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A Distributed Algorithm for Designing the Optimal Integrated Operation Rule
of a Multi-Reservoir System ’
Hirokazu TATANO

The Paper presents a method to covert a large (centralized) multi-dimensional MDP problem
to a sequence of problems which consist of a coordination LP problem and small decentralized
MDP problems for each subsystem. It is shown that the sequence of the solutions of the
problems converged to the solution of the original MDP problem. Based on this result, a
decentralized algorithm to sole a multi-dimensional MDP problem is proposed. As a numerical
example, optimization of the release policy of a multi-reservoir system is considered to illustrate
the applicability of the algorithm to large MDP problems.




