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Dimitri Bertsekas 
  CIDSE Faculty Talk 
 

Abstract: 
We will give a selective high level overview of the ideas underlying the approximate dynamic programming/reinforcement  
learning methodology, as presented in the recent book D. P. Bertsekas, “Reinforcement Learning and Optimal Control,” Athena 
Scientific, July, 2019 which was developed while teaching a course at ASU/CIDSE last semester. Slides and videolectures from the 
course can be found at http://web.mit.edu/dimitrib/www/RLbook.html 
 
The course, expanded with new research material, will also be given in the Spring 2020 semester at ASU/CIDSE.  
 
The methodology aims to address large and challenging multistage decision problems, which can be solved in principle by dynamic 
programming, but their exact solution is computationally intractable. It consists of methods that rely on approximations to produce 
suboptimal policies with adequate performance.  
 
An expanded version of the slides for the present lecture can found at 
http://web.mit.edu/dimitrib/www/Slides_Extended_RL_Lecture.pdf 
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