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Thefirst of the two volumes of the leading and most up-to-date textbook on the
far-ranging algorithmic methododogy of Dynamic Programming, which can be
used for optimal control, Markovian decision problems, planning and sequential
decision making under uncertainty, and discrete/combinatorial optimization. The
treatment focuses on basic unifying themes, and conceptual foundations. It
illustrates the versatility, power, and generality of the method with many
examples and applications from engineering, operations research, and other
fields. It also addresses extensively the practical application of the methodol ogy,
possibly through the use of approximations, and provides an introduction to the
far-reaching methodology of Neuro-Dynamic Programming. The first volumeis
oriented towards modeling, conceptualization, and finite-horizon problems, but
also includes a substantive introduction to infinite horizon problemsthat is
suitable for classroom use. The second volume is oriented towards mathematical
analysis and computation, and treats infinite horizon problems extensively. The
text contains many illustrations, worked-out examples, and exercises.
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analysis and computation, and treats infinite horizon problems extensively. The text contains many
illustrations, worked-out examples, and exercises.
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Editorial Review

Review

In this two-volume work Bertsekas caters equally effectively to theoreticians who care for proof of such
concepts as the existence and the nature of optimal policies and to practitioners interested in the modeling
and the quantitative and numerical solution aspects of stochastic dynamic programming. --Michael
Caramanis, in Interfaces

In conclusion, this book is an excellent source of reference ... The main strengths of the book are the clarity
of the exposition, the quality and variety of the examples, and its coverage of the most recent advances. --
Thomas W. Archibald, in IMA Jnl. of Mathematics Applied in Business & Industry
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The author s McAfee Professor of Engineering at the Massachusetts Institute of Technology and a member
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and the 2014 AACC Bellman Heritage Award. He has been teaching the material included in this book in
introductory graduate courses for over thirty years.

Users Review
From reader reviews:
Cheryl Stone:

People livein this new day of lifestyle always try to and must have the free time or they will get lots of stress
from both way of life and work. So , if we ask do people have time, we will say absolutely sure. Peopleis
human not a robot. Then we consult again, what kind of activity have you got when the spare time coming to
an individual of course your answer will probably unlimited right. Then do you try this one, reading books. It
can be your alternative in spending your spare time, the particular book you have read is Dynamic
Programming & Optimal Control, Vol. I.

Ruth Vigue:

Reading can called thoughts hangout, why? Because when you are reading a book specially book entitled
Dynamic Programming & Optimal Control, Val. | your head will drift away trough every dimension,



wandering in every aspect that maybe mysterious for but surely might be your mind friends. Imaging each
and every word written in a e-book then become one application form conclusion and explanation that
maybe you never get just before. The Dynamic Programming & Optimal Control, Vol. | giving you one
more experience more than blown away your mind but also giving you useful info for your better life with
this era. So now let us show you the relaxing pattern is your body and mind will likely be pleased when you
are finished examining it, like winning a sport. Do you want to try this extraordinary investing spare time
activity?

Jose Lloyd:

Isit you actually who having spare time after that spend it whole day simply by watching television
programs or just lying on the bed? Do you need something new? This Dynamic Programming & Optimal
Control, Vol. | can be the response, oh how comes? A fresh book you know. Y ou are and so out of date,
spending your free time by reading in this completely new erais common not a nerd activity. So what these
textbooks have than the others?

Harry Alvey:

That guide can make you to feel relax. Thiskind of book Dynamic Programming & Optimal Control, Val. |
was vibrant and of course has pictures on there. Aswe know that book Dynamic Programming & Optimal
Control, Vol. | has many kinds or category. Start from kids until teenagers. For example Naruto or
Investigation company Conan you can read and believe you are the character on there. Therefore, not at all
of book are generally make you bored, any it offers you feel happy, fun and unwind. Try to choose the best
book in your case and try to like reading which.
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