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Dynamic programming is a powerful method for solving optimization problems,
but has a number of drawbacks that limit its use to solving problems of very low
dimension. To overcome these limitations, author Rein Luus suggested using it in
an iterative fashion. Although this method required vast computer resources,
modificationsto his original scheme have made the computational procedure
feasible.

With iteration, dynamic programming becomes an effective optimization
procedure for very high-dimensional optimal control problems and has
demonstrated applicability to singular control problems. Recently, iterative
dynamic programming (IDP) has been refined to handle inequality state
constraints and noncontinuous functions.

Iterative Dynamic Programming offers a comprehensive presentation of this
powerful tool. It brings together the results of work carried out by the author and
others - previoudly available only in scattered journal articles - along with the
insight that led to its development. The author provides the necessary
background, examines the effects of the parameters involved, and clearly
illustrates IDP's advantages.
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Dynamic programming is a powerful method for solving optimization problems, but has a number of
drawbacks that limit its use to solving problems of very low dimension. To overcome these limitations,
author Rein Luus suggested using it in an iterative fashion. Although this method required vast computer
resources, modifications to his original scheme have made the computational procedure feasible.

With iteration, dynamic programming becomes an effective optimization procedure for very high-
dimensional optimal control problems and has demonstrated applicability to singular control problems.
Recently, iterative dynamic programming (IDP) has been refined to handle inequality state constraints and
noncontinuous functions.

Iterative Dynamic Programming offers a comprehensive presentation of this powerful tool. It brings together
the results of work carried out by the author and others - previously available only in scattered journal
articles - along with the insight that led to its development. The author provides the necessary background,
examines the effects of the parameters involved, and clearly illustrates IDP's advantages.
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Editorial Review

Review

"This book provides a working knowledge of IDP with many worked out solutions for a wide range of
problems. Thisis especially useful for graduate students and industrial practitioners because a strong
background in mathematical techniques and chemical engineering is not essential for understanding this
book. This book can be used in a university as atextbook at the level of seniors or first-year graduate
students. Of course, this book is also suitable for academic researchers who need an alternative way to cross-
validate their solutions to OCPs with their newly devised methods... It can be concluded that thistextisa
very good addition to the toolbox for numerical optimal control. It is expected that all engineers, graduate
students, researchers who are involved in solving optimal control problems should know IDP - the new
powerful OCP solution scheme." -International Journal of Robust and Nonlinear Control, vol. 11, no. 14,
December 15, 2001

Users Review
From reader reviews:
Paul McKinney:

Within other case, little persons like to read book Iterative Dynamic Programming (Monographs and Surveys
in Pure and Applied Mathematics). Y ou can choose the best book if you like reading a book. Providing we
know about how isimportant a book Iterative Dynamic Programming (Monographs and Surveysin Pure and
Applied Mathematics). Y ou can add know-how and of course you can around the world by a book.
Absolutely right, smply because from book you can know everything! From your country until eventually
foreign or abroad you will find yourself known. About simple issue until wonderful thing you are able to
know that. In this era, you can open a book or maybe searching by internet unit. It is called e-book. Y ou need
to use it when you feel weary to go to the library. Let's learn.

Ashley Davis:

The reserve with title Iterative Dynamic Programming (Monographs and Surveysin Pure and Applied
Mathematics) contains alot of information that you can study it. You can get alot of help after read this
book. This kind of book exist new know-how the information that exist in this guide represented the
condition of the world today. That isimportant to yo7u to know how the improvement of the world. This
kind of book will bring you with new era of the globalization. Y ou can read the e-book on your own smart
phone, so you can read the idea anywhere you want.

Linda M cGrane;

Playing with family inside a park, coming to see the coastal world or hanging out with friendsis thing that
usually you may have done when you have spare time, and then why you don't try matter that really opposite
from that. One activity that make you not experience tired but still relaxing, trilling like on roller coaster you



already been ride on and with addition associated with. Even you love Iterative Dynamic Programming
(Monographs and Surveysin Pure and Applied Mathematics), you may enjoy both. It is great combination
right, you still need to missit? What kind of hang-out typeisit? Oh can happen its mind hangout guys.
What? Still don't have it, oh come on its known as reading friends.

June Ortiz:

Would you one of the book lovers? If yes, do you ever feeling doubt when you find yourself in the book
store? Make an effort to pick one book that you never know the inside because don't judge book by its deal
with may doesn't work thisis difficult job because you are frightened that the inside maybe not because
fantastic as in the outside seem likes. Maybe you answer may be Iterative Dynamic Programming
(Monographs and Surveysin Pure and Applied Mathematics) why because the wonderful cover that make
you consider concerning the content will not disappoint you. The inside or content is definitely fantastic as
the outside as well as cover. Y our reading 6th sense will directly assist you to pick up this book.
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