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A path-breaking account of Markov decision processes-theory and computation

This book's clear presentation of theory, numerous chapter-end problems, and development of a unified
method for the computation of optimal policies in both discrete and continuous time make it an excellent
course text for graduate students and advanced undergraduates. Its comprehensive coverage of important
recent advances in stochastic dynamic programming makes it a valuable working resource for operations
research professionals, management scientists, engineers, and others.

Stochastic Dynamic Programming and the Control of Queueing Systems presents the theory of optimization
under the finite horizon, infinite horizon discounted, and average cost criteria. It then shows how optimal
rules of operation (policies) for each criterion may be numerically determined. A great wealth of examples
from the application area of the control of queueing systems is presented. Nine numerical programs for the
computation of optimal policies are fully explicated.

The Pascal source code for the programs is available for viewing and downloading on the Wiley Web site at
www.wiley.com/products/subject/mathematics. The site contains a link to the author's own Web site and is
also a place where readers may discuss developments on the programs or other aspects of the material. The
source files are also available via ftp at ftp://ftp.wiley.com/public/sci_tech_med/stochastic

Stochastic Dynamic Programming and the Control of Queueing Systems features:
* Path-breaking advances in Markov decision process techniques, brought together for the first time in book
form
* A theorem/proof format (proofs may be omitted without loss of continuity)
* Development of a unified method for the computation of optimal rules of system operation
* Numerous examples drawn mainly from the control of queueing systems
* Detailed discussions of nine numerical programs
* Helpful chapter-end problems
* Appendices with complete treatment of background material
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From reader reviews:

Whitney Obrien:

As people who live in the actual modest era should be upgrade about what going on or facts even knowledge
to make them keep up with the era which can be always change and move ahead. Some of you maybe may
update themselves by reading through books. It is a good choice for you personally but the problems coming
to you actually is you don't know what one you should start with. This Stochastic Dynamic Programming
and the Control of Queueing Systems (Wiley Series in Probability and Statistics) is our recommendation to
make you keep up with the world. Why, as this book serves what you want and want in this era.

Harold Walsh:

Information is provisions for people to get better life, information today can get by anyone in everywhere.
The information can be a know-how or any news even a problem. What people must be consider while those
information which is inside former life are challenging be find than now is taking seriously which one is
acceptable to believe or which one the actual resource are convinced. If you find the unstable resource then
you have it as your main information you will have huge disadvantage for you. All of those possibilities will
not happen within you if you take Stochastic Dynamic Programming and the Control of Queueing Systems
(Wiley Series in Probability and Statistics) as your daily resource information.

Angela Yoder:

Playing with family in a park, coming to see the ocean world or hanging out with close friends is thing that
usually you could have done when you have spare time, in that case why you don't try factor that really
opposite from that. 1 activity that make you not sense tired but still relaxing, trilling like on roller coaster you
are ride on and with addition details. Even you love Stochastic Dynamic Programming and the Control of
Queueing Systems (Wiley Series in Probability and Statistics), it is possible to enjoy both. It is very good
combination right, you still wish to miss it? What kind of hang type is it? Oh come on its mind hangout
folks. What? Still don't get it, oh come on its identified as reading friends.

Melissa Fernandez:

Your reading 6th sense will not betray you, why because this Stochastic Dynamic Programming and the
Control of Queueing Systems (Wiley Series in Probability and Statistics) guide written by well-known writer
whose to say well how to make book which can be understand by anyone who also read the book. Written
within good manner for you, dripping every ideas and publishing skill only for eliminate your hunger then
you still skepticism Stochastic Dynamic Programming and the Control of Queueing Systems (Wiley Series
in Probability and Statistics) as good book not merely by the cover but also from the content. This is one
book that can break don't determine book by its handle, so do you still needing a different sixth sense to pick
this kind of!? Oh come on your looking at sixth sense already alerted you so why you have to listening to a
different sixth sense.
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