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Praise for the First Edition

"Finally, a book devoted to dynamic programming and written using the language of operations research
(OR)! This beautiful book fills a gap in the libraries of OR specialists and practitioners."
—Computing Reviews

This new edition showcases a focus on modeling and computation for complex classes of approximate
dynamic programming problems

Understanding approximate dynamic programming (ADP) is vital in order to develop practical and high-
quality solutions to complex industrial problems, particularly when those problems involve making decisions
in the presence of uncertainty. Approximate Dynamic Programming, Second Edition uniquely integrates four
distinct disciplines—Markov decision processes, mathematical programming, simulation, and statistics—to
demonstrate how to successfully approach, model, and solve a wide range of real-life problems using ADP.

The book continues to bridge the gap between computer science, simulation, and operations research and
now adopts the notation and vocabulary of reinforcement learning as well as stochastic search and simulation
optimization. The author outlines the essential algorithms that serve as a starting point in the design of
practical solutions for real problems. The three curses of dimensionality that impact complex problems are
introduced and detailed coverage of implementation challenges is provided. The Second Edition also
features:

A new chapter describing four fundamental classes of policies for working with diverse stochastic●

optimization problems: myopic policies, look-ahead policies, policy function approximations, and policies
based on value function approximations
A new chapter on policy search that brings together stochastic search and simulation optimization concepts●

and introduces a new class of optimal learning strategies
Updated coverage of the exploration exploitation problem in ADP, now including a recently developed●

method for doing active learning in the presence of a physical state, using the concept of the knowledge
gradient
A new sequence of chapters describing statistical methods for approximating value functions, estimating●

the value of a fixed policy, and value function approximation while searching for optimal policies

The presented coverage of ADP emphasizes models and algorithms, focusing on related applications and
computation while also discussing the theoretical side of the topic that explores proofs of convergence and
rate of convergence. A related website features an ongoing discussion of the evolving fields of
approximation dynamic programming and reinforcement learning, along with additional readings, software,
and datasets.

Requiring only a basic understanding of statistics and probability, Approximate Dynamic Programming,
Second Edition is an excellent book for industrial engineering and operations research courses at the upper-
undergraduate and graduate levels. It also serves as a valuable reference for researchers and professionals



who utilize dynamic programming, stochastic programming, and control theory to solve problems in their
everyday work.
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From reader reviews:

Jennifer Bell:

Reading a reserve tends to be new life style in this particular era globalization. With reading through you can
get a lot of information that could give you benefit in your life. Using book everyone in this world can
certainly share their idea. Textbooks can also inspire a lot of people. Many author can inspire their reader
with their story or even their experience. Not only the story that share in the guides. But also they write about
advantage about something that you need illustration. How to get the good score toefl, or how to teach your
sons or daughters, there are many kinds of book that exist now. The authors nowadays always try to improve
their talent in writing, they also doing some investigation before they write with their book. One of them is
this Approximate Dynamic Programming: Solving the Curses of Dimensionality (Wiley Series in Probability
and Statistics).

Nicholas Valles:

Reading can called head hangout, why? Because when you find yourself reading a book specially book
entitled Approximate Dynamic Programming: Solving the Curses of Dimensionality (Wiley Series in
Probability and Statistics) your brain will drift away trough every dimension, wandering in every aspect that
maybe unfamiliar for but surely will end up your mind friends. Imaging each and every word written in a
guide then become one application form conclusion and explanation which maybe you never get ahead of.
The Approximate Dynamic Programming: Solving the Curses of Dimensionality (Wiley Series in Probability
and Statistics) giving you a different experience more than blown away the mind but also giving you useful
info for your better life within this era. So now let us teach you the relaxing pattern is your body and mind
are going to be pleased when you are finished reading through it, like winning a. Do you want to try this
extraordinary paying spare time activity?

Donna Willeford:

That publication can make you to feel relax. That book Approximate Dynamic Programming: Solving the
Curses of Dimensionality (Wiley Series in Probability and Statistics) was bright colored and of course has
pictures around. As we know that book Approximate Dynamic Programming: Solving the Curses of
Dimensionality (Wiley Series in Probability and Statistics) has many kinds or variety. Start from kids until
teenagers. For example Naruto or Investigator Conan you can read and believe you are the character on
there. Therefore not at all of book are usually make you bored, any it offers up you feel happy, fun and
loosen up. Try to choose the best book for you and try to like reading which.

Kirk Nutter:

What is your hobby? Have you heard in which question when you got learners? We believe that that problem
was given by teacher for their students. Many kinds of hobby, Everyone has different hobby. And also you
know that little person similar to reading or as looking at become their hobby. You need to know that reading



is very important along with book as to be the matter. Book is important thing to incorporate you knowledge,
except your current teacher or lecturer. You will find good news or update concerning something by book.
Many kinds of books that can you choose to adopt be your object. One of them is this Approximate Dynamic
Programming: Solving the Curses of Dimensionality (Wiley Series in Probability and Statistics).
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