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Simulation-Based Optimization: Parametric Optimization Techniques and Reinforcement Learning
introduce the evolving area of static and dynamic simulation-based optimization. Covered in detail are
model-free optimization techniques — especially designed for those discrete-event, stochastic systems which
can be simulated but whose analytical models are difficult to find in closed mathematical forms.

Key features of thisrevised and improved Second Edition include:

- Extensive coverage, via step-by-step recipes, of powerful new algorithms for static simulation optimization,
including simultaneous perturbation, backtracking adaptive search and nested partitions, in addition to
traditional methods, such as response surfaces, Nelder-Mead search and meta-heuristics (simulated
annealing, tabu search, and genetic algorithms)

- Detailed coverage of the Bellman equation framework for Markov Decision Processes (MDPs), aong with
dynamic programming (value and policy iteration) for discounted, average, and total reward performance
metrics

- An in-depth consideration of dynamic simulation optimization viatemporal differences and Reinforcement
Learning: Q-Learning, SARSA, and R-SMART agorithms, and policy search, via API, Q-P-Learning, actor-
critics, and learning automata

- A special examination of neural-network-based function approximation for Reinforcement Learning, semi-
Markov decision processes (SMDPs), finite-horizon problems, two time scales, case studies for industrial
tasks, computer codes (placed online) and convergence proofs, via Banach fixed point theory and Ordinary
Differential Equations

Themed around three areas in separate sets of chapters — Static Simulation Optimization, Reinfor cement
L ear ning and Conver gence Analysis — this book is written for researchers and studentsin the fields of
engineering (industrial, systems, electrical and computer), operations research, computer science and applied
mathematics.
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From reader reviews:
Mary Block:

This Simul ation-Based Optimization: Parametric Optimization Techniques and Reinforcement Learning
(Operations Research/Computer Science Interfaces Series) book is just not ordinary book, you have after that
it the world isin your hands. The benefit you receive by reading this book is actually information inside this
e-book incredible fresh, you will get information which is getting deeper you read alot of information you
will get. This particular Simulation-Based Optimization: Parametric Optimization Techniques and
Reinforcement Learning (Operations Research/Computer Science Interfaces Series) without we comprehend
teach the one who studying it become critical in contemplating and analyzing. Don't always be worry
Simulation-Based Optimization: Parametric Optimization Techniques and Reinforcement Learning
(Operations Research/Computer Science Interfaces Series) can bring when you are and not make your
handbag space or bookshelves come to be full because you can have it in your lovely laptop even telephone.
This Simul ation-Based Optimization: Parametric Optimization Technigues and Reinforcement Learning
(Operations Research/Computer Science I nterfaces Series) having very good arrangement in word and
layout, so you will not really feel uninterested in reading.

Gail Beattie:

The book Simulation-Based Optimization: Parametric Optimization Techniques and Reinforcement Learning
(Operations Research/Computer Science Interfaces Series) will bring someone to the new experience of
reading some sort of book. The author styleto clarify theideais very unique. In the event you try to find new
book to study, this book very appropriate to you. The book Simulation-Based Optimization: Parametric
Optimization Techniques and Reinforcement Learning (Operations Research/Computer Science Interfaces
Series) is much recommended to you you just read. Y ou can also get the e-book in the official web site, so
you can more readily to read the book.

Millard Espinoza:

Would you one of the book lovers? If yes, do you ever feeling doubt when you are in the book store? Try and
pick one book that you just dont know the inside because don't determine book by its deal with may doesn't
work hereis difficult job because you are afraid that the inside maybe not while fantastic asin the outside
appearance likes. Maybe you answer can be Simulation-Based Optimization: Parametric Optimization
Techniques and Reinforcement L earning (Operations Research/Computer Science I nterfaces Series) why
because the amazing cover that make you consider in regards to the content will not disappoint you actually.
Theinside or content is usually fantastic as the outside or even cover. Y our reading 6th sense will directly
direct you to pick up this book.



Harrison Bowman:

Many people spending their time period by playing outside having friends, fun activity using family or just
watching TV 24 hours aday. Y ou can have new activity to enjoy your whole day by reading through a book.
Ugh, do you think reading a book will surely hard because you have to use the book everywhere? It alright
you can have the e-book, getting everywhere you want in your Smart phone. Like Simulation-Based
Optimization: Parametric Optimization Techniques and Reinforcement Learning (Operations
Research/Computer Science Interfaces Series) which is obtaining the e-book version. So , try out this book?
Let'sfind.
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