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This book provides a unified approach for the study of constrained Markov decision processes with afinite
state space and unbounded costs. Unlike the single controller case considered in many other books, the
author considers a single controller with several objectives, such as minimizing delays and loss, probabilities,
and maximization of throughputs. It is desirable to design a controller that minimizes one cost objective,
subject to inequality constraints on other cost objectives. This framework describes dynamic decision
problems arising frequently in many engineering fields. A thorough overview of these applicationsis
presented in the introduction.

The book is then divided into three sections that build upon each other.

The first part explains the theory for the finite state space. The author characterizes the set of achievable
expected occupation measures as well as performance vectors, and identifies simple classes of policies
among which optimal policies exist. This allows the reduction of the original dynamic into alinear program.
A Lagranian approach is then used to derive the dual linear program using dynamic programming
techniques.

In the second part, these results are extended to the infinite state space and action spaces. The author
provides two frameworks: the case where costs are bounded below and the contracting framework.
Thethird part builds upon the results of the first two parts and examines asymptotical results of the
convergence of both the value and the policies in the time horizon and in the discount factor. Finally, several
state truncation algorithms that enable the approximation of the solution of the original control problem via
finite linear programs are given.
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From reader reviews:
Deanna Ratliff:

Book isto be different per grade. Book for children till adult are different content. To be sure that book is
very important normally. The book Constrained Markov Decision Processes (Stochastic Modeling Series)
had been making you to know about other information and of course you can take more information. It
doesn't matter what advantages for you. The reserve Constrained Markov Decision Processes (Stochastic
Modeling Series) is not only giving you alot more new information but also being your friend when you
sense bored. Y ou can spend your current spend time to read your reserve. Try to make relationship using the
book Constrained Markov Decision Processes (Stochastic Modeling Series). Y ou never experience lose out
for everything in case you read some books.

Jose Lloyd:

As people who live in often the modest era should be upgrade about what going on or data even knowledge
to make these people keep up with the erathat is always change and advance. Some of you maybe can
update themselves by looking at books. It isagood choice for yourself but the problems coming to a person
isyou don't know which one you should start with. This Constrained Markov Decision Processes (Stochastic
Modeling Series) is our recommendation so you keep up with the world. Why, since this book serves what
you want and need in this era.

Karen Tullis;

Reading areserve can be one of alot of task that everyone in the world loves. Do you like reading book
consequently. There are alot of reasons why people enjoy it. First reading a publication will give you alot of
new facts. When you read a reserve you will get new information because book is one of numerous waysto
share the information or their idea. Second, examining a book will make you more imaginative. When you
studying a book especialy tale fantasy book the author will bring you to definitely imagine the story how the
figures do it anything. Third, you may share your knowledge to other individuals. When you read this
Constrained Markov Decision Processes (Stochastic Modeling Series), you can tells your family, friends as
well as soon about yours reserve. Y our knowledge can inspire the mediocre, make them reading a e-book.

Andrea Quirk:

The reserve with title Constrained Markov Decision Processes (Stochastic Modeling Series) posesses alot of
information that you can understand it. Y ou can get alot of advantage after read this book. This book exist
new understanding the information that exist in this guide represented the condition of the world currently.
That isimportant to yo7u to learn how the improvement of the world. This kind of book will bring you in
new era of the internationalization. Y ou can read the e-book with your smart phone, so you can read this
anywhere you want.
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