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Lecture 2: Markov Decision Processes

L Markov Decision Processes

L Policies

Policies (2)

m Given an MDP M = (S, A, P, R,~) and a policy
m The state sequence 51, Sy, ... is a Markov process (S, P™)

m The state and reward sequence S1, R, S», ... is a Markov
reward process (S, P™, R™,~)

m where

T = Z w(als)P2,

acA

RT = m(als)R2

acA
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