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Recent developments in control and on-line optimization of DEDS and hybrid systems
have focused on large-scale problems in various application areas, including highway
transportation, finance, energy, and water distribution. The application of Infinitesimal
Perturbation Analysis (IPA) to such systems may be limited in scope due to the high
complexity of their models and the large size of the problems. Therefore, several
approaches to extend IPA and other sample-path methods recently have been explored,
based on various modeling frameworks such as Markov decision processes,
reinforcement learning, and concurrent estimation. The purpose of this proposed session
is to provide an exposition of such approaches and discuss their potential merits in
applications.
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