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Markov decision process (MDP) models are widely used for modeling sequential decision-making problems
that arise in engineering, economics, computer science, and the social sciences.  Many real-world problems
modeled by MDPs have huge state and/or action spaces, giving an opening to the curse of dimensionality
and so making practical solution of the resulting models intractable.  In other cases, the system of interest is
too complex to allow explicit specification of some of the MDP model parameters, but simulation samples
are readily available (e.g., for random transitions and costs). For these settings, various sampling and
population-based algorithms have been developed to overcome the difficulties of computing an optimal
solution in terms of a policy and/or value function.  Specific approaches include adaptive sampling,
evolutionary policy iteration, evolutionary random policy search, and model reference adaptive search.
This substantially enlarged new edition reflects the latest developments in novel algorithms and their
underpinning theories, and presents an updated account of the topics that have emerged since the publication
of the first edition. Includes:
innovative material on MDPs, both in constrained settings and with uncertain transition properties;
game-theoretic method for solving MDPs;
theories for developing roll-out based algorithms; and
details of approximation stochastic annealing, a population-based on-line simulation-based algorithm.
The self-contained approach of this book will appeal not only to researchers in MDPs, stochastic modeling,
and control, and simulation but will be a valuable source of tuition and reference for students of control and
operations research.
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From reader reviews:

Clarence Anderson:

Here thing why this particular Simulation-Based Algorithms for Markov Decision Processes
(Communications and Control Engineering) are different and trustworthy to be yours. First of all looking at a
book is good but it depends in the content from it which is the content is as delicious as food or not.
Simulation-Based Algorithms for Markov Decision Processes (Communications and Control Engineering)
giving you information deeper since different ways, you can find any publication out there but there is no
reserve that similar with Simulation-Based Algorithms for Markov Decision Processes (Communications and
Control Engineering). It gives you thrill reading journey, its open up your own eyes about the thing this
happened in the world which is perhaps can be happened around you. It is possible to bring everywhere like
in area, café, or even in your technique home by train. Should you be having difficulties in bringing the
printed book maybe the form of Simulation-Based Algorithms for Markov Decision Processes
(Communications and Control Engineering) in e-book can be your alternate.

Alice Prahl:

Do you one of people who can't read gratifying if the sentence chained inside straightway, hold on guys this
specific aren't like that. This Simulation-Based Algorithms for Markov Decision Processes (Communications
and Control Engineering) book is readable through you who hate the straight word style. You will find the
details here are arrange for enjoyable examining experience without leaving also decrease the knowledge
that want to supply to you. The writer involving Simulation-Based Algorithms for Markov Decision
Processes (Communications and Control Engineering) content conveys thinking easily to understand by a lot
of people. The printed and e-book are not different in the information but it just different such as it. So , do
you nevertheless thinking Simulation-Based Algorithms for Markov Decision Processes (Communications
and Control Engineering) is not loveable to be your top list reading book?

Jason Bradley:

This book untitled Simulation-Based Algorithms for Markov Decision Processes (Communications and
Control Engineering) to be one of several books this best seller in this year, this is because when you read
this publication you can get a lot of benefit upon it. You will easily to buy this kind of book in the book retail
store or you can order it by using online. The publisher on this book sells the e-book too. It makes you
quickly to read this book, as you can read this book in your Mobile phone. So there is no reason to you to
past this guide from your list.

Tanya McGaha:

A lot of reserve has printed but it differs. You can get it by world wide web on social media. You can choose
the most effective book for you, science, comedian, novel, or whatever by simply searching from it. It is



named of book Simulation-Based Algorithms for Markov Decision Processes (Communications and Control
Engineering). You can contribute your knowledge by it. Without causing the printed book, it might add your
knowledge and make anyone happier to read. It is most essential that, you must aware about reserve. It can
bring you from one spot to other place.
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