OBO3PEHUE )
IIPUKJIAODHOUNW N IIPOMBIIMIJIEHHOMUX

Tom 2 MATEMATUUKHN Brinyck 1
1995
HOBBIE W3ITAHUA

AKIN J.E. FINITE ELEMENTS FOR Control; Functional Equation and Principles
ANALYSIS AND DESICGN. (Koneunvie of Optimality; Patient Care through Dy-
) namic Programming; Pontryagin Maximum
IACMERMBL 6 AHAAUIE U NAAGHUPOE AHUL. Principle. Variational Methods: Statisti-
Academic Press, London, New York, cal Application; Euler-Lagrange Equations;
1994, 257. Neyman—Pearson Techniques; Robust Stat-
istics; Penalized Maximum Likelihood Es-

MeTon KOHEUHBIX 3JIEMEHTOB — 3TO WH-

CTPYMEHT YNCJIEHHOI'O aHAJIU3a OJIs pe-
LIeHUs 3a0a49 IIPUKJIAIHON MaTeMaTUKH,
TEXHUKU U HAyYHBIX pacuyeToB. KHura
IpencTaBiisgeT cOOON BBeNEeHUE B TEOPUIO
KOHEYHBIX 3JIEMEHTOB U €€ INPUMEHEHUsI,
BKJITIOYasi OINITUMU3AINOHHBIE U BBIYNCITI-
TeJIbHBIE ACIEKTHI.

RUSTAGI J.S. OPTIMIZATIONS TECH-
NIQUES IN STATISTICS. (Memoder onmu-
MUBAYUY 8 CTNAMUCTUKE. ) Academic
Press, London, New York, 1994, 384 c.

B xnure, xoropas MOXeT CIIyXWATBH OI-
HOBPEMEHHO CIIPABOYHUKOM 1 yqe6HI/IKOM,
pacCMaTpPUBAIOTCSI MaTeMaTUYeCcKue Me-
TOOBI ONTUMU3AIUNA B CTATUCTUYCCKON
TEOpUU U MpPaKTHUKe: OT KIIACCUIECKON
ONTUMU3AINN IO YHCIECHHBIX METOIOB,
HICIIOJIB3YIOIINX IPSMON MM I'DalueHT-
HBII TOUCK, OT MHOXuTenei Jlarpamxka
OO JIMHENHOTO, HEJIWHENHOTO WM IMHAMU-
YEeCKOTO IPOrPaMMUPOBAHMS, UCIIOIB3YIO-
mrero ycmoBust Kyna—Takepa mnu mpus-
nun MaxkcumyMma [loHTpsruna. O6cy-
KIOAKTCA TakKXe BapualllOHHBbIEC METOObI,
onTuMm3anus B (GYHKIMOHAIBHBIX IIPO-
CTPAHCTBAX U CTOXACTUYIECKAS] ONTUMMI3a-
oursg B MOOCJINPDOBAHUU.

KpaTrkoe conmepXxaHue Synopsis:
Classical Optimization Techniques; Optimi-
zation and Inequalities; Numerical Methods
of Optimization; Linear Programming Tech-
niques; Nonlinear Programming Techniques;
Dynamic Programming Methods; Variation-
al Methods; Stochastic Approximation Pro-
cedures; Optimization in Simulation; Op-
timization in Function Spaces. Classical
Optimization Techniques and Applications
in Statistics; Linear Programmaing Tech-
niques: Standard Form of the Linear Pro-
gramming Problem; Simplex Method; Kar-
markar’s Algorithm; Zero-Sum Two Per-
son Finite-Games and Linear Programming;
Integer Programming; Statistical applicati-
ons. Nonlinear Programming Techniques:
Statistical Examples; Kuhn—Tucker Condi-
tions; Quadratic Programming; Convex Pro-
gramming; Applications; Statistical Con-
trol of Optimization; Stochastic Program-
ming; Geometric Programming. Dynam-
ic Programming Methods: Regulation and

timates; Stochastic Approximation Proce-
dures: Robbins—Monro Procedures; Kiefer—
Wolfowitz Procedures; Stochastic Approxi-
mation and Filtering.

