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Foreword

Graphical models for handling uncertainty have been around for more than two decades. Most notably
Bayesian networks have been widely known and applied. The extensive development of the theory of
Bayesian networks has created new ways of specifying models for rational decision making, and over
the past two decades we have also witnessed a rapid development of the theory of graphical models for
sequential decision making.

Several excellent textbooks cover Bayesian networks. Focus in these books is belief updating in
Bayesian networks and learning of models. However, I have for many years been missing a graduate
textbook, which systematically introduces the concepts and techniques of graphical models for sequential
decision making.

This book serves this purpose. Not only does it introduce the basic theory and concepts, but it also
contains sections indicating new research directions as well as examples of real world decision models.

The two main obstacles for successful application of graphical decision models are complexity and
insufficient insight in the domain for establishing a model. The book presents several approaches to
overcoming these obstacles.

For the domain expert wanting to exploit graphical decision models for constructing a specific deci-
sion support system, this book is a useful hand book of the theory as well as of ideas, which may help
establishing appropriate models.

To the young researcher: this book will give you a firm ground for working with graphical decision
models. Read the book, and you will realize that the story is not over. There are lots of challenges wait-
ing for you, and the book provides you an excellent starting point for en exiting journey into the science
of graphical decision models.
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