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Abstract: The problen of discounted-cost performance optimization is addressed for a class of countable sani-
M arkov decision processes (C9VDPs). By using an equivalent M arkov process, the discounted Poisson equation is
proposed for aCSMDP. This equation is used to define the x-potential, based on which the optimality equation
satisfied by theoptimal stationary policy isderived The existence of ®lutions to theoptmality equation is discussed
and some sufficient conditions for the existence of @lutions are given
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M arkov ,0= To< Ti< <+ oo, , (3
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, 0= vingfzs{fv- (ol - ALY, (28)
>0 ., gu CMDP o 2) v arginf{f'- (- A%},
x> 0 (19) U ) v A
(13), (15) (17, Y '
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