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New Book ***** Print on Demand *****.This book may be
regarded as consisting of two parts. In Chapters I-IV we pre-
sent what we regard as essential topics in an introduction to
deterministic optimal control theory. This material has been
used by the authors for one semester graduate-level courses at
Brown University and the University of Kentucky. The simplest
problem in calculus of variations is taken as the point of
departure, in Chapter I. Chapters II, III, and IV deal with
necessary conditions for an opti- mum, existence and
regularity theorems for optimal controls, and the method of
dynamic programming. The beginning reader may find it
useful first to learn the main results, corollaries, and examples.
These tend to be found in the earlier parts of each chapter. We
have deliberately postponed some difficult technical proofs to
later parts of these chapters. In the second part of the book we
give an introduction to stochastic optimal control for Markov
diffusion processes. Our treatment follows the dynamic pro-
gramming method, and depends on the intimate relationship
between second- order partial differential equations of...
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R eviews

The ebook is not diBicult in study preferable to understand. it was writtern quite flawlessly and beneficial. You are
going to like just how the author compose this book.
-- Leola  Sm ith   

The best publication i actually study. I actually have study and so i am confident that i am going to likely to study once
more yet again later on. You will not sense monotony at at any moment of your respective time (that's what catalogs
are for relating to if you ask me).
-- Er nest B er g na um      
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