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Ḡ , 93

GU , 89

H
p

T
, 32

H : set of invariant probability measures,

87

HU , 89

IA: indicator function of the set A, xv

I , 22

I, 17, 19, 25

JU
³ : ³-discounted cost, 83

K(�), 114

Lu: controlled extended generator, 41

L (X): law of the random variable X, 15

L(³), L0(³), 303

��L (X,U)��: marginal class, 236

MT (E): set of invariant probability measures of

T , 16

Mv, 72

Ms(E): space of finite signed measures on E, 10

M(Rd): space of finite nonnegative measures on

R
d , 282

N: set of natural numbers, xv

O , o, 124

O(t), 103

p: Poisson random measure, 195

P: probability, xv

P(S ): set of probability measures on S , 1

Q(³): class of quasilinear operators, 107

Q»: resolvent, 310

R: set of real numbers, xv

R+: set of nonnegative real numbers, xv

R̄
d : one-point compactification of Rd , 93

R»: resolvent, 11

R(A): range of the operatorA, 220

S: discrete set, 194

T v
t , 80

U: action space, 30

U: set of admissible controls, 31

Usd: set of precise stationary Markov controls,

47

Usm: set of stationary Markov controls, 47

Ussd: set of precise stable stationary Markov

controls, 60

Ussm: set of stable stationary Markov controls, 60

Uws: set of wide-sense admissible controls, 282
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»t: shift operator, 25
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ν,³: ³-discounted occupation measure, 62

Ãw: Wasserstein metric, 72

τ(D): first exit time from a domain D, 59

τR: first exit time from BR, 60

τ̆R: first hitting time of BR, 60
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Beneš measurable selection theorem, 46

Birkhoff ergodic theorem, 17

bounded in probability, 63

bounded pointwise convergence, 220

bp-closed, 220

Cameron–Martin–Girsanov theorem, 43

Caratheodory’s theorem, 160

chattering lemma, 47

Chentsov’s criterion, 4

Choquet

–Meyer theorem, 19

simplex, 19

theorem, 18

Clark–Davis pathwise filter, 284

continuity

Kolmogorov criterion, 3

modulus of, 3

stochastic, 3

control

admissible

wide-sense, 282

admissible, 31

strict-sense, 280

average-cost optimal, 134

feedback, 40

Markov, 45

precise, 47

relaxed, 47

stable, 60

stationary Markov, 45

uniformly stable, 97

controlled infinitesimal generator, 56

controlled nonlinear filter, 281

cost potential, 120

decomposition

Doeblin, 27

ergodic, 19

diffusion

asymptotically flat, 254

controlled, 30

periodic coefficients, 172

reflected, 173

switching, 194

degenerate, 33

matrix, 27

nondegenerate, 33

process, 27

diffusion matrix, 31

Dirichlet problem, 305

discount factor, 83, 107

discounted cost, 107

optimal, 110

dissipative operator, 221

domain in Rd , 59

drift, 27

drift vector, 31

duality gap, 248

dynamical system

deterministic, 4

stochastic, 4

www.cambridge.org/9780521768405
www.cambridge.org


Cambridge University Press & Assessment
978-0-521-76840-5 — Ergodic Control of Diffusion Processes
Ari Arapostathis , Vivek S. Borkar , Mrinal K. Ghosh
Index
More Information

www.cambridge.org© in this web service Cambridge University Press & Assessment

322 Subject index

elliptic

equations, 304

operators, 303

quasilinear, 107

regularity, 306

systems, 199

uniformly, 33

embedding, 307

compact, 307

constant, 307

continuous, 307

empirical measure, 102

mean, 62, 288

energy-efficient scheduling, 174

equation

Chapman–Kolmogorov, 5

Duncan-Mortensen-Zakai, 283

Fokker–Planck, 28

Fujisaki–Kallianpur–Kunita, 284

Hamilton–Jacobi–Bellman, 86

Kolmogorov, 28

Poisson, 305, 307

ergodic

decomposition, 19

occupation measure, 87, 223

·-optimal, 101

optimal, 101

theorem, 17

theory

of Markov processes, 15

of random processes, 21

ergodic control problem

almost sure formulation, 84

average formulation, 84

with constraints, 154

exterior cone condition, 67

extremal law, 236

Feynman–Kac formula, 285

filtration, 2

natural, 2

right-continuous, 2

first exit time, 59

fully coupled

controlled switching diffusion, 200

elliptic operator, 200

generator

controlled extended, 42

extended, 15

Green’s function, 309

Harnack’s inequality, 304

elliptic systems, 202

Hille–Yosida theorem, 12

hitting time, 60

ideal point, 160

inf-compact, 61

invariant

T -, 16

measure, 16

infinitesimally, 81

invariant probability measure, 22

Ionescu-Tulcea theorem, 7

Itô
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