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This book provides a unified approach for the study of constrained Markov decision processes with a finite
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 applications is
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 a linear 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.
The third 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:

Dorothy Pierce:

Do you among people who can't read gratifying if the sentence chained within the straightway, hold on guys
this particular aren't like that. This Constrained Markov Decision Processes (Stochastic Modeling Series)
book is readable through you who hate those straight word style. You will find the information here are
arrange for enjoyable examining experience without leaving actually decrease the knowledge that want to
give to you. The writer of Constrained Markov Decision Processes (Stochastic Modeling Series) content
conveys thinking easily to understand by many people. The printed and e-book are not different in the
content material but it just different in the form of it. So , do you continue to thinking Constrained Markov
Decision Processes (Stochastic Modeling Series) is not loveable to be your top collection reading book?

Lisa Haight:

People live in this new morning of lifestyle always try to and must have the time or they will get lot of stress
from both daily life and work. So , once we ask do people have extra time, we will say absolutely without a
doubt. People is human not really a robot. Then we consult again, what kind of activity do you possess when
the spare time coming to you actually of course your answer will probably unlimited right. Then do you ever
try this one, reading publications. It can be your alternative throughout spending your spare time, typically
the book you have read is actually Constrained Markov Decision Processes (Stochastic Modeling Series).

Eleanor Hotchkiss:

Do you have something that you want such as book? The e-book lovers usually prefer to opt for book like
comic, small story and the biggest you are novel. Now, why not hoping Constrained Markov Decision
Processes (Stochastic Modeling Series) that give your fun preference will be satisfied by reading this book.
Reading practice all over the world can be said as the opportunity for people to know world considerably
better then how they react in the direction of the world. It can't be mentioned constantly that reading habit
only for the geeky man but for all of you who wants to possibly be success person. So , for all you who want
to start examining as your good habit, you are able to pick Constrained Markov Decision Processes
(Stochastic Modeling Series) become your own starter.

Cheryl Crockett:

It is possible to spend your free time to see this book this guide. This Constrained Markov Decision
Processes (Stochastic Modeling Series) is simple to bring you can read it in the playground, in the beach,
train in addition to soon. If you did not include much space to bring the printed book, you can buy the e-
book. It is make you easier to read it. You can save typically the book in your smart phone. So there are a lot
of benefits that you will get when one buys this book.
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