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ON THE STATIONARINESS OF EFFICIENT SOLUTION SEQU-
ENCE IN THE MULTISTEP DECISION PROCESS

Livu Liring Cuen TiNc

(lustitute of Systems Engineering, Huazhong University of Science and Technology, WUHAN 430074)

A BSTRACT

In this paper, the notions and concepts about information set, semi-convergence, strong con-
vergence, etc. are introduced and the definitions of transient efficient solution as well as 1its sta-
tionariness in multi-step decision process are gi‘en. Then the paper studies the relation between
the conergence in the sense of topology and the strong convergence in the sense of pompeiu-Hau-
sdauff Matrix, and proves the corresponding theorems under weak conditions. Finally the paper
systematically investigates the stationariness of efficient solution sequence.

Key words: Mulii-step decision process; transient efficient solution; final efficient solu-
tion; semi-stationary solution; strong stationary solution.



