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Tail asymptotics of a stationary distribution of a reflecting random walk and
its application to queueing networks
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We are interested in a stationary analysis of a two-dimensional reflecting
random walk. Here, the two-dimensional reflecting random walk Is a discrete time stochastic process
on the non-negative quadrant. For the reflecting random walk, a distribution in the steady state is
called a stationary distribution.

In this study, we obtain an error upper bound of the stationary distribution between theoretical
and numerical solutions. In addition, we also obtain the tail asymptotics of the stationary
distribution of a discrete time two-dimensional quasi-birth-and-death process which is
generalization of the two-dimensional reflecting random walk.
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