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Gradient Analysis of Markov-type Control Schemes and its Applications
Emmanuel Yashchin

1 Introduction

This paper discusses gradients by scheme parameters in the context of Markov Chain approach to analysis of Markov-type control schemes. Performance of control schemes is typically based on Run Length characteristics, and availability of efficiently computable gradients is helpful in design and analysis of schemes. Furthermore, gradients are useful in performing inference on Run Length characteristics based on Phase-1 data, in performance analysis for highly complex input data distributions, and other computational tasks associated with implementation of process control systems.
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