
Bibliografia

Manuali di probabilità e testi generali

La maggior parte dei buoni manuali e dei libri di argomento generale dedi-
ca attenzione alle catene di Markov. Vanno segnalati in modo particolare i
seguenti.

S.Asmussen: Applied Probability and Queues, Wiley, 
M.-A.Berger: An Introduction to Probability and Stochastic Processes,
Springer, 
E.Çinlar: Introduction to Stochastic Processes, Prentice–Hall, 
D.Dacunha Castelle, M.Duflo: Probabilités et statistiques, Springer,


R.Durrett: Probability, Theory and Examples, Duxbury, 2nd edit., 
W.Feller: An Introduction to Probability Theory and its Applications, vol.
I, J.Wiley & Sons, 
R.A Howard: Dynamic Programming and Markov Processes, MIT Press,
Cambridge Mass., 2 voll., 
J.J.Hunter: Mathematical Techniques of Applied Probability , Academic
Press, 2 voll., 
S.Karlin, H.M.Taylor: A First Course in Stochastic Processes, Academic
Press, 
S.Karlin, H.M.Taylor: A Second Course in Stochastic Processes, Academic
Press, 
M.Kijima: Markov Processes for Stochastic Modeling , Chapman & Hall, 
T.M.Liggett: Interacting Particle Systems, Springer, 
T.Lindvall: Lectures on the Coupling Method, J.Wiley & Sons, 
S.M.Ross: Stochastic Processes, J.Wiley, 2nd edit., 
H.C.Tijms: Stochastic Models, an Algorithmic Approach, Wiley, 
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Monografie specifiche

D.Aldous, J.A.Fill: (Reversible Markov Chains and Random Walks on
Graphs), libro in preparazione, disponibile al sito

http://www.stat.Berkeley.edu/users/aldous/book

P.Brémaud: Markov Chains. Gibbs Fields, Monte Carlo Simulation and
Queues, Springer, 

K.L.Chung: Markov Chains with Stationary Transition Probabilities, Sprin-
ger, 2nd edit., 

D.Dawson: Introduction to Markov Chains, Canadian Mathematical Mono-
graphs, 

P.Diaconis: Group Representations in Probability and Statistics, Lecture
Notes I.M.S., Hayward, Calif., 

P.Doyle, J.Snell: Random Walks and Electric Networks, Carus Mathem.
Monogr., Math. Ass. of America, 

E.B.Dynkin, A.A.Yuškevič: Markov Processes. Theorems and Problems,
Plenum Press, 

G.Fayolle, V.A.Malyshev, M.V.Menshikov: Topics in the Constructive
Theory of Countable Markov Chains, Cambridge University Press, 

G.Fayolle, R.Iasnogorodski, V.Malyshev: Random Walks in the Quar-
ter Plane, Springer, 

D.Freedman: Markov Chains, Holden–Day, 

F.-J. Fritz, B.Ruppert, W.Willems: Stochastische Matrizen, Springer,


P. Gordon: Théorie des Châınes de Markov Finies et ses Applications,
Dunod, 

M.Iosifescu: Finite Markov Processes and their Applications, Wiley, 

D.L.Isaacson, R.W.Madsen: Markov Chains, Theory and Applications,
Wiley, 

S.L.Kalpazidou: Cycle Representations of Markov Processes, Springer, 

J.Keilson: Markov Chain Models. Rarity and Exponentiality , Springer, 

F.Kelly: Reversibility and Stochastic Networks, Wiley, 

J.G.Kemeny, J.L.Snell: Finite Markov Chains, Van Nostrand, 

J.G.Kemeny, J.L.Snell, A.W.Knapp: Denumerable Markov Chains, Van
Nostrand, 

G.Lawler: Intersections of Random Walks, Birkhäuser, 

R.Lyons, Y.Peres: Probability on Trees and Networks, in preparazione
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N.Madras, G.Slade: The Self–Avoiding Walk, Birkhäuser, 
S.P.Meyn, R.L.Tweedie: Markov Chains and Stochastic Stability , Sprin-
ger, 
J.R.Norris: Markov Chains, Cambridge University Press, 
E.Nummelin: General Irreducible Markov Chains and non-negative Opera-
tors, Cambridge University Press, 
G.N.de Oliveira: Sobre matrizes estocásticas e duplamente estocásticas,
Coimbra, 
S.Orey: Lecture Notes on Limit Theorems for Markov Chain Transition Prob-
abilities, Van Nostrand, 
D.Revuz: Markov Chains, Van Nostrand, 2nd edit., 
V.I.Romanovsky: Discrete Markov Chains, Wolter–Noordhoff, 
L.Saloff–Coste: Lectures on Finite Markov Chains, contenuto in: E. Giné,

G.R.Grimmett, L.Saloff–Coste: Lectures in Probability Theory and
Statistics, Springer, 
E.Seneta: Non–negative Matrices and Markov Chains, Springer, 2nd edit.,


P.Soardi: Potential Theory on Infinite Networks, Springer, 
F.Spitzer: Principles of Random Walks, Van Nostrand, 
W.J.Stewart: Introduction to the Numerical Solutions of Markov Chains,
Princeton University Press, 
G.Winkler: Image Analysis, Random Fields and Dynamic Monte Carlo
Methods, Springer, 
W.Woess: Catene di Markov e teoria del potenziale nel discreto, Pitagora
Editrice, 
W.Woess: Random Walks on Infinite Graphs and Groups, Cambridge Uni-
versity Press, 

Da segnalare inoltre

D.Aldous, P.Diaconis, J.Spencer, M.J.Steele: Discrete Probability and
Algorithms, Springer, 
J.L.Snell (ed.): Topics in Contemporary Probability and its Applications,
CRC Press, 
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