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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:

Brandon Macdonald:

In this 21st century, people become competitive in most way. By being competitive right now, people have
do something to make all of them survives, being in the middle of often the crowded place and notice by
simply surrounding. One thing that often many people have underestimated that for a while is reading. Yeah,
by reading a reserve your ability to survive raise then having chance to stand than other is high. For you
personally who want to start reading any book, we give you this particular Approximate Dynamic
Programming: Solving the Curses of Dimensionality, 2nd Edition (Wiley Series in Probability and Statistics)
book as nice and daily reading e-book. Why, because this book is usually more than just a book.

Kathy Norvell:

Approximate Dynamic Programming: Solving the Curses of Dimensionality, 2nd Edition (Wiley Series in
Probability and Statistics) can be one of your starter books that are good idea. Many of us recommend that
straight away because this reserve has good vocabulary that will increase your knowledge in vocab, easy to
understand, bit entertaining but nevertheless delivering the information. The article author giving his/her
effort that will put every word into enjoyment arrangement in writing Approximate Dynamic Programming:
Solving the Curses of Dimensionality, 2nd Edition (Wiley Series in Probability and Statistics) but doesn't
forget the main place, giving the reader the hottest in addition to based confirm resource information that
maybe you can be among it. This great information could drawn you into brand new stage of crucial
thinking.

Melinda Brown:

Your reading 6th sense will not betray a person, why because this Approximate Dynamic Programming:
Solving the Curses of Dimensionality, 2nd Edition (Wiley Series in Probability and Statistics) e-book written
by well-known writer who really knows well how to make book that can be understand by anyone who have
read the book. Written with good manner for you, dripping every ideas and composing skill only for
eliminate your personal hunger then you still question Approximate Dynamic Programming: Solving the
Curses of Dimensionality, 2nd Edition (Wiley Series in Probability and Statistics) as good book not simply
by the cover but also by the content. This is one publication that can break don't determine book by its
include, so do you still needing a different sixth sense to pick that!? Oh come on your reading through sixth
sense already told you so why you have to listening to yet another sixth sense.

Jason Nimmons:

Some individuals said that they feel weary when they reading a reserve. They are directly felt that when they
get a half parts of the book. You can choose the book Approximate Dynamic Programming: Solving the
Curses of Dimensionality, 2nd Edition (Wiley Series in Probability and Statistics) to make your reading is
interesting. Your skill of reading skill is developing when you including reading. Try to choose



straightforward book to make you enjoy to learn it and mingle the impression about book and studying
especially. It is to be very first opinion for you to like to open up a book and go through it. Beside that the
guide Approximate Dynamic Programming: Solving the Curses of Dimensionality, 2nd Edition (Wiley
Series in Probability and Statistics) can to be your new friend when you're really feel alone and confuse in
doing what must you're doing of their time.
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