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Continuous-Time Markov
Decision Processes

Theory and Applications

» To the best of our knowledge, it is the first book completely devoted to
continuous-time Markov Decision Processes

It studies continuous-time MDPs allowing unbounded transition rates, which
is the case in most applications

It is thus distinguished from other books that contain chapters on the
continuous-time case

Continuous-time Markav decision processes (MDPs), also known as controlled Markov chains,
are used for modeling decision-making problems that arise in operations research (for
instance, inventory, manufacturing, and queueing systems), computer science, communications
engineering, control of populations (such as fisheries and epidemics), and management
science, among many other fields. Thisvolume provides a unified, systematic, self-contained
presentation of recent developments on the theory and applications of continuous-time MDPs.
The MDPs in this volume include most of the cases that arise in applications, because they
allow unbounded transition and reward/cost rates. Much of the material appears for the first
time in book form.

Order online at springer.com/booksellers
Springer Nature Customer Service Center GmbH
Customer Service

Tiergartenstrasse 15-17

69121 Heidelberg

Germany

T: +49 (0)6221 345-4301
row-booksellers@springernature.com

Prices and other details are subject to change without notice. ALl errors and omissions excepted. Americas: Tax will
be added where applicable. Canadian residents please add PST, QST or GST. Please add $5.00 for shipping one
book and $ 1.00 for each additional book. Outside the US and Canada add $ 10.00 for first book, $5.00 for each
additional book. If an order cannot be fulfilled within 90 days, payment will be refunded upon request. Prices are
payable in US currency or its equivalent.

Part of SPRINGERNATURE


https://www.springer.com/gp/book/978-3-642-02546-4
https://www.springer.com/gp/book/978-3-642-26072-8
http://www.springer.com/booksellers