ELSTER K.-H. (Ed.) MODERN
MATHEMATICAL METHODS OF OPTIMI-
ZATION. (Cosepemennpvie mamemamuue-
ckue memoder onmumuzayuu.)  Akade-
mie Verlag, Berlin, 1993, 415 c.

Monorpadus mpemaraerT CTpPOroe m3Jjio-
JKEHIE U aHaJIN3 TTOCJIENHUX MOCTUXKEHUN
TEOPUU ONTUMUBAIINY U €€ IPUMEHEHUN B
MaTEeMaTUYECKON SKOHOMUKE.

DAVIES M.H.A. MARKOV MODELS
AND OPTIMIZATION. (Mapxoscrue mo-
deau u onmumusayug.) Chapman and
Hall, London, 1993, 220 c.

B xHure mpemsioxeH IpUHIUNNAIBEHO HO-
BBII TOAXON K OIEHUBAHUIO U OINTU-
MHU3allud XapaKTEePUCTUK CTOXacTUdIe-
CKIX CHCTEM C HEIPEPHIBHBIM BpeMe-
HEM. OTOT IOAXON OCHOBAH Ha WUC-
[IOJIL30BAHUN HEKOTOPOIO CEMENCTBA Map-
KOBCKMX IIPOIIECCOB, HA3BAHHBIX KYCOYHO-
eTEPMUHUPOBAHHBIMHU, B KaUeCTBe OCHOB-
HOI'O KJlacCa IPU MOIEJIMPOBAHUM CTOXa-
cTuyeckux cucreMmM. KHura npemHasznaue-
Ha OJI1 CTYNEeHTOB M HAyYHBIX PabOTHU-
KOB B 00JIaCTU WCCJIEIOBAHUS OIEPAINil 1
CMEXKHBIX OTPACHISIX CTATUCTUKU, DKOHO-
MUKW U TEXHUKU.

Kparkoe conep>xanmue — Analysis, Prob-
ability and Stochastic Processors; Piecewise
Deterministic Processes; Expectations and
Distributions; Control Theory; Control by
Intervention; Appendix: Jump Processes
and Their Martingales.

SAKAWA M. Fuzzy SETS AND INTER-
ACTIVE MULTIOBJECTIVE OPTIMIZATI-
ON. (Heue'nmue MHOHCECMBA U UHMED-
aAKMUBHAA MHO20KPUMEPUAALBHAL ONMU-
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mudayug.)  Plenum, New York, 1993,

320 c.

BOYD S., EL CHAOUI L., FER-
ON E., and BALAKRISHNAN V.
LINEAR MATRIX INEQUALITIES IN SYS-
TEM AND CONTROL THEORY. (Jlunet-
HbLE MAMPUUHbIE HEPABEHCMBA 6 MEO-
PUU CUCEM U YNPABACHUAL.) STAM,
Philadelphia, 1994, 193 c.

IIpy momorn IMHETHBIX MATPUYHBIX He-
PaBEeHCTB aBTOPaM YIAEeTCs CBECTU MHO-
True 3ama4y, BO3BHUKAIOIINE B TE€OPpUU CU-
CTeM W YHOpaBJIeHUs, K 3amadaM BbI-
IIyKJION U KBa3UBBLIIIYKJION ONTUMU3AIINA.
Ilocnennme pemaloTcs € KCHOIB30BAHU-
eM HeNaBHO CO3[IaHHBIX YUCJIEHHBIX aJl-
FOPUTMOB, TPeOYIOMINX MNOIIMHOMUAILHO-
IO BPEMEHU, IO3TOMY TaKoe CBelleHue MO-
JKeT CUMTATBCS pEILIeHUEeM UCXOOHOM 3a-
naan. KHura oTKpbIBaeT HOBYIO BaXKHYIO
00J1aCcTh MCCIIENOBAHUN HA CTBHIKE TEOPUU
CHCTEM U YIIPABIIEHUS U TEOPUU BBITYKII-
Ol ONITUMU3AIINN.

