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Abstract. A stochastic process { X (t) : ¢ > 0} is intuitively a regenerative process if it can
be split into i.i.d. cycles. Today, applied fields as varied as telecommunications, finance,
production, inventory, biology, computer science and physics use models that sometimes
rely on regenerative process theory for their analysis. Examples of regenerative sequences
include i.i.d. random variables, irreducible and recurrent Markov chains, Harris irreducible
Markov chains, semi-Markov chains and GI/G/1 queues. In this seminar we will present
an Donsker’s invariance principle for the empirical process of regenerative sequences via
Mallows distance.
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