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This 4th edition isamajor revision of Val. |1 of the leading two-volume dynamic programming textbook by
Bertsekas, and contains a substantial amount of new material, aswell as

areorganization of old material. The length has increased by more than 60% from the third edition, and
most of the old material has been restructured and/or revised. Volume |1 now numbers more than 700 pages
and islarger in sizethan Val. |. It can arguably be viewed as a new book!

Approximate DP has become the central focal point of Val. |1, and occupies more than half of the book (the
last two chapters, and large parts of Chapters 1-3). Thus one may also view Val. |l asafollowup of the
author's 1996 book ““Neuro-Dynamic Programming” (coauthored with John Tsitsiklis). The present book
focusesto agreat extent

on new research that became available after 1996. On the other hand, the textbook style of the book has been
preserved, and some material has been explained at an intuitive or informal level, while referring to the
journal literature or the Neuro-Dynamic Programming book for a more mathematical treatment.

Asthe book's focus shifted, increased emphasis was placed on new or recent research in approximate DP and
simulation-based methods, as well as on asynchronous iterative methods, in view of the central role of
simulation, which is by nature asynchronous. A lot of this material is an outgrowth of research conducted in
the six years since the previous edition. Some of the highlights, in the order appearing in the book, are:

(a) A broad spectrum of simulation-based, approximate value iteration, policy iteration, and Q-learning
methods based on projected equations and aggregation.

(b) New policy iteration and Q-learning algorithms for stochastic shortest path problems with improper
policies.

(c) Reliable Q-learning algorithms for optimistic policy iteration.

(d) New simulation techniques for multistep methods, such as geometric and free-form sampling, based on
generalized weighted Bellman equations.

(e) Computational methods for generalized/abstract discounted DP, including convergence analysis and error
bounds for approximations.

(f) Monte Carlo linear algebra methods, which extend the approximate DP methodology to broadly
applicable problems involving large-scale regression and systems of linear equations.

The book was devel oped through teaching graduate courses at M.I.T.
Contents: 1. Discounted Problems - Theory. 2. Discounted Problems - Computationa Methods. 3.
Stochastic Shortest Path Problems. 4. Undiscounted Problems. 5. Average Cost per Stage Problems. 6.

Approximate Dynamic Programming - Discounted Models. 7. Approximate Dynamic Programming -
Nondiscounted Models and Generalizations.
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From reader reviews:
Marlene Childs:

This Dynamic Programming and Optimal Control, VVol. 11, 4th Edition: Approximate Dynamic Programming
book is not ordinary book, you have after that it the world isin your hands. The benefit you obtain by
reading this book is definitely information inside this book incredible fresh, you will get datawhichis
getting deeper an individual read alot of information you will get. This particular Dynamic Programming
and Optimal Control, Vol. 11, 4th Edition: Approximate Dynamic Programming without we know teach the
one who reading it become critical in thinking and analyzing. Don't become worry Dynamic Programming
and Optimal Control, Vol. 11, 4th Edition: Approximate Dynamic Programming can bring if you are and not
make your handbag space or bookshelves grow to be full because you can haveit in your lovely laptop even
mobile phone. This Dynamic Programming and Optimal Control, Vol. |1, 4th Edition: Approximate Dynamic
Programming having excellent arrangement in word and layout, so you will not sense uninterested in
reading.

Vincent Erickson:

Now aday people who Living in the erajust where everything reachable by talk with the internet and the
resources included can be true or not involve people to be aware of each information they get. How people
have to be smart in having any information nowadays? Of course the solution is reading a book. Reading a
book can help people out of this uncertainty Information specifically this Dynamic Programming and
Optimal Control, Vol. 11, 4th Edition: Approximate Dynamic Programming book because this book offers
you rich data and knowledge. Of course the knowledge in this book hundred per-cent guarantees there is no
doubt in it you know.

Sheila Lefevre:

Dynamic Programming and Optimal Control, VVol. 11, 4th Edition: Approximate Dynamic Programming can
be one of your basic books that are good idea. All of us recommend that straight away because this
publication has good vocabulary that can increase your knowledge in vocabulary, easy to understand, bit
entertaining but nevertheless delivering the information. The copy writer giving his’her effort to place every
word into joy arrangement in writing Dynamic Programming and Optimal Control, Val. |1, 4th Edition:
Approximate Dynamic Programming nevertheless doesn't forget the main level, giving the reader the hottest
in addition to based confirm resource information that maybe you can be one of it. This great information
may drawn you into new stage of crucial thinking.

Kevin Williams;

Do you like reading areserve? Confuse to looking for your selected book? Or your book had been rare? Why
so many problem for the book? But any kind of people feel that they enjoy to get reading. Some people likes
examining, not only science book but also novel and Dynamic Programming and Optimal Control, Val. 11,



4th Edition: Approximate Dynamic Programming or maybe others sources were given know-how for you.
After you know how the truly great a book, you feel need to read more and more. Science publication was
created for teacher or maybe students especially. Those textbooks are helping them to put their knowledge.
In other case, beside science e-book, any other book likes Dynamic Programming and Optimal Control, Vol.

I1, 4th Edition: Approximate Dynamic Programming to make your spare time far more colorful. Many types
of book likethis.
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