
Markov Decision Process Models

Invent a simple Markov Decision Process Model with the following properties: a) it has a goal
state, b) its immediate action costs are all negative, c) all of its actions can result with some prob-
ability in the start state, and d) the optimal policy without discounting differs from the optimal
policy with discounting and a discount factor of 0.9. Prove d) using value-iteration.


