
Lecture 2: Markov Decision Processes

Markov Decision Processes

Bellman Expectation Equation

Bellman Expectation Equation (Matrix Form)

The Bellman expectation equation can be expressed concisely
using the induced MRP,

vπ = Rπ + γPπvπ

with direct solution

vπ = (I − γPπ)−1Rπ


