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Fitted Q-iteration:

� Does this algorithm work? 

� When?

� Rigorous analysis

� Actor-critic variant

� Error bounds

Qk+1 = Regress(Dk(Qk)),

Dk(Qk) =
{[
(Xt, At), Rt + γmax

b∈A
Qk(Xt+1, b)

]
1≤t≤N

}
.

Continuous state spaces

Continuous action spaces

Single trajectory input


