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A number of representative approximation techniques in the theory of dynamic programming
are illustrated in a discussion of a functional equation.
Dynamic Programming and Modern Control Theory
The purpose of this paper is to discuss some variational problems arising from mathematical
economics, and some of the methods that can be used to treat these questions both
analytically and computationally. The discussion is limited to important and interesting classes
of processes, allocation and smoothing processes, and to a discussion of the application of the
theory of dynamic programming to those processes. (Author).

This comprehensive study of dynamic programming applied to numerical solution of
optimization problems. It will interest aerodynamic, control, and industrial engineers,
numerical analysts, and computer specialists, applied mathematicians, economists, and
operations and systems analysts. Originally published in 1962. The Princeton Legacy
Library uses the latest print-on-demand technology to again make available previously
out-of-print books from the distinguished backlist of Princeton University Press. These
editions preserve the original texts of these important books while presenting them in
durable paperback and hardcover editions. The goal of the Princeton Legacy Library is
to vastly increase access to the rich scholarly heritage found in the thousands of books
published by Princeton University Press since its founding in 1905.
The purpose of the paper is to indicate how the theory of dynamic programming
provides a mathematical formulation and a systematic approach to an interesting and
significant class of production and allocation problems.
Dynamic ProgrammingCourier Corporation
Rapid advances in the physical and biological sciences and in related technologies have
brought about equally farreaching changes in mathematical research. Focusing on control
theory, invariant imbedding, dynamic programming, and quasilinearization, Mr. Bellman
explores with ease and clarity the mathematical research problems arising from scientific
questions in engineering, physics, biology, and medicine. Special attention is paid in these
essays to the use of the digital computer in obtaining the numerical solution of numerical
problems, its influence in the formulation of new and old scientific problems in new terms, and
to some of the effects of the computer revolution on educational and social systems. The new
opportunities for mathematical research presage, Bellman concludes, a renaissance of
mathematics in human affairs by involving it closely in the problems of society.
Consideration is given to a functional equation which arises in connection with dynamic
programming problems involving non-linear utility functions. (Author).
This volume is a collection of some of the most significant mathematical works of Prof Richard
E Bellman. Ten areas of Prof Bellman's mathematical research were selected by his coworkers for this volume. Each chapter starts with an introductory comment on the significance
of Bellman's contribution. Some important mathematical theories are put forward and their
applications in physics and biology such as the mathematical aspect of chemotherapy and the
analysis of biological systems are included in this book. Contents: Richard Ernest
BellmanDynamic ProgrammingDifferential-Difference EquationsInvariant ImbeddingRadiative
TransferMathematical BiologyQuasilinearizationStochastic Processes and Stochastic
Differential EquationsThe Identification of SystemsMathematics, Man and Society Readership:
Mathematicians, mathematical physicists and mathematical biologists. Keywords:Dynamic
Programming;Differential Difference Equations;Invariant Embedding;Radiative
Transfer;Quasilinearization;Stochastic Processes;Identification of SystemsReview:“This is a
very useful book for the historian of mathematics, biographer, etc. There is a unique
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opportunity for historical, biographical and mathematical perspective to emerge.”Mathematics
Abstracts

Introduction to the Mathematical Theory of Control Processes
Introduction to mathematical theory of multistage decision processes takes a
"functional equation" approach. Topics include existence and uniqueness
theorems, optimal inventory equation, bottleneck problems, multistage games,
Markovian decision processes, and more. 1957 edition.
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