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some useful functions

Topics Covered

1. first motivating example: FCLT for the continuous-time workload in the GI/GI/1
model; applying the inverse and composition maps; see (2.4) and (2.5) on p. 290 and Theorem
9.3.4 on p. 297 of [W].

2. second motivating example: FCLT for waiting times in the ) GI;/GI/1 model, which
has a superposition arrival process; applying inverse with centering more than once; see §9.4

of [W]
3. CLT for random sums; the composition map; §§3.4 and 3.5 of [W];

4. CLT for renewal processes and other counting processes; the inverse map; inverse with
centering; §§7.3, 13.6 and 13.7 of [W]

5. CLT for renewal reward processes; composition plus centering; §§7.4 and 13.3 of [W].
(not done: left for next time)



