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T2 - "" Introduction to queueing theory and point processes "

Horario: 14 a 17 hs.

El Dr. Karl Sigman es profesor en la Universidad de Columbia, en el departamento de Ingenieria
Industrial e Investigacién Operativa, USA. Se doctoré en 1986 en la Universidad de Berkeley,
California en Investigacién Operativa. Ha obtenido el premio “Presidential Young Investigator”
de la National Science Foundation, es autor de importantes publicaciones y del libro “Stationary
Marked Point Processes”.

Programa:

1. Introduction to random point processes and stochastic queueing models; inspection paradox,
stationary point processes.

2. Introduction to basic queueing models: Single-server, multi-server, infinite-server, queueing
networks. Service disciplines (FIFO, LIFO, Preemptive LIFO, Processor Sharing, Shortest Job
First, etc.). Continuous-time Markov chain models and beyond.

3. Little's Law, PASTA, Rate Conservation Law, Loyne's constructions. Connections of queues
with "insurance risk".

4. Regenerative processes, use for simulation of queues.

5. Light traffic, heavy traffic as approximations; bounds and asymptotics. Heavy-tailed
(subexponential) distributions.

6. Simulating queues.

Prerrequisitos

Conocimientos de probabilidades.

ESTE CURSO SE DICTARA EN INGLES




