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This talk is concerned with asymptotic properties of Markov modulated random processes having two-time scales. The

model contains a number of mixing sequences modulated by a switching processes that is a discrete-time Markov chain.

The motivation of our study stems from applications in manufacturing and production planning, communication net-

works, and economic systems. One of the main features is the inclusion of regime-switching processes to model random

environment and other random factors. Our main effort focuses on obtaining a strong approximation result. An example

for a stochastic optimization problem is also provided. (Received September 21, 2009)

1


