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CORRECTION TO
“MARKOVIAN DECISION PROCESSES WITH
RECURSIVE REWARD FUNCTIONS”

By

Nagata FURUKAWA and Seiichi IwaMoTO

In the above article (Bull. Math. Statist. Vol. 15, No. 3-4, 79-91), in Theorem 5.1
and its Corollary we need to set Assumption (I) in addition to Assumption (II).
The proof of Theorem 5.1 made in the article is incomplete. Line 3 from the bot-
tom of page 85-line 7 from the top of page 86 should read:

For y=¢/N there exists a Borel measurable map fy such that

EN_lﬂg: A9 (Sw, Aw, Sn+1, EN”g)
=/xq8(Sy, Ax, Sx+1s EN"3)+T/K1K2 e Kyoy

with pm,q - 7y_,g—prob. 1.
That is,

EV g < EVnNngty/K K, Ky,
with pzyq--- wy-,g—prob. 1.
By Assumptions (I) and (II) we have
Ty-198(Sy-1, Ax-1, Sy ENVimg)
= y-198(Sy-1, An-1, Sn, EVN PGty /KK, -+ Ky )
with pz,q - Ty_,g—prob. 1
S n-198 (Sy-1, w-1, Sy EV¥N7g)+7 /K K, - Ky -y
with pm,q - my_,q—prob. 1.
Using this procedure N times will produce a Markov policy z*= {f,, f3, :~*} such that
Erg < EVnlosIyNnigy Ny
=E™g+e with p—prob. 1,

which completes the proof.
Replace |g|| in line 9 from the bottom of page 89 by L.
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