MANGASARIAN O.L. NONLINEAR
PROGRAMMING, 2ND ED. (Heaunetinoe
npoepammuposanue, 2-e u3d.) STAM,
Philadelphia, 1994, 220 c.

Ilepen3nanue kaccuueckon MOHOTpaduu
1969 roma mo Teopum yCJIOBHOW OINTHUMU-
3alMy aKTYaJIbHO, IIOCKOJILKY MHOTHE 3a-
Oadqyl MAaIllHHOrO OOydYeHWs, MEIUIINHBI,
XUMUYECKOTO MAIlIMHOCTPOEHUS, CTPYK-
TYPHOTO INJIAHUPOBAHUs, TEOPUU pPacu-
CaHUN CBOOATCI K 3aladaM ONTUMUN3a-
Uy OpU HAJIAYUU OrpaHudeHuil. BoiBom
TeopeM OTHEJIEHNs W OCHOBHBIX pPe3yilb-
TATOB IJIsI BBIIYKJIBIX MHOXECTB OCHO-
BaH Ha JINHENHBLIX HEPABEHCTBAX U Teope-
Max OT ajibTepHaTuBe. Teopema 006 ailb-
TEpPHATUBE MJIsl BBIIYKIIBIX (QYHKIUN Je-
JKUT B OCHOBE YCJIOBHAM OINTHMAJILHOCTH
(cyiiecTBOBaHMS CEMJIOBOIl TOYKU) B OT-
CYTCTBUE IIPEeNNoyoxeHunn o nuddeper-
UPYEMOCTH. CpoiicTBa nuddepeHu-
PYEMBIX BBIIYKIIBIX (DYHKIIWN KCIIOJIb3Y-
IOTCSI B NBYX KJIIIOYEBBLIX IJlaBaX KHU-
'Y, TOCBSINEHHBIX YCJIOBHUSM ONTHMAJIb-
HOCTU [JIsl HEJIMHEWHBIX nuddepeHnupy-
€MBIX IPOrpaMM U IBONCTBEHHOCTHU B He-
nuHeRHOM nporpaMmupoBaHun. C momo-
IIHI0 OOOOIIIEHUN BBIMYKIIBIX (PYHKITAN TTO-
JIyJeHBI OOILNe YCIIOBUSI ONTUMAJILHOCTH
I pe3yiabTaThl O OBOWUCTBEHHOCTH B CIIy-
Jae HeJIMHENHBIX OrPaHNYEHUN B BULE Pa-
BEHCTB.

Kparkoe comepxxaume — 1. The Non-
linear Programming Problem, Preliminary
Concepts, and Notation; 2. Linear Inequali-
ties and Theorems of Alternative; 3. Con-
vex Sets in R™; 4. Convex adn Concave

Functions; 5. Saddlepoint Optimality Crite-
ria of Nonlinear Programming Without Dif-
ferentiability; 6. Differentiable Convex and
Concave Functions; 7. Optimality Criteria
in Nonlinear Programming with Differentia-
bility; 8. Duality in Nonlinear Program-
ming; 9. Generalizations of Convex Func-
tions: Quasiconvex, Strictly Quasiconvex,
and Pseudoconvex Functions; 10. Optimali-
ty and Duality for Generalized Convex and
Concave Functions; 11. Optimality and Du-
ality in the Presence of Nonlinear Equali-
ty Constraints; Appendix: Vectors and Ma-
trices; Resume of Some Topological Prop-
erties of R™; Continuous and Semicontin-
uous Functions, Minima and Infima; Differ-
entiable Functions, Mean-Value and Implicit
Functions Theorems.

MORE J.J. and WRIGHT S.J. Op-
TIMIZATION SOFTWARE QUIDE. (Pyxko-
6000m60 no onmuMu3ayuUOHHOMY NPOo-
epammnomy obecneuenuro.) SIAM, Phi-
ladelphia, 1993, 154 c.

PasButmne Teopum onrumMmzanuu m OCO-
O€eHHO MeTONOB BHYTPEHHEN TOYKU B JIU-
HEHOM IPOrpaMMHUPOBAHUU IMIPHUBEIO K
CO3IIaHNIO MHOTOYNCIIEHHBIX TAKETOB IIPO-
T'paMMHOTI0 OobecIleueHus], Iy TeBOAuTeIeM
¥ CIIPABOYHUKOM 10 KOTOPBIM MOXKET CJIy-
XKUTH TpenjaraeMas KHura. ABTOp pac-
CMaTpUBaeT CTAHIAPTHLIE OINTUMU3AIIN-
OHHBIE TApaOUTMBI: JIMHENHOE, KBalIpa-
TUYECKOE U HEJIMHEWHOE IIPOrpaMMUPOBa-
HUe; 3aIady onTmMm3anuu 0e3 OorpaHu-
YEeHUI U C OTPAHUYEHUSIMU Ha TPaHUIIE;
33Jaul HAUMEHBIINX KBaJpaTOB; HeJIU-
HeWHbIe YPaBHEHUS U [eJIOUNCIIEHHOE IIPO-
rpamMvupoBadue. B uvactu II npusomsT-
Cs1 OCHOBHBIE MaHHBIE TI0 75 makKeTaM Mpo-
rpaMMm u (paimam-6ubnuorekam. KaHu-
ra OpraHm3oBaHa TakKUM 00pa3oM, YTO-
OBI [aTh BO3MOXKHOCTH UYUTATEIIO KJIaCCHU-
GUIIIPOBATH pENIaeMyI0 ONTUMU3AIINOH-
HYIO 3a7ady, IonobpaTh aleKBaTHBIN ajl-
TOPUTM U COOTBETCTBYIOIIWI IakeT IIPO-
TpaMM.

Kparkoe comepxaHue — Part 1.
Overview of Algorithms: Optimization Pro-
blem and Software; Unconstrained Optimi-
zation; Nonlinear Least Square; Nonlinear
Equations; Linear Programming; Quadratic
Programming; Bound-Constrained Optimi-
zation; Constrained Optimization; Network
Optimization; Integer Programming; Mis-
cellaneous Optimization Problems. Part II:
Software Packages.

NESTEROV YU. and NEMIROV-
SKII A. INTERIOIR POINT POLYNOMI-
AL ALGORITHMS IN CONVEX PROGRAM-
MING. (HO./LUHOMUG./LbeLe an20pumambdbl
8HYMpPEHHET MOUKU 6 6bINYKAOM NPO-
epammuposaruu.) SIAM, Philadelphia,
1993, 400 c.

ABTOpEBI mpemIararT MOOXOm, B PaMKax

KOTOPOI'O MOI'YyT OBITH OOBSICHEHBI U IIPO-
aHaJIN3UPOBAHLI BCE M3BECTHBLIE METOIBI
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BHYTPEHHEN TOYKHN C IOJIMHOMUAJILHBIM
BpeMeHeM. OTOT IIOOXON NAeT BO3MOXK-
HOCTBH IIPUMEHUTL NOJIUMHOMUAJILHBIE Me-
TONBI BHYTPEHHEHN TOYKH K 3amadaM, pa-
Hee HaXONUBIINMCS BHe cephl JIMHENTHOIO
U KBaJIPaTHUYECKOT'O IPOr PAMMUPOBAHUS.

TZENG G.H., WANG H.F., WEN
U.P.,and YU P.L. (Eds.) MULTIPLE
CRITERIA DECISION MAKING. (Mnozo-
KPUMEPUAALHAT MEOPUT NPUHAMUI pe-
wenu. ) Springer-Verlag, New York,
1994, 410 c.

C6opHuK mpencraBiseT cO60i Tpymsl X
MexnynaponHoil KoH(EpPeHIIUr IO MHO-
TOKPUTEPUAILHON TEOpUU IIPUHSITUS pe-
mIeHny 1 OyeT MHTEPEeCEH CIeaInCcTaM
B 00JIaCTH WCCJIENOBAHUS ONEPAIUi U Me-
HEIXKMEHTA.

ARTHANARI T.S., DODGE Y.
MATHEMATICAL PROGRAMMING IN STA-
TISTICS. (Mamemamuueckoe npoepam-
muposanue 8 cmamucmuke.) J. Wiley,
New York, 1993.

B nocnennme ronbr ”HTEHCUBHO M3yYaiOT-
Cs ONTHUMU3AIMOHHBIE METONBI, KOTOPBIEC
HaxoOsT 6ollee MIMPOKOE IPUMEHEHNE, He-
2KEJIN KJIaCCUYECKUEe U YUCJIICEHHBIE MeTO-
nul. [IpennaraemMast KHUra IOCBSIIIEHA OII-
HOMY U3 TaKUX METOHOB — MaTeMaTude-
CKOMY IPOTrPaMMUPOBAHUIO — U €ro IIpu-
MEHEHHIIO B 00JIaCT! CTATUCTUKM.

CIRIANI T.A. and LEACHMAN
R.C. (Eds.) OPTIMIZATION IN INDUS-
TRY: MATHEMATICAL PROGRAMMING
AND MODELING TECHNIQUES IN PRAC-
TICE. (Onmumu3auUH 8 MPOoOMbLUWAEHHO-
cmu:  Mamemamudyecroe npo2pammupo-
6AHUE U U METHUKA MOO@JLUPOGCLH’U,H HQ
npaxmuxe.) J. Wiley, New York, 1993,
280 c.

B c6opuuke man 0630p mocienHUX IOCTU-
JKEHUT B 00JIACTU ONTUMU3AIMOHHBIX TEX-
HOJIOTUI Ha 6a3e MaTEMaTUIECKOTO MOJIe-
JMpoBaHUs U nporpamMupoBanus. C6op-
HUK COCTAaBJIEH II0 MaTepuajiaM CeMUHa-
pa IBM «Optimization in Industrial En-
vironments» 3a 1991 rom. 3arTparusae-
MBbI€ IIPpAKTUYCCKUE 3ada4un FI/I6KOFO IIpo-
M3BOACTBA, BBIOOpA PEXUMA U KOHTPOJIS
3a MPOIECCOM MPUBOASIT K JIMHEUHBIM U
CMEIIIaHHBbIM III/ICerTHbIM MOOeJIsIM 1 3a-
nadyaM HEJIMHETHOTO HPOrPAMMUPOBAHUSI.
B knure paccmarpuBaioTCsa HOBBIE IIPU-
MEHEHUsI CUMIIJIEKC-MEeTOIa U METOIA BHY-
TPEHHEN TOYKU, OMUCHIBAIOTCS NHHOBAIIU-
OHHBIE CTPATErUU, IO3BOJISIOIINE C IIO-

MOIIIBIO IIOCTPOEHMSI MOIEJIEN M OINTHUMU-
3aIOHHBIX METOHOB IIOJIyYUTBb PEIICHU
MHOTHX 3aJa4d, paHee HaXOOUBIIIUXCS BHe
cepbl MaTEMATUUIECKOTO ITPOTPAMMUPO-
BaHUS.

Kparkoe conep>xanme — Modeling Tech-
niques for Automated Production Planning
in the Semiconductor Industry (R. Leach-
man); Crew-Pairing Optimization at Ameri-
can Airlines Decision Technologies (R. Anbil
et al.); Monte Carlo (Importance) Sam-
pling Within a Benders Decomposition Al-
gorithm for Stochastic Linear Programs
(G.Infanger); Optimization in Microelec-
tronics Manufacturing (H.Fromm et al.);
MRP Modeling Via Scenarios (L. Escudero
and P. Kamesam); Real Time Scheduling of
Batch Operations (C. Glassey et al.); Opti-
mization in Refinery Scheduling: Modeling
and Solution (K. Ballintijn); A Linear Pro-
gramming Approach to Planning the Pro-
duction of Mainframe Computers (C. Mon-
voisin); The Pooling Problem (M. Field-
house); Large Recursion Models: Practical
Aspects of Recursion Techniques (R. Main);
Model Structures and Optimization Strate-
gies (T. Ciriani).

