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 European Mathemati
al So
iety, FIZ Karlsruhe & Springer-Verlag Berlin-HeidelbergZbl. Math. 0938.60001Woess, WolfgangMarkov 
hains and dis
rete potential theory. (Catene di Markov e teoriadel potenziale nel dis
reto). (Italian)Quaderni dell'Unione Matemati
a Italiana. 41. Bologna: Pitagora Editri
e. 165 p.(1996). [ISBN 88-371-0842-7℄This book is entirely devoted to the study of Markov 
hains on �nite or enumerablespa
es. It 
omes from a series of le
tures given by the author, and 
onstitutes essen-tially a 
lear and a

essible basi
 
ourse on the theory of Markov 
hains on dis
retespa
es, only assuming that basi
 notions of probability theory are known. All along,several examples are given and dis
ussed. So in parti
ular the notions of irredu
ibility,periods, re
urren
e, invariant measure and 
onvergen
e to it, random walks (mainly on�nite groups and on trees) are introdu
ed, the whole with some emphasis on generat-ing fun
tions. The 
ourse moves then towards the potential theory of dis
rete 
hains,introdu
ing (super)harmoni
ity, indu
ed 
hains, Riesz de
omposition, domination prin-
iple. The book is �nally 
ompleted with two 
hapters on Martin boundary, developingthe 
on
epts of supermartingale, ex
essive measure, minimal and Poisson boundaries,and establishing the 
onvergen
e at boundary and the representation of superharmoni
fun
tions. The examples of random walks on Zd and on in�nite trees are eventuallydis
ussed in detail.J.Fran
hi (Paris)Keywords:Markov 
hain; re
urren
e and transien
e; invariant measure; superharmoni
 fun
-tion; Martin boundary; Poisson boundary; representation theoremClassi�
ation:�60-01 Textbooks (probability theory)60J10 Markov 
hains with dis
rete parameter31C20 Dis
rete potential theory, et
.60J50 Boundary theory (probability)Published: 1996Do
ument Type: B
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