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Iteration optimization algorithms for Markov control processes
with compact action set

TANG Hao, XI Hong-sheng, YIN Bao—-qun
( Department of Automation, U niversity of Science and Technology of China,Hefei 230026, China)

Abstract: Optimization algorithms are studied for a class of continuous-time Markov control processes
(CTM CPs) with infinite horizon average—cost criteria and compact action set. By using the formula of
performance potentials and an average—cost optimality equation for CTMCPs, a policy iteration
algorithm and a value iteration algorithm are derived, which can lead to an optimal or suboptimal
stationary policy in a finite number of iterations. T he convergence of these algorithms is established,
without the assumption of the corresponding iteration operator being an sp-contraction. A numerical
example of queuing networks shows advantages of the proposed value iteration method.
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