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Continuocus time multi-armed Markov bandits

TEAFEE HH#MEH  ( Yuji Yoshida )

i. Continuous time multi-armed Markov bandit processes.
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2. Dynamic allocation index.
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3. Deteriorating bandit problem.
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4. Main results.
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5. Bellman's eguation.

Beliman FRE:UI XD L 224 4,

P
ER

Snfintesimal generator for transition probability of process Xi e |

gt xd s Bty s oy v for all [N

L)
[’

Theorem 2. V* Co-class== i ijand i }:

i omax LBVt oaVr - fti=0 inE
1sizd

Pl BV -V - ft=0 0 in DU

i

Al



