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A Survey on Stochastic Games

Abstract:

Theory of stochastic games was introduced by Lloyd Shapley in a histori-
cally significant Paper. (Published in Proceedings of the National Acade-
my of Sciences, 1953). Around the Sametime Dean Gillette introduced
stochastic game from a different perspective in his PhD thesis submitted
To University of California, Berkeley (1953) later published in vol 3,
Contributions to the Theory Of Games (1957). In this talk we will briefly
review stochastic games from the algorithmic point of view.

In particular we will discuss one player controlled stochastic games to-
wards the end of the talk. We will briefly discuss other theoretical results
due to A.Maitra and W. Sudderth, Maitra and T.Parthasarathy, Mertens
and Newman (on the existence of value in the undiscounted case). We
will mention some open problems in the end.



