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Shanghai, China
Wednesday 5:00 PM
Mostly sunny
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Precipitation: 0%
Humidity: 40%
Wind: 4 mph
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0 H/RA]kdFE (Markov Process) 2E8 /10 LM FHAIFETITFE

“The future is independent of the past given the present”

0 EN:
0.3
- WSS EE/RAEIRA, ZE{NH
0.7
P[Se+11St] = P[Se41]51, o) St 0.4 \®
0 MR >0
- RSMIESR (history) SRIgIR T FaiaxEs i PR

- SRSERRRIR, ATLMFHEAE
- WHIRW, SRRSERKNRSRITE



DRAIKRETE

0 B/RalkAk 98 (Markov Decision Process, MDP)
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- GFEEE (Occupancy Measure)
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- 5FEE (Occupancy Measure)
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p™ = p™2 iff m; = m,
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U. Syed, M. Bowling, and R. E. Schapire. Apprenticeship learning using linear programming. ICML 2008. 13
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- GFEE (Occupancy Measure)
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U. Syed, M. Bowling, and R. E. Schapire. Apprenticeship learning using linear programming. ICML 2008. 14
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SFEE (Occupancy Measure)
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U. Syed, M. Bowling, and R. E. Schapire. Apprenticeship learning using linear programming. ICML 2008.

15



B SRt F>

D KB - LiEAEAE



MDP Bt5RFsRHES

O Bfy: SRR EFRRZFIEIEAENE
E[R(so) + YR(s1) + Y*R(s2) + -]

* v € [0,1]@ARFRRBTINREF, (EEHARKRMBGEREEIREEMN
FIRET)
- IR, SRAIS1LLEERRS1EGMNE

O B3 —MEFERREE n(s):S - A
- B, TR s FREGHE a = n(s)
O 55REgmE M MERAZY
V™(s) = E[R(sg) + YR(s1) + Y*R(sy) + -+ |sg = s, 7]

- B, SRR NTRIESREE R G ERT YRR FIHAEE

17



INMEREIAIBellmanZFz\

R E MANMEREY

VT(s) =E[R(So) +YR(s1) +V?R(s2) + -+ ISy = s, 7]

yYV™(s1)

= R(S)+¥ ) Pen(s) (W (5")

|

MEADRED | IRSEERS

A

b s1eES I 4

iRL=TE/ N T—TIRESHINE

18



EAfNM{E RS

XPIRSsFRERMERER

V*(s) = max V" (s)
EUMEREHIBellmanEz(

V*(s) = R(s) + maxy ) Pa(sV*(s")

s'es
SRS
w'(s) = argmax ) Pog(s)V*(s")
s'es
SRS SHIES R
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