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In 1989 the first edition of this book set out Gittins' pioneering index solution to the multi-armed bandit
problem and his subsequent investigation of a wide of sequential resource allocation and stochastic
scheduling problems. Since then there has been a remarkable flowering of new insights, generalizations and
applications, to which Glazebrook and Weber have made major contributions.

This second edition brings the story up to date. There are new chapters on the achievable region approach to
stochastic optimization problems, the construction of performance bounds for suboptimal policies, Whittle's
restless bandits, and the use of Lagrangian relaxation in the construction and evaluation of index policies.
Some of the many varied proofs of the index theorem are discussed along with the insights that they provide.
Many contemporary applications are surveyed, and over 150 new references are included.

Over the past 40 years the Gittins index has helped theoreticians and practitioners to address a huge variety
of problems within chemometrics, economics, engineering, numerical analysis, operational research,
probability, statistics and website design. This new edition will be an important resource for others wishing
to use this approach.
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From reader reviews:

Diego Mears:

What do you with regards to book? It is not important to you? Or just adding material when you require
something to explain what the ones you have problem? How about your extra time? Or are you busy
particular person? If you don't have spare time to try and do others business, it is give you a sense of feeling
bored faster. And you have free time? What did you do? Every individual has many questions above. They
should answer that question because just their can do in which. It said that about publication. Book is
familiar in each person. Yes, it is proper. Because start from on guardería until university need this Multi-
armed Bandit Allocation Indices to read.

Mary Russell:

As people who live in typically the modest era should be upgrade about what going on or info even
knowledge to make these keep up with the era and that is always change and make progress. Some of you
maybe may update themselves by reading books. It is a good choice to suit your needs but the problems
coming to you actually is you don't know what kind you should start with. This Multi-armed Bandit
Allocation Indices is our recommendation to cause you to keep up with the world. Why, since this book
serves what you want and wish in this era.

Phillip Hicks:

Typically the book Multi-armed Bandit Allocation Indices will bring you to definitely the new experience of
reading a book. The author style to elucidate the idea is very unique. In case you try to find new book to
read, this book very suited to you. The book Multi-armed Bandit Allocation Indices is much recommended
to you to learn. You can also get the e-book from your official web site, so you can quicker to read the book.

James Sirois:

As a college student exactly feel bored to reading. If their teacher expected them to go to the library in order
to make summary for some book, they are complained. Just little students that has reading's heart or real their
interest. They just do what the educator want, like asked to the library. They go to generally there but
nothing reading really. Any students feel that reading through is not important, boring in addition to can't see
colorful photographs on there. Yeah, it is to become complicated. Book is very important for yourself. As we
know that on this era, many ways to get whatever we wish. Likewise word says, ways to reach Chinese's
country. So , this Multi-armed Bandit Allocation Indices can make you really feel more interested to read.
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