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The first 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 methodology,
possibly through the use of approximations, and provides an introduction to the
far-reaching methodology of Neuro-Dynamic Programming. The first volume is
oriented towards modeling, conceptualization, and finite-horizon problems, but
also includes a substantive introduction to infinite horizon problems that 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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horizon problems that is suitable for classroom use. The second volume is oriented towards mathematical
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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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About the Author
The author s McAfee Professor of Engineering at the Massachusetts Institute of Technology and a member
of the prestigious United States National Academy of Engineering. He is the recipient of the 2001 A. R.
Raggazini AACC education award, the 2009 INFORMS expository writing award, the 2014 Kachiyan Prize,
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:

Joseph Cash:

Why don't make it to become your habit? Right now, try to prepare your time to do the important behave,
like looking for your favorite publication and reading a guide. Beside you can solve your long lasting
problem; you can add your knowledge by the publication entitled Dynamic Programming & Optimal
Control, Vol. I. Try to the actual book Dynamic Programming & Optimal Control, Vol. I as your buddy. It
means that it can to be your friend when you feel alone and beside associated with course make you smarter
than ever before. Yeah, it is very fortuned in your case. The book makes you considerably more confidence
because you can know every thing by the book. So , let's make new experience and knowledge with this
book.



Daniel Nelson:

With other case, little folks like to read book Dynamic Programming & Optimal Control, Vol. I. You can
choose the best book if you want reading a book. Providing we know about how is important some sort of
book Dynamic Programming & Optimal Control, Vol. I. You can add expertise and of course you can
around the world by a book. Absolutely right, simply because from book you can understand everything!
From your country until finally foreign or abroad you can be known. About simple thing until wonderful
thing it is possible to know that. In this era, we are able to open a book or perhaps searching by internet unit.
It is called e-book. You may use it when you feel uninterested to go to the library. Let's study.

Fred Musso:

Hey guys, do you wishes to finds a new book to read? May be the book with the name Dynamic
Programming & Optimal Control, Vol. I suitable to you? Often the book was written by famous writer in this
era. The book untitled Dynamic Programming & Optimal Control, Vol. Iis the one of several books which
everyone read now. This particular book was inspired a number of people in the world. When you read this
reserve you will enter the new age that you ever know prior to. The author explained their idea in the simple
way, therefore all of people can easily to recognise the core of this publication. This book will give you a lot
of information about this world now. To help you to see the represented of the world within this book.

Faye Springer:

Many people spending their time period by playing outside using friends, fun activity with family or just
watching TV all day every day. You can have new activity to invest your whole day by examining a book.
Ugh, think reading a book can really hard because you have to use the book everywhere? It ok you can have
the e-book, bringing everywhere you want in your Smart phone. Like Dynamic Programming & Optimal
Control, Vol. I which is having the e-book version. So , try out this book? Let's find.
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