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Continuous time multi-armed Mar ; bandits

TERFEE HH#iEH  ( Yuli 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.
KDERE 75,
Theorem 1.

i) 3R :optimal strategy of | @Balbif

(i) T3 ) Faig) it = - g is a standard Markov process.
{ iif } 7. dvnamic allocation index strategyv
e forevery 1=1. . dandt= R, it holdsth
fli ¢ )increases at t only when v X_ L= i K_ii‘ | W )
flt) A

{iv ) T :optimal strategy of | ZLARLR

e 4 e
VG =B et Patiiaieant o ] -BX ] e®tarimona] ixe)
v i=1 : o



5. Bellman's eqguation.
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