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This invaluable book provides approximately eighty examples illustrating the
theory of controlled discrete-time Markov processes. Except for applications of
the theory to real-life problems like stock exchange, queues, gambling, optimal
search etc, the main attention is paid to counter-intuitive, unexpected properties
of optimization problems. Such examples illustrate the importance of conditions
imposed in the theorems on Markov Decision Processes. Many of the examples
are based upon examples published earlier in journal articles or textbooks while
several other examples are new. The aim was to collect them together in one
reference book which should be considered as a complement to existing
monographs on Markov decision processes.

The book is self-contained and unified in presentation.

The main theoretical statements and constructions are provided, and particular
examples can be read independently of others. Examples in Markov Decision
Processes is an essential source of reference for mathematicians and all those
who apply the optimal control theory to practical purposes. When studying or
using mathematical methods, the researcher must understand what can happen if
some of the conditions imposed in rigorous theorems are not satisfied. Many
examples confirming the importance of such conditions were published in
different journal articles which are often difficult to find. This book brings
together examples based upon such sources, along with several new ones. In
addition, it indicates the areas where Markov decision processes can be used.
Active researchers can refer to this book on applicability of mathematical
methods and theorems. It is also suitable reading for graduate and research
students where they will better understand the theory.

Readership: Advanced undergraduates, graduates and research students in
applied mathematics; experts in Markov decision processes.
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This invaluable book provides approximately eighty examples illustrating the theory of controlled discrete-
time Markov processes. Except for applications of the theory to real-life problems like stock exchange,
queues, gambling, optimal search etc, the main attention is paid to counter-intuitive, unexpected properties of
optimization problems. Such examples illustrate the importance of conditions imposed in the theorems on
Markov Decision Processes. Many of the examples are based upon examples published earlier in journal
articles or textbooks while several other examples are new. The aim was to collect them together in one
reference book which should be considered as a complement to existing monographs on Markov decision
processes.

The book is self-contained and unified in presentation.

The main theoretical statements and constructions are provided, and particular examples can be read
independently of others. Examples in Markov Decision Processes is an essential source of reference for
mathematicians and all those who apply the optimal control theory to practical purposes. When studying or
using mathematical methods, the researcher must understand what can happen if some of the conditions
imposed in rigorous theorems are not satisfied. Many examples confirming the importance of such
conditions were published in different journal articles which are often difficult to find. This book brings
together examples based upon such sources, along with several new ones. In addition, it indicates the areas
where Markov decision processes can be used. Active researchers can refer to this book on applicability of
mathematical methods and theorems. It is also suitable reading for graduate and research students where they
will better understand the theory.

Readership: Advanced undergraduates, graduates and research students in applied mathematics; experts in
Markov decision processes.
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Editorial Review

Review
"This remarkable and intriguing book is highly recommended. Some examples are aimed at undergraduate
students, whilst others will be of interest to advanced undergraduates, graduates and research students in
probability theory, optimal control and applied mathematics, looking for a better understanding of the
theory; experts in Markov decision processes, professional or amateur researchers. Active researchers can
refer to this book on applicability of mathematical methods and theorems." -- The European Mathematical
Society

"The book presents many interesting topics and results. This is an important book that will be particularly
useful to students and researchers on MDPs. I recommend it to anyone interested in the theory of MDPs." --
Mathematical Reviews

From the Inside Flap
This invaluable book provides approximately eighty examples illustrating the theory of controlled discrete-
time Markov processes. Except for applications of the theory to real-life problems like stock exchange,
queues, gambling, optimal search etc, the main attention is paid to counter-intuitive, unexpected properties of
optimization problems. Such examples illustrate the importance of conditions imposed in the theorems on
Markov Decision Processes. Many of the examples are based upon examples published earlier in journal
articles or textbooks while several other examples are new. The aim was to collect them together in one
reference book which should be considered as a complement to existing monographs on Markov decision
processes.

The book is self-contained and unified in presentation.

The main theoretical statements and constructions are provided, and particular examples can be read
independently of others. Examples in Markov Decision Processes is an essential source of reference for
mathematicians and all those who apply the optimal control theory to practical purposes. When studying or
using mathematical methods, the researcher must understand what can happen if some of the conditions
imposed in rigorous theorems are not satisfied. Many examples confirming the importance of such
conditions were published in different journal articles which are often difficult to find. This book brings
together examples based upon such sources, along with several new ones. In addition, it indicates the areas
where Markov decision processes can be used. Active researchers can refer to this book on applicability of
mathematical methods and theorems. It is also suitable reading for graduate and research students where they
will better understand the theory.

Users Review

From reader reviews:

Harold Froelich:

In this 21st hundred years, people become competitive in each way. By being competitive today, people have
do something to make all of them survives, being in the middle of often the crowded place and notice by
simply surrounding. One thing that occasionally many people have underestimated the idea for a while is
reading. Yes, by reading a e-book your ability to survive enhance then having chance to stand up than other



is high. For you who want to start reading some sort of book, we give you that Examples in Markov Decision
Processes (Imperial College Press Optimization) book as basic and daily reading publication. Why, because
this book is more than just a book.

Nicole Rockwood:

Here thing why this kind of Examples in Markov Decision Processes (Imperial College Press Optimization)
are different and trustworthy to be yours. First of all examining a book is good however it depends in the
content of computer which is the content is as tasty as food or not. Examples in Markov Decision Processes
(Imperial College Press Optimization) giving you information deeper and in different ways, you can find any
e-book out there but there is no publication that similar with Examples in Markov Decision Processes
(Imperial College Press Optimization). It gives you thrill reading through journey, its open up your eyes
about the thing that will happened in the world which is possibly can be happened around you. It is possible
to bring everywhere like in recreation area, café, or even in your method home by train. For anyone who is
having difficulties in bringing the printed book maybe the form of Examples in Markov Decision Processes
(Imperial College Press Optimization) in e-book can be your alternative.

Helen Rios:

Do you have something that you like such as book? The e-book lovers usually prefer to opt for book like
comic, limited story and the biggest one is novel. Now, why not seeking Examples in Markov Decision
Processes (Imperial College Press Optimization) that give your entertainment preference will be satisfied
through reading this book. Reading addiction all over the world can be said as the way for people to know
world far better then how they react towards the world. It can't be said constantly that reading behavior only
for the geeky person but for all of you who wants to be success person. So , for every you who want to start
examining as your good habit, it is possible to pick Examples in Markov Decision Processes (Imperial
College Press Optimization) become your personal starter.

Beverly Woods:

Reading a book make you to get more knowledge from that. You can take knowledge and information
originating from a book. Book is published or printed or outlined from each source that filled update of
news. On this modern era like now, many ways to get information are available for anyone. From media
social including newspaper, magazines, science guide, encyclopedia, reference book, book and comic. You
can add your understanding by that book. Are you hip to spend your spare time to spread out your book? Or
just looking for the Examples in Markov Decision Processes (Imperial College Press Optimization) when
you needed it?
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