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Abstrakt:  Tato prace se zabyva teorii Tizeni za neurcitosti a jejim specialnim
piipadem principialné fesitelnym dynamickym programovanim. Cilem bylo apliko-
vat metodu stochastické iterativni aproximace na feSeni tlohy dynamického pro-
gramovani. Tento pristup byl implementovan pro jednoduchy systém a dosazené
vysledky byly porovnany s fizenim ziskanym pomoci jinych metod. V zavéru prace
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Abstract:  This thesis is concerned with the control theory under uncertainty and
with one of its special case in principle solvable by dynamic programming. The
aim was to apply the method of stochastic iterative approximations in dynamic
programming for solving the dynamic programming task. This approach has been
implemented for simple system and obtained results have been compared with a
control designed by other methods. In the conclusions the features and usability of
the algorithm on more complex systems are discussed.
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