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Goal: Find the best strategy that 

minimizes the delay

Reward

State:  Position

Action: Select road segment 
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Online Markov Decision Process
 State space

 Action space

 Transition

 Policy

 Reward function is time dependent

• Simple and natural

• Continuous states and actions

• Regret against the best offline 

policy is O(log T)

Our Method
 Online policy gradient

Motivating Example
 Long road trip over some period of time T


