
Embedding a State Space Model into a  
Markov Decision Process
Lars Relund Nielsen, Erik Jørgensen and Søren Højsgaard
Department of Genetics and Biotechnology, University of Aarhus, Denmark

Email: lars@relund.dk, www: http://www.research.relund.dk 	 IBC Dublin, July 13th to 18th 2008

Introduction

Markov decision processes (MDPs)

Linear normal state space models (SSMs)

Embedding the SSM (continued)

Embedding the SSM

Discretizing the SSM

Conclusions


