Lecture 2: Markov Decision Processes
LMarkov Decision Processes

LOptimal Value Functions

Optimal Value Function

The optimal state-value function v,(s) is the maximum value
function over all policies

vi(s) = max vz (s)

The optimal action-value function g.(s, a) is the maximum
action-value function over all policies

g«(s,a) = max gr(s, a)
m The optimal value function specifies the best possible

performance in the MDP.
m An MDP is “solved” when we know the optimal value fn.