CIRIANIT. A. and LEACHMAN R.
(Eds.) OPTIMIZATION IN INDUS-
TRY. II: MATHEMATICAL PROGRAMMING
AND MODELING TECHNIQUES IN PRAC-
TICE. (Onmumu3ayud 6 npombluierHo-
cmu:

MAMEMANMUYECKOE NIPO2PAMMUPOBAHUE U
merHura ./I/LO()G./LU])OGO,H'UJI HA nptmmune.)
J. Wiley, New York, 1994, 288 c.

C6opHuk npencrasisieT co60l TPYObI ce-
muuapa IBM «Optimization in Industrial
Environment» (¢ 1991 r.).

GLASSERMAN P. and YAO D.D.
MONOTONE STRUCTURE IN DISCRETE-
EVENT SYSTEMS. (Monomownneie
CMPYKMYpbl 6 CUucCmemar OucCKkpemHbls
cobvymut.) J. Wiley, New York, 1994,
224 c.

B xnure cobpana mudpopmamnus, DOCTYII-
Hasl paHee JIAIIb B XKYPHAJIBHBIX CTaThIX
1 Hay4HBIX oTueTaX. CHUCTEMBI MUCKPET-
ueix coberruit (CIC) sBisitoTcst Teope-
TUYECKNMU MOZEISIMI MHOTUX TEeXHUYe-
CKUX M OOCIIY>KMBAIOIINX CUCTEM, TaKUX,
HaIIpuMep, KaK KOMIIBIOTePHbIE CICTEMBI,
KOMMYHUKAINOHHBIE CETH, adpPOIOPTHI I
aBTOCTpanbl. B kHure mpenaraioTcs HO-
Bble MaTeMaTH4IeCKNe HWHCTPYMEHTHI U3y-
venust CIC. Ucnonbsyercs anmapat Mo-
HOTOHHBIX CTPYKTYD IJIsI Pa3BUTUS OBYX
IONXOOOB K CUCTeMaM OUCKPETHBIX COOBI-
THUN — JIOTUYECKUIl/ KAUeCTBEHHBIN U Bpe-
MeHHOI1/KonmaecTBeHHbIl. Kuura 6yner
WHTEPEeCHa CTYIEeHTaM U HCCIIeNOBATEIISIM
B obmactu CIHC u ciry4yailHBIX IIpOILIEC-
COB.

Kpartkoe comepxxanme — Some Basic
Concepts; Antimatroid Structure: Monot-
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onicity; Lattice Structure: Convexity and
Concavity; Links to Other Models; Mono-
tone Optimal Control; Subadditivity and
Stability; Association and Optimal Cou-
pling; Perturbation Analysis.

GLOVER F., KLINGMAN D., and
PHILIIPS N.V. NETWORK MODELS
IN OPTIMIZATION AND THEIR APPLICA-
TIONS IN PRACTICE. (Hetpocemesuvie
MO()E/LU 8 ONMUMU3AYUY U UT NPUMEHE-
nue na npaxmuxe.) J. Wiley, New York,
1992, 304 c.

IOFFE A., MARCUS M., and RE-
ICH S. (Eds.)  OPTIMIZATION AND
NONLINEAR ANALYSIS. (Onmumusayus
u neaunetinorl anaaus.) J. Wiley, New
York, 1992, 315 c.

ABTOpBI CGOPHUKA — BeMyIINe CIIeInaIu-
CTBI B PA3JIMYHBIX 00JIaCTAX ABYX Ha3BaH-
HBIX [OUCIAIIJINH — IIPEACTABISIOT pe-
3yJbTaThHl HENABHUX HCCIIEIOBAHUN IO Ta-
KM TeMaM, KakK nuddepeHnnaabHbple Me-
TONBI OMHOBPEMEHHOI'O PEIIEHUs IIPSMON
U OBOWCTