Puhalskii, A. A. (1997) A heavy-traffic analysis of a closed queueing system with a GI/∞ service center. Queueing Systems 25, 235–280.

[303] Krishnamurthy, B. and Rexford, J. (2001) Web Protocols and Practice, Addison-Wesley, Boston.

[304] Kruk, L., Lehoczky, J., Shreve, S. and Yeung, S.-N. (2000) Multipleinput heavy-traffic real-time queues. Carnegie Mellon University.

[305] Kuehn, P. J. (1979) Approximate analysis of general queueing networks by decomposition. IEEE Trans. Commun. 27, 113–126.

[306] Kumar, S. (2000) Two-server closed networks in heavy traffic: diffusion limits and asymptotic optimality. Ann. Appl. Prob. 10, 930–961.

[307] Kurtz, T. G. (1996) Limit theorems for workload input models. In Stochastic Networks: Theory and Applications, F. P. Kelly, S. Zachary and I. Ziedins (eds.) Oxford University Press, Oxford, U.K., 119–139.

[308] Kurtz, T. G. and Protter, P. (1991) Weak limit theorems for stochastic integrals and stochastic difference equations. Ann. Probab. 19, 1035– 1070.

[309] Kushner, H. J. (2001) Heavy Traffic Analysis of Controlled and Uncontrolled Queueing and Communication Networks, Springer, New York.

[310] Kushner, H. J. and Dupuis, P. G. (2000) Numerical Methods for Stochastic Control Problems in Continuous Time, second edition, Springer, New York.

[311] Kushner, H. J. and Martins, L. F. (1993) Heavy traffic analysis of a data transmission system with many independent sources. SIAM J. Appl. Math. 53, 1095–1122.

[312] Kushner, H. J. and Martins, L. F. (1994) Numerical methods for controlled and uncontrolled multiplexing and queueing systems. Queueing Systems 16, 241–285.

[313] Kushner, H. J., Yang, J. and Jarvis, D. (1995) Controlled and optimally controlled multiplexing systems: a numerical exploration. Queueing Systems 20, 255–291.

[314] Lamperti, J. W. (1962) Semi-stable stochastic processes. Trans. Amer.

Math. Soc. 104, 62–78.

[315] Laws, C. N. (1992) Resource pooling in queueing networks with dynamic routing. Adv. Appl. Prob. 24, 699–726.

[316] L’Ecuyer, P. (1998a) Random number generation. Chapter 4 in The Handbook of Simulation, J. Banks, ed., Wiley, New York, Chapter 4, 93–137.

[317] L’Ecuyer, P. (1998b) Uniform random number generation. Encyclopedia of Operations Research and Management Science, S. I. Gass and C. M. Harris, eds., Kluwer, Boston, 323–339.

[318] Leland, W. E., Taqqu, M. S., Willinger, W. and Wilson, D. V. (1994) On the self-similar nature of Ethernet traffic. IEEE/ACM Trans. Networking 2, 1-15.

[319] Leung, K. K., Massey, W. A. and Whitt, W. (1994) Traffic models for wireless communication networks. IEEE J. Sel. Areas Commun. 12, 1353-1364.

[320] Lévy, P. (1939) Sur certaines processus stochastiques homogènes.

Compos. Math. 7, 283–339.

[321] Levy, J. and Taqqu, M. S. (1987) On renewal processes having stable inter-renewal intervals and stable rewards. Ann. Sci. Math. Québec 11, 95–110.

[322] Levy, J. B. and Taqqu, M. S. (2000) Renewal reward processes with heavy-tailed inter-renewal times and heavy-tailed rewards. Bernoulli 6, 23–44.

[323] Likhanov, N. and Mazumdar, R. R. (2000) Loss asymptotics in large buffers fed by heterogeneous long-tailed sources. Adv. Appl. Prob. 32, 1168–1189.

[324] Limic, V. (1999) A LIFO queue in heavy traffic. Dept. Math., University of California at San Diego.

[325] Lindvall, T. (1973) Weak convergence in the function space D[0, ∞).

J. Appl. Prob. 10, 109–121.

[326] Lions, P.-L. and Sznitman, A.-S. (1984) Stochastic differential equations with reflecting boundary conditions. Commun. Pure Appl. Math. 37, 511–553.

[327] Loulou, R. (1973) Multi-channel queues in heavy traffic. J. Appl. Prob.

10, 769–777.

[328] Mairesse, J. and Prabhakar, B. (2000) On the existence of fixed points for the ·/GI/1/∞ queue. Stanford University.

[329] Malkiel, B. G. (1996) A Random Walk Down Wall Street, W. W.

Norton, New York.

[330] Majewski, K. (2000) Path-wise heavy traffic convergence of single class queueing networks and consequences. Siemens, Germany.

[331] Mandelbaum, A. and Massey, W. A. (1995) Strong approximations for time-dependent queues. Math. Oper. Res. 20, 33–64.

[332] Mandelbaum, A., Massey, W. A. and Reiman, M. I. (1998) Strong approximations for Markovian service networks. Queueing Systems 30, 149–201.

[333] Mandelbaum, A., Massey, W. A., Reiman, M. I. and Stolyar, A. (1999) Waiting time asymptotics for time varying multiserver queues with abandonments and retrials. Proceedings of 37^{th} Allerton Conference on Communication, Control and Computing, September 1999, 1095–1104.

[334] Mandelbaum, A. and Pats, G. (1995) State-dependent queues: approximations and applications. Stochastic Networks, IMA Volumes in Mathematics and its Applications, F. P. Kelly and R. J. Williams, eds., Springer, Berlin, 239—282.

[335] Mandelbaum, A. and Pats, G. (1998) State-dependent stochastic networks, Part I: approximations and applications with continuous diffusion limits. Ann. Appl. Prob. 8, 569–646.

[336] Mandelbrot, B. B. (1977) Fractals: Form, Chance and Dimension, W.

H. Freeman and Co., San Francisco.

[337] Mandelbrot, B. B. (1982) The Fractal Geometry of Nature. W. H.

Freeman and Co., San Francisco.

[338] Mandelbrot, B. B. and Wallis, J. R. (1968) Noah, Joseph and operational hydrology. Water Resources Research 4, 909–918.

[339] Markowitz, D. M. and Wein, L. M. (2001) Heavy traffic analysis of dynamic cyclic policies: a unified treatment of the single machine scheduling problem. Operations Res. 49, 246–270.

[340] Markowitz, D. M., Reiman, M. I. and Wein, L. M. (2000) The stochastic economic lot scheduling problem: heavy traffic analysis of dynamic cyclic policies. Operations Res. 48, 136–154.

[341] Massey, W. A. and Whitt, W. (1993) Networks of infinite-server queues with nonstationary Poisson input. Queueing Systems 13, 183– 250.

[342] Massey, W. A. and Whitt, W. (1994a) Unstable asymptotics for nonstationary queues. Math. Oper. Res. 19, 267–291.

[343] Massey, W. A. and Whitt, W. (1994b) A stochastic model to capture space and time dynamics in wireless communication systems. Prob. Eng. Inf. Sci. 8, 541–569.

[344] Massey, W. A. and Whitt, W. (1994c) An analysis of the modified offered load approximation for the nonstationary Erlang loss model. Ann. Appl. Prob. 4, 1145–1160.

[345] Massoulie, L. and Simonian, A. (1999) Large buffer asymptotics for the queue with fractional Brownian input. J. Appl. Prob. 36, 894–906.

[346] Matheron, G. (1975) Random Sets and Integral Geometry, Wiley, New York.

[347] McDonald, D. R. and Turner, S. R. E. (2000) Analysis of Communication Networks: Call Centres, Traffic and Performance, Fields Institute Communications 28, The American Math. Soc., Providence, RI.

[348] Meyn, S. P. and Down, D. (1994) Stability of generalized Jackson networks. Ann. Appl. Prob. 4, 124–148.

[349] Mikosch, T. and Nagaev, A. V. (2001) Rates in approximations to ruin probabilities for heavy-tailed distributions. Extremes, to appear.

[350] Mikosch, T. and Samorodnitsky, G. (2000) The supremum of a negative drift random walk with dependent heavy-tailed steps. Ann. Appl. Prob. 10. 1025–1064.

[351] Mikosch, T., Resnick, S. I., Rootzén, H. and Stegeman, A. (2001) Is network traffic approximated by stable Lévy motion or fractional Brownian motion? Ann. Appl. Prob. 11, to appear.

[352] Mitzenmacher, M. (1996) The Power of Two Choices in Randomized Load Balancing, Ph.D. dissertation, University of California, Berkeley.

[353] Mitzenmacher, M. (1997) How useful is old information? Proceedings of 16^{th} ACM Symposium on Principles of Distributed Computing, 83– 91. [354] Mitzenmacher, M. and Vöcking, B. (1999) The asymptotics of selecting the shortest of two, improved. Proceedings of 1999 Allerton Conference on Communication, Control and Computing, University of Illinois.

[355] Montanari, A., Rosso, R. and Taqqu, M. S. (1997) Fractionally differenced ARIMA models applied to hydrologic time series: identification, estimation and simulation. Water Resources Research 33, 1035–1044.

[356] Moran, P. A. P. (1959) The Theory of Storage, Methuen, London.

[357] Mountford, T. and Prabhakar, B. (1995) On the weak convergence of departures from an infinite sequence of ·/M/1 queues. Ann. Appl. Prob. 5, 121–127.

[358] Müller, D. W. (1968) Verteilungs-Invarianzprinzipien für das starke Gesetz der grossen Zahl. Zeitschrift Wahrscheinlichkeitsth. verw. Gebiete 10, 173–192.

[359] Narayan, O. (1998) Exact asymptotic queue length distribution from fractional Brownian motion traffic. Adv. Performance Anal. 1, 39–64.

[360] Nelson, B. L. and Taaffe, M. R. (2001) The P h_t/P h_t/∞ queueing system. INFORMS J. Computing, to appear.

[361] Neuts, M. F. (1989) Structured Stochastic Matrices of M/G/1 Type and Their Applications, Marcel Dekker, New York.

[362] Neveu, J. (1965) Mathematical Foundations of the Calculus of Probability, Holden-Day, San Francisco.

[363] Newell, G. F. (1982) Applications of Queueing Theory, second ed., Chapman and Hall, London.

[364] Newman, C. M. and Wright, A. L. (1981) An invariance principle for certain dependent sequences. Ann. Probab. 9, 671–675.

[365] Norros, I. (1994) A storage model with self-similar input. Queueing Systems 16 (1994) 387–396.

[366] Norros, I. (2000) Queueing behavior under fractional Brownian motion. Chapter 4 in Self-Similar Network Traffic and Performance Evaluation, K. Park and W. Willinger (eds.), Wiley, New York.

[367] O’Brien, G. L. (2000) An application of Skorohod’s M_1 topology. Skorohod’s Ideas in Probability Theory, V. Korolyuk, N. Portenko and H. Syta (eds.), institute of Mathematics of the National Acafdemy of Sciences of the Ukraine, Kyiv, Ukraine, 111–118.

[368] O’Brien, G. L. and Vervaat, W. (1985) Self-similar processes with stationary increments generated by point processes. Ann. Probab. 13, 28–52.

[369] Oliver, R. M. and Samuel, A. H. (1962) Reducing letter delays in post offices. Operations Res. 10, 839–892.

[370] Olver, F. W. J. (1974) Asymptotics and Special Functions, Academic, New York.

[371] Parekh, A. K. and Gallager, R. G. (1993) A generalized processor sharing approach to flow control in integrated services networks: the single node case. IEEE/ACM Trans. Networking 1, 344–357.

[372] Parekh, A. K. and Gallager, R. G. (1994) A generalized processor sharing approach to flow control in integrated services networks: the multiple node case. IEEE/ACM Trans. Networking 2, 137–150.

[373] Park, K. and Willinger, W. (2000) Self-Similar Network Traffic and Performance Evaluation, Wiley, New York.

[374] Parthasarathy, K. R. (1967) Probability Measures on Metric Spaces, Academic, New York.

[375] Pats, G. (1994) State-Dependent Queueing Networks: Approximations and Applications, Ph.D. thesis, Faculty of Industrial Engineering and Management, Technion, Haifa, Israel.

[376] Paxson, V. and Floyd, S. (1995) Wide area traffic: the failure of Poisson modeling. IEEE/ACM Trans. Networking 3, 226–244.

[377] Padhye, J., Firoiu, V., Towsley, D. and Kurose, J. (2000) Modeling TCP Reno throughput: a simple model and its empirical validation. IEEE/ACM Trans. Networking 8, 133–145.

[378] Philipp, W. and Stout, W. (1975) Almost Sure Invariance Principles for Partial Sums of Weakly Dependent Random Variables, Mem. Amer. Math. Soc. 161, Providence, RI.

[379] Pollard, D. (1984) Convergence of Stochastic Processes, Springer- Verlag, New York.

[380] Pomarede, J. L. (1976) A Unified Approach Via Graphs to Skorohod’s Topologies on the Function Space D, Ph.D. dissertation, Department of Statistics, Yale University.

[381] Prabhu, N. U. (1998) Stochastic Storage Processes, second ed.

Springer, New York.

[382] Prohorov, Yu. V. (1956) Convergence of random processes and limit theorems in probability. Theor. Probability Appl. 1, 157–214.

[383] Protter, P. (1992) Stochastic Integration and Differential Equations, Springer, New York.

[384] Puhalskii, A. A. (1994) On the invariance principle for the first passage time. Math. Oper. Res. 19, 946–954.

[385] Puhalskii, A. A. (1999) Moderate deviations for queues in critical loading. Queueing Systems 31, 359–392.

[386] Puhalskii, A. A. and Reiman, M. I. (2000) The multiclass GI/P H/N queue in the Halfin-Whitt regime. Adv. Appl. Prob. 32, 564–595.

[387] Puhalskii, A. A. and Whitt, W. (1997) Functional large deviation principles for first-passage-time processes. Ann. Appl. Prob. 7, 362–381.

[388] Puhalskii, A. A. and Whitt, W. (1998) Functional large deviation principles for waiting and departure processes. Prob. Eng. Inf. Sci. 12, 479–507.

[389] Puterman, M. L. (1994) Markov Decsion Processes: Discrete Stochastic Dynamic Programming, Wiley, New York.

[390] Reiman, M. I. (1982) The heavy traffic diffusion approximation for sojourn times in Jackson networks. In Applied Probability – Computer Science, the Interface, II, R. L. Disney and T. J. Ott (eds.), Birkhauser, Boston, 409–422.

[391] Reiman, M. I. (1984a) Open queueing networks in heavy traffic. Math.

Oper. Res. 9, 441–458.

[392] Reiman, M. I. (1984b) Some diffusion approximations with state space collapse. In Modeling and Performance Evaluation Methodology, F. Baccelli and G. Fayolle (eds.), INRIA Lecture Notes in Control and Information Sciences, 60, Springer, New York, 209–240.

[393] Reiman, M. I. (1989) Asymptotically optimal trunk reservation for large trunk groups. Proc. 28^{th} IEEE Conf. Decision and Control, 2536- 2541.

[394] Reiman, M. I. (1990a) Asymptotically exact decomposition approximations for open queueing networks. Operations Res. Letters 9, 363– 370.

[395] Reiman, M. I. (1990b) Some allocation problems for critically loaded loss systems with independent links. Proc. Performance ’90, Edinburgh, Scotland, 145–158.

[396] Reiman, M. I. and Simon, B. (1988) An interpolation approximation for queue systems with Poisson input. Operations Res. 36, 454–469.

[397] Reiman, M. I. and Simon, B. (1989) Open queueing systems in light traffic. Math. Oper. Res. 14, 26–59.

[398] Reiman, M. I. and Wein, L. M. (1998) Dynamic scheduling of a twoclass queue with setups. Operations Res. 46, 532–547.

[399] Reiman, M. I. and Weiss, A. (1989) Light traffic derivatives via likelihood ratios. IEEE Trans. Inf. Thy. 35, 648–654.

[400] Reiser, M. and Kobayashi, H. (1974) Accuracy of the diffusion approximation for some queueing systems. IBM J. Res. Dev. 18, 110–124.

[401] Resnick, S. I. (1986) Point processes, regular variation and weak convergence. Adv. Appl. Prob. 18, 66–138.

[402] Resnick, S. I. (1987) Extreme Values, Regular Variation and Point Processes, Springer-Verlag, New York.

[403] Resnick, S. I. (1997) Heavy tail modeling and teletraffic data. Ann.

Statist. 25, 1805–1869.

[404] Resnick, S. I. and Rootzén, H. (2000) Self-similar communication models and very heavy tails, Ann. Appl. Prob. 10, 753–778.

[405] Resnick, S. and Samorodnitsky, G. (2000) A heavy traffic approximation for workload processes with heavy tailed service requirements. Management Sci. 46, 1236–1248.

[406] Resnick, S. and van der Berg, E. (2000) Weak convergence of highspeed network traffic models. J. Appl. Prob. 37, 575–597.

[407] Roberts, J. (1992) Performance Evaluation and Design of Multiservice Networks, COST 224 Final Report, Commission of the European Communities, Luxembourg.

[408] Rogers, L. C. G. (2000) Evaluating first-passage probabilities for spectrally one-sided Lévy processes. J. Appl. Prob. 37, 1173–1180.

[409] Ross, S. M. (1993) Introduction to Probability Models, fifth edition, Academic, New York.

[410] Ryu, B. and Elwalid, A. I. (1996) The importance of long-range dependence of VBR video traffic in ATM traffic engineering: myths and realities. Computer Communications Review 13, 1017–1027.

[411] Samorodnitsky, G. and Taqqu, M. S. (1994) Stable Non-Gaussian Random Processes, Chapman-Hall, New York.

[412] Schwartz, L. (1973) Radon Measures on Arbitrary Topological Spaces and Cylindrical Measures, Tata Institute of Fundamental Research, Bombay.

[413] Segal, M. and Whitt, W. (1989) A queueing network analyzer for manufacturing. Traffic Science for New Cost-Effective Systems, Networks and Services, Proceedings of ITC 12 (ed. M. Bonatti), North-Holland, Amsterdam, 1146–1152.

[414] Seneta, E. (1981) Non-negative Matrices and Markov Chains, Springer, New York.

[415] Sengupta, B. (1992) An approximation for the sojourn-time distribution for the GI/G/1 processor-sharing queue. Stochastic Models 8, 35–57.

[416] Serfozo, R. F. (1973) Weak convergence of superpositions of randomly selected partial sums. Ann. Probab. 1, 1044–1056.

[417] Serfozo, R. F. (1975) Functional limit theorems for stochastic processes based on embedded processes. Adv. Appl. Prob. 7, 123–139.

[418] Serfozo, R. F. (1999) Introduction to Stochastic Networks, Springer, New York.

[419] Sevcik, K. C., Levy, A. I., Tripathi, S. K. and Zahorjan, J. L. (1977) Improving approximations of aggregated queueing network subsystems. Computer Performance, K. M. Chandy and M. Reiser (eds.), North Holland, Amsterdam, 1–22.

[420] Shorack, G. R. and Wellner, J. A. (1986) Empirical Processes with Applications to Statistics, Wiley, New York.

[421] Shwartz, A. and Weiss, A. (1995) Large Deviations for Performance Analysis, Chapman and Hall, New York.

[422] Sigman, K. (1999) Queues with Heavy-Tailed Distributions, Queueing Systems 33.

[423] Silvestrov, D. S. (2000) Convergence in Skorohod topology for compositions of stochastic processes. Skorohod’s Ideas in Probability Theory, V. Korolyuk, N. Portenko and H. Syta (eds.), institute of Mathematics of the National Acafdemy of Sciences of the Ukraine, Kyiv, Ukraine, 298–306.

[424] Simmons, G. F. (1963) Topology and Modern Analysis, McGraw-Hill, New York.

[425] Skorohod, A. V. (1956) Limit theorems for stochastic processes. Theor.

Probability Appl. 1, 261–290. (also republished in Skorohod’s Ideas in Probability Theory, V. Korolyuk, N. Portenko and H. Syta (eds.), institute of Mathematics of the National Acafdemy of Sciences of the Ukraine, Kyiv, Ukraine, 23–52.)

[426] Skorohod, A. V. (1957) Limit theorems for stochastic processes with independent increments. Theor. Probability Appl. 2, 138–171.

[427] Skorohod, A. V. (1961) Stochastic equations for a diffusion process in a bounded region. Theor. Probability Appl. 6, 264–274.

[428] Skorohod, A. V. (1962) Stochastic equations for a diffusion process in a bounded region. II. Theor. Probability Appl. 7, 3–23.

[429] Smith, D. R. and Whitt, W. (1981) Resource sharing for efficiency in traffic systems. Bell System Tech. J. 60, 39–55.

[430] Srikant, R. and Whitt, W. (1996) Simulation run lengths to estimate blocking probabilities. ACM Trans. Modeling and Computer Simulation 6, 7–52.

[431] Srikant, R. and Whitt, W. (1999) Variance reduction in simulations of loss models. Operations Res. 47, 509–523.

[432] Srikant, R. and Whitt, W. (2001) Resource sharing for book-ahead and instantaneous-request calls using a CLT approximation. Telecommunication Systems 16, 235–255.

[433] Sriram, K. and Whitt, W. (1986) Characterizing superposition arrival processes in packet multiplexers for voice and data. IEEE J. Sel. Areas Commun. SAC-4, 833–846.

[434] Stewart, W. J. (1994) Introduction to the Numerical Solution of Markov Chains, Princeton University Press, Princeton, NJ.

[435] Stone, C. (1963) Weak convergence of stochastic processes defined on semi-infinite time intervals. Proc. Amer. Math. Soc. 14, 694–696.

[436] Strassen, V. (1965) The existence of probability measures with given marginals. Ann. Math. Statist. 36, 423–439.

[437] Suresh, S. and Whitt, W. (1990a) The heavy-traffic bottleneck phenomenon in open queueing networks. Operations Res. Letters 9, 355– 362.

[438] Suresh, S. and Whitt, W. (1990b) Arranging queues in series: a simulation experiment. Management Sci. 36, 1080–1091.

[439] Szczotka, W. (1986) Stationary representation of queues II. Adv. Appl.

Prob. 18, 849–859.

[440] Szczotka, W. (1990) Exponential approximation of waiting time and queue size for queues in heavy traffic. Adv. Appl. Prob. 22, 230–240.

[441] Szczotka, W. (1999) Tightness of the stationary waiting time in heavy traffic. Adv. Appl. Prob. 31, 788–794.

[442] Takács, L. (1967) Combinatorial Methods in the Theory of Stochastic Processes, Wiley, New York.

[443] Takagi, H. (1986) Analysis of Polling Systems, MIT Press, Cambridge, MA. [444] Tanaka, H. (1979) Stochastic differential equations with reflecting boundary conditions in convex regions. Hiroshima Math. J. 9, 163–177.

[445] Taqqu, M. S. (1975) Weak convergence to fractional Brownian motion and to the Rosenblatt process. Zeitschrift für Wahrscheinlichkeitstheorie verw. Gebiete 31, 287–302.

[446] Taqqu, M. S. (1979) Convergence of iterated processes of arbitrary Hermite rank. Zeitschrift für Wahrscheinlichkeitstheorie verw. Gebiete 50, 53–83.

[447] Taqqu, M. S. (1986) A bibliographic guide to self-similar processes and long-range dependence. Dependence in Probability and Statistics, E. Eberlein and M. S. Taqqu (eds.), Birkäuser, Boston.

[448] Taqqu, M. S. and Levy, J. (1986) Using renewal processes to generate long-range dependence and high variability. Dependence in Probability and Statistics, E. Eberlein and M. S. Taqqu (eds.), Birkhäuser, Boston, 73–89.

[449] Taqqu, M. S., Willinger, W. and Sherman, R. (1997) Proof of a fundamental result in self-similar traffic modeling. Computer Communications Review 27, 5–23.

[450] Tse, D. N. C., Gallager, R. G. and Tsitsiklis, J. N. (1995) Statistical multiplexing of multiple time-scale Markov streams. IEEE J. Selected Areas Commun. 13, 1028–1038.

[451] Tsoukatos, K. P. and Makowski, A. M. (1997) Heavy-traffic analysis of a multiplexer driven by M/G/∞ input processes.Teletraffic Contributions for the Information Age, Proceedings of ITC 15, V. Ramaswami and P. E. Wirth (eds.), Elsevier, Amsterdam, 497–506.

[452] Tsoukatos, K. P. and Makowski, A. M. (2000) Heavy traffic limits associated with M/G/∞ input processes. Queueing Systems, 34, 101– 130.

[453] Turner, S. R. E. (1996) Resource Pooling in Stochastic Networks, Ph.D. dissertation, University of Cambridge.

[454] Turner, S. R. E. (1998) The effect of increasing routing choice on resource pooling. Prob. Eng. Inf. Sci. 12, 109–124.

[455] Turner, S. R. E. (2000) A join the shorter queue model in heavy traffic.

J. Appl. Prob. 37, 212–223.

[456] Vamvakos, S. and Anantharam, V. (1998) On the departure process of a leaky bucket system with long-range dependent input traffic. Queueing Systems 28, 191–214.

[457] van der Mei, R. D. (2000) Polling systems with switch-over times under heavy load: moments of the delay. Queueing Systems 36, 381–404.

[458] van der Mei, R. D. and Levy, H. (1997) Polling systems in heavy traffic:

exhaustiveness of service policies. Queueing Systems 27, 227–250.

[459] van der Waart, A. W. and Wellner, J. A. (1996) Weak Convergence and Empirical Processes, Springer, New York.

[460] Venables, W. N. and Ripley, B. D. (1994) Modern Applied Statistics with S-Plus, Springer, New York.

[461] Vvedenskaya, N. D., Dobrushin, R. L. and Karpelovich, F. I. (1996) Queueing systems with selection of the shortest of two queues: an asymptotic approach. Problems of Information Transmission 32, 15– 27. [462] Vervaat, W. (1972) FCLT’s for processes with positive drift and their inverses. Zeitschrift für Wahrscheinlichkeitstheorie verw. Gebiete 23, 245–253.

[463] Vervaat, W. (1985) Sample path properties of self-similar processes with stationary increments. Ann. Probab. 13, 1–27.

[464] Ward, A. R. and Glynn, P. W. (2001) A diffusion approximation for a Markovian queue with reneging. Stanford University.

[465] Ward, A. R. and Whitt, W. (2000) Predicting response times in processor-sharing queues. In Analysis of Communication Networks: Call Centres, Traffic and Performance, D. R. McDonald and S. R. E. Turner (eds.), Fields Institute Communications 28, American Math. Society, Providence, R. I., 1–29.

[466] Whitt, W. (1971a) Weak convergence theorems for priority queues:

preemptive-resume discipline. J. Appl. Prob. 8, 74–94.

[467] Whitt, W. (1971b) Weak convergence of first passage time processes.

J. Appl. Prob. 8, 417–422.

[468] Whitt, W. (1972) Stochastic Abelian and Tauberian theorems.

Zeitschrift für Wahrscheinlichkeitstheorie verw. Gebiete 22, 251–267.

[469] Whitt, W. (1974a) Preservation of rates of convergence under mappings. Zeitschrift für Wahrscheinlichskeitstheorie verw. Gebiete 29, 39– 44. [470] Whitt, W. (1974b) Heavy traffic limits for queues: a survey. Mathematical Methods in Queueing Theory, Proceedings of a Conference at Western Michigan University, ed. A. B. Clarke, Lecture Notes in Econ. and Math. Systems 98, Springer-Verlag, New York, 1974, 307–350.

[471] Whitt, W. (1980) Some useful functions for functional limit theorems.

Math. Oper. Res. 5, 67–85.

[472] Whitt, W. (1981) Approximating a point process by a renewal process:

the view through a queue, an indirect approach. Management Sci. 27, 619–636.

[473] Whitt, W. (1982a) Approximating a point process by a renewal process: two basic methods. Operations Res. 30, 125–147.

[474] Whitt, W. (1982b) Refining diffusion approximations for queues. Operations Res. Letters 1, 165–169.

[475] Whitt, W. (1982c) On the heavy-traffic limit theorem for GI/G/∞ queues. Adv. Appl. Prob. 14, 171–190.

[476] Whitt, W. (1983a) The queueing network analyzer. Bell System Tech.

J. 62, 2779–2815.

[477] Whitt, W. (1983b) Performance of the queueing network analyzer.

Bell System Tech. J. 62, 2817–2843.

[478] Whitt, W. (1983c) Queue tests for renewal processes. Operations Res.

Letters 2, 7–12.

[479] Whitt, W. (1984a) Heavy-traffic approximations for service systems with blocking. AT&T Bell Lab. Tech. J. 63, 689–708.

[480] Whitt, W. (1984b) On approximations for queues, I: extremal distributions. AT&T Bell Lab. Tech. J. 63, 115–138.

[481] Whitt, W. (1984c) On approximations for queues, III: mixtures of exponential distributions. AT&T Bell Lab. Tech. J. 63, 163–175.

[482] Whitt, W. (1984d) Approximations for departure processes and queues in series. Naval Res. Logistics Qtrly. 31, 499–521.

[483] Whitt, W. (1984e) Open and closed models for networks of queues.

AT&T Bell Lab. Tech. J. 63, 1911–1979.

[484] Whitt, W. (1984f) Departures from a queue with many busy servers.

Math. Oper. Res. 9, 534–544.

[485] Whitt, W. (1985a) Queues with superposition arrival processes in heavy traffic. Stoch. Proc. Appl. 21, 81–91.

[486] Whitt, W. (1985b) The best order for queues in series. Management Sci. 31, 475–487.

[487] Whitt, W. (1985c) Blocking when service is required from several facilities simultaneously. AT&T Tech. J. 64, 1807–1856.

[488] Whitt, W. (1988) A light-traffic approximation for single-class departure processes from multi-class queues. Management Sci. 34, 1333–1346.

[489] Whitt, W. (1989a) Planning queueing simulations. Management Sci.

35, 1341-1366.

[490] Whitt, W. (1989b) An interpolation approximation for the mean workload in a GI/G/1 queue. Operations Res. 37, 936–952.

[491] Whitt, W. (1990) Queues with service times and interarrival times depending linearly and randomly upon waiting times. Queueing Systems 6, 335–351.

[492] Whitt, W. (1992) Understanding the efficiency of multi-server service systems. Management Sci. 38, 708–723.

[493] Whitt, W. (1993a) Approximations for the GI/G/m queue. Production and Operations Management 2, 114–161.

[494] Whitt, W. (1993b) Tail probabilities with statistical multiplexing and effective bandwidths in multi-class queues. Telecommunication Systems 2, 71–107.

[495] Whitt, W. (1994) Towards better multi-class parametricdecomposition approximations for open queueing networks. Annals Operations Res. 48, 221–248.

[496] Whitt, W. (1995) Variability functions for parametric decomposition approximations for queueing networks. Management Sci. 41, 1704–1715.

[497] Whitt, W. (1999a) Predicting queueing delays. Management Sci. 45, 870–888.

[498] Whitt, W. (1999b) Dynamic staffing in a telephone call center aiming to immediately answer all calls. Operations Res. Letters 24, 205–212.

[499] Whitt, W. (2000a) An overview of Brownian and non-Brownian FCLTs for the single-server queue. Queueing Systems 36, 39–70.

[500] Whitt, W. (2000b) Limits for cumulative input processes to queues.

Prob. Eng. Inf. Sci. 14, 123–150.

[501] Whitt, W. (2000c) The impact of a heavy-tailed service-time distribution upon the M/GI/s waiting-time distribution. Queueing Systems 36, 71–88.

[502] Whitt, W. (2001) The reflection map with discontinuities. Math. Oper.

Res., to appear.

[503] Whittle, P. (1986) Systems in Stochastic Equilibrium Wiley, New York.

[504] Wichura, M. J. (1974) Functional laws of the iterated logarithm for the partial sums of i.i.d. random variables in the domain of attraction of a completely asymmetric stable law. Ann. Probab. 2, 1108–1138.

[505] Williams, R. J. (1987) Reflected Brownian motion with skew symmetric data in a polyhedral domain. Prob. Rel. Fields 75, 459–485.

[506] Williams, R. J. (1992) Asymptotic variance parameters for the boundary local times of reflected Brownian motion on a compact interval. J. Appl. Prob. 29, 996–1002.

[507] Williams, R. J. (1995) Semimartingale reflecting Brownian motions in the orthant. In Stochastic Networks, F. P. Kelly and R. J. Williams (eds.), Springer-Verlag, New York, 125–137.

[508] Williams, R. J. (1996) On the approximation of queueing networks in heavy traffic. Stochastic Networks: Theory and Applications, F. P. Kelly, S. Zachary and I. Ziedins (eds.), Clarendon Press, Oxford, U.K., 35–56.

[509] Williams, R. J. (1998a) An invariance principle for semimartingale reflecting Brownian motions in an orthant. Queueing Systems 30, 5–25.

[510] Williams, R. J. (1998b) Diffusion approximations for open multiclass queueing networks: sufficient conditions involving state space collapse. Queueing Systems 30, 27–88.

[511] Willinger, W., Taqqu, M. S. and Erramilli, A. (1996) A bibliographic guide to self-similar traffic and performance modeling for modern highspped networks. In Stochastic Networks, Theory and Application, F. P. Kelly, S. Zachary and I. Ziedins (eds.), Clarendon press, Oxford, U.K., 339–366.

[512] Willinger, W., Taqqu, M. S., Leland, M. and Wilson, D. (1995) Selfsimilarity in high-speed packet traffic: analysis and modeling of ethernet traffic measurements. Statistical Science 10, 67–85.

[513] Willinger, W., Taqqu, M. S., Sherman, R. and Wilson, D. V. (1997) Self-similarity through high-variability: statistical analysis of Ethernet LAN traffic at the source level. IEEE/ACM Trans. Networking 5, 71– 96. [514] Wischik, D. (2001a) Sample path large deviations for queues with many inputs. Ann Appl. Prob. 11, to appear.

[515] Wischik, D. (2001b) Moderate deviations in queueing theory. Statistical Laboratory, Cambridge.

[516] Wolff, R. W. (1977) An upper bound for multi-channel queues. J.

Appl. Prob. 14, 884–888.

[517] Wolff, R. W. (1989) Stochastic Modeling and the Theory of Queues, Prentice-Hall, Englewood Cliffs, NJ.

[518] Yao, D. D. (1994) Stochastic Modeling and Analysis of Manufacturing Systems, Springer, New York.

[519] Yashkov, S. F. (1993) On a heavy-traffic limit theorem for the M/G/1 processor-sharing queue. Stochastic Models 9, 467–471.

[520] Zeevi, A. J. and Glynn, P. W. (2000) On the maximum workload of a queue fed by fractional Brownian motion. Ann. Appl. Prob. 10, 1084–1099.

[521] Zolotarev, V. M. (1986) One-dimensional Stable Distributions, Amer.

Math. Soc., 65, Providence, RI.

[522] Zwart, A. P. (2000) A fluid queue with a finite buffer and subexponential input. Adv. Appl. Prob. 32, 221–243.

[523] Zwart, A. P. (2001) Queueing Systems with Heavy Tails, Ph.D. dissertation, Department of Mathematics and Computer Science, Eindhoven University of Technology.

[524] Zwart, A. P. and Boxma, O. J. (2000) Sojourn time asymptotics in the M/G/1 processor sharing queue. Queueing Systems 35, 141–166.

692 BIBLIOGRAPHY