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The Markov decision process for adaptive design of clinical trials
Yanquing Yi 

An adaptive design uses information cumulated in a clinical trial to modify some aspect of the trial in order to save cost or to benefit patients from an ethics perspective. The information process can be formulated as a Markov process and the treatment allocation process be a Markov decision process. This talk will discuss optimal designs from the perspective of sequential decision making based on the formatted Markov process. The Bellman equation for optimality will be established and the iteration algorithm to achieve the optimal value thus optimal decision will be introduced. The properties of optimal designs will be discussed.
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