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A cornerstone of applied probability, Markov chains can be used to help model
how plants grow, chemicals react, and atoms diffuse--and applications are
increasingly being found in such areas as engineering, computer science,
economics, and education. To apply the techniques to real problems, however, it
is necessary to understand how Markov chains can be solved numerically. In this
book, the first to offer a systematic and detailed treatment of the numerical
solution of Markov chains, William Stewart provides scientists on many levels
with the power to put this theory to use in the actual world, where it has
applications in areas as diverse as engineering, economics, and education. His
efforts make for essential reading in a rapidly growing field.

Here Stewart explores all aspects of numerically computing solutions of Markov
chains, especially when the state is huge. He provides extensive background to
both discrete-time and continuous-time Markov chains and examines many
different numerical computing methods--direct, single-and multi-vector iterative,
and projection methods. More specifically, he considers recursive methods often
used when the structure of the Markov chain is upper Hessenberg, iterative
aggregation/disaggregation methods that are particularly appropriate when it is
NCD (nearly completely decomposable), and reduced schemes for cases in which
the chain is periodic. There are chapters on methods for computing transient
solutions, on stochastic automata networks, and, finally, on currently available
software. Throughout Stewart draws on numerous examples and comparisons
among the methods he so thoroughly explains.
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A cornerstone of applied probability, Markov chains can be used to help model how plants grow, chemicals
react, and atoms diffuse--and applications are increasingly being found in such areas as engineering,
computer science, economics, and education. To apply the techniques to real problems, however, it is
necessary to understand how Markov chains can be solved numerically. In this book, the first to offer a
systematic and detailed treatment of the numerical solution of Markov chains, William Stewart provides
scientists on many levels with the power to put this theory to use in the actual world, where it has
applications in areas as diverse as engineering, economics, and education. His efforts make for essential
reading in a rapidly growing field.

Here Stewart explores all aspects of numerically computing solutions of Markov chains, especially when the
state is huge. He provides extensive background to both discrete-time and continuous-time Markov chains
and examines many different numerical computing methods--direct, single-and multi-vector iterative, and
projection methods. More specifically, he considers recursive methods often used when the structure of the
Markov chain is upper Hessenberg, iterative aggregation/disaggregation methods that are particularly
appropriate when it is NCD (nearly completely decomposable), and reduced schemes for cases in which the
chain is periodic. There are chapters on methods for computing transient solutions, on stochastic automata
networks, and, finally, on currently available software. Throughout Stewart draws on numerous examples
and comparisons among the methods he so thoroughly explains.
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Editorial Review

Review
"The book contains very rich material which is the result of long-term research in this field. No other book is
known to the reviewer that treats this subject in such detail. . . . The book excellently reflects the great
experience that the author has in the theory of Markov chains, matrix algebra, numerics and informatics. He .
. . richly illustrates the book with numerous examples, flow-charts, pictures and even computer screen
copies."--Mathematical Reviews

From the Inside Flap
"The big attraction of this book is its timeliness: many engineers and scientists are currently becoming
interested in iterative methods for solving large linear systems and eigenvalue problems. The book assembles
together in a nicely presented form a large set of numerical techniques, including the most recently
developed ones. It offers comparisons that will be very helpful to the specialist as well as the beginner. On
the whole, this is an excellent text."--Yousef Saad, University of Minnesota

"I know of no other book that has the same breadth of coverage as this one by William Stewart. Because it is
both comprehensive and well-organized, this work will be valuable as a reference book and for use in the
classroom."--Richard Muntz, University of California, Los Angeles

From the Back Cover

"The big attraction of this book is its timeliness: many engineers and scientists are currently becoming
interested in iterative methods for solving large linear systems and eigenvalue problems. The book assembles
together in a nicely presented form a large set of numerical techniques, including the most recently
developed ones. It offers comparisons that will be very helpful to the specialist as well as the beginner. On
the whole, this is an excellent text."--Yousef Saad, University of Minnesota

"I know of no other book that has the same breadth of coverage as this one by William Stewart. Because it is
both comprehensive and well-organized, this work will be valuable as a reference book and for use in the
classroom."--Richard Muntz, University of California, Los Angeles

Users Review

From reader reviews:

Janelle Smith:

What do you in relation to book? It is not important with you? Or just adding material when you require
something to explain what your own problem? How about your extra time? Or are you busy man or woman?
If you don't have spare time to complete others business, it is give you a sense of feeling bored faster. And
you have spare time? What did you do? All people has many questions above. The doctor has to answer that
question mainly because just their can do in which. It said that about e-book. Book is familiar on every
person. Yes, it is correct. Because start from on pre-school until university need this kind of Introduction to
the Numerical Solution of Markov Chains to read.



John Whetstone:

Now a day those who Living in the era just where everything reachable by talk with the internet and the
resources within it can be true or not demand people to be aware of each facts they get. How people have to
be smart in acquiring any information nowadays? Of course the reply is reading a book. Reading a book can
help individuals out of this uncertainty Information especially this Introduction to the Numerical Solution of
Markov Chains book as this book offers you rich info and knowledge. Of course the data in this book
hundred per-cent guarantees there is no doubt in it you probably know this.

Lucille Davis:

Reading can called thoughts hangout, why? Because if you find yourself reading a book particularly book
entitled Introduction to the Numerical Solution of Markov Chains the mind will drift away trough every
dimension, wandering in every single aspect that maybe unidentified for but surely can be your mind friends.
Imaging each and every word written in a reserve then become one web form conclusion and explanation
that maybe you never get prior to. The Introduction to the Numerical Solution of Markov Chains giving you
yet another experience more than blown away the mind but also giving you useful information for your
better life with this era. So now let us demonstrate the relaxing pattern the following is your body and mind
will be pleased when you are finished looking at it, like winning a game. Do you want to try this
extraordinary investing spare time activity?

Beverly Barber:

Do you one of the book lovers? If yes, do you ever feeling doubt when you are in the book store? Try and
pick one book that you find out the inside because don't judge book by its protect may doesn't work at this
point is difficult job because you are afraid that the inside maybe not since fantastic as in the outside appear
likes. Maybe you answer could be Introduction to the Numerical Solution of Markov Chains why because
the wonderful cover that make you consider in regards to the content will not disappoint you actually. The
inside or content is fantastic as the outside or perhaps cover. Your reading 6th sense will directly assist you
to pick up this book.
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