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In this subject, we have studied a method for stochastically optimal
selection in reinforcement learning and optimization problems. When there are multiple choices, it
is necessary to judge based on how much past experience and how much good results can be expected.
In this research, we were able to devise several frameworks for introducing the optimal strategy
while confirming that it is the same in_reinforcement learning and optimization problems. In
particular, from the viewpoint of Bayesian estimation, the reinforcement learning algorithm was
fundamentally reviewed and the reconstruction showed that the conventional general idea of
separating learning from decision making was wrong. In addition, we also gave research results on
the method of estimating the state of the learner without applying computational load.
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