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The LP for Solving the Optimal Policy
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1 The DP for Solving the Optimal Policy in Finite Horizon Case
| 2 | Revenue :

2 A B 5]
| 4 |[Promation 5074400035 18.001354 43 75314058
| 5 |Ho Promotion 14.0327348 | 5171727748 1382049217
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7 |Transition matrix (Promotion)
s oy B .Tmspose
ERn 0.42304713 0.099212808 0.06143504 042304713 0345787141 0214721697
10 B 0.345787 141 0210922381 0.214518325 0090212009 0.210922391| 0203373485
1 c 0.244721697| 0.203372495 0.4447 36525 006149504 0.214818328| 0444736585
12D 0 1asap0e01] D ozesennes| no1an77osT 0416245021 | D 22647214 0137160234
B2
| 14 | Transition matrix (o promotion)

15 A =] Transpose
16 & 044460088 0.062302519 0.026682139 041460088 0383677104 0274104063
17 B 0.323677 194 0174326755 0.115232466 0062302519 0.174386755| 0206881573
18 |C 0.274194863 0.206851578 0.280590917 0026682139 0.1155838406| 0280850517
_1_9 D 0106374024 0.012100243 0005322744 0406414462 0.226007585| 0238033542
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24 |Boundary Conditions
25 | V1
(25 [C=0 Alpha=09 119 465254 179.126724 |

7 095 234.242403 205 204285
75 099 1144135365 1206 192505
(29 |C=1 s 110.545357 171568729
30| 0as 216.414551 278.555115

31 0.99 1054974121 1118251689
32 |C=2 0g 101.622459 163610733
(33 095 192.586609 261.905945
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