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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 this revised 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), along with
dynamic programming (value and policy iteration) for discounted, average, and total reward performance
metrics

· An in-depth consideration of dynamic simulation optimization via temporal differences and Reinforcement
Learning: Q-Learning, SARSA, and R-SMART algorithms, 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, Reinforcement
Learning and Convergence Analysis – this book is written for researchers and students in the fields of
engineering (industrial, systems, electrical and computer), operations research, computer science and applied
mathematics.
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From reader reviews:

Michael Gibson:

Have you spare time to get a day? What do you do when you have considerably more or little spare time?
Yep, you can choose the suitable activity to get spend your time. Any person spent their spare time to take a
wander, shopping, or went to the actual Mall. How about open or even read a book allowed Simulation-
Based Optimization: Parametric Optimization Techniques and Reinforcement Learning (Operations
Research/Computer Science Interfaces Series)? Maybe it is being best activity for you. You know beside you
can spend your time using your favorite's book, you can wiser than before. Do you agree with it is opinion or
you have other opinion?

Jerry Brock:

What do you ponder on book? It is just for students because they are still students or the item for all people
in the world, exactly what the best subject for that? Just simply you can be answered for that issue above.
Every person has different personality and hobby for each and every other. Don't to be forced someone or
something that they don't need do that. You must know how great and important the book Simulation-Based
Optimization: Parametric Optimization Techniques and Reinforcement Learning (Operations
Research/Computer Science Interfaces Series). All type of book is it possible to see on many sources. You
can look for the internet methods or other social media.

Arnold Grigg:

The book untitled Simulation-Based Optimization: Parametric Optimization Techniques and Reinforcement
Learning (Operations Research/Computer Science Interfaces Series) contain a lot of information on that. The
writer explains your girlfriend idea with easy means. The language is very simple to implement all the
people, so do not worry, you can easy to read it. The book was compiled by famous author. The author
provides you in the new era of literary works. It is easy to read this book because you can please read on
your smart phone, or model, so you can read the book in anywhere and anytime. If you want to buy the e-
book, you can available their official web-site and order it. Have a nice study.

Sylvester Perkins:

Beside this kind of Simulation-Based Optimization: Parametric Optimization Techniques and Reinforcement
Learning (Operations Research/Computer Science Interfaces Series) in your phone, it might give you a way
to get more close to the new knowledge or facts. The information and the knowledge you may got here is
fresh through the oven so don't end up being worry if you feel like an previous people live in narrow
commune. It is good thing to have Simulation-Based Optimization: Parametric Optimization Techniques and
Reinforcement Learning (Operations Research/Computer Science Interfaces Series) because this book offers
to you readable information. Do you at times have book but you seldom get what it's interesting features of.



Oh come on, that wil happen if you have this in the hand. The Enjoyable arrangement here cannot be
questionable, similar to treasuring beautiful island. Use you still want to miss this? Find this book and also
read it from now!
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