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which are treated the same as any other transition in a Markov chain). Consider a queueing model, and let €
0 denote the probability of being in state 0 (that is, the probability of having zero customers in the queue) and
€ 1 denote the probability of being in state 1. Let the queue receive
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is concerned with Markov chains in discrete time, including periodicity and recurrence. For example, a
random walk on a lattice of integers returns to the initial position with probability one in one or two
dimensions, but in three or more dimensions the probability of recurrence in zero. Some Markov chains settle
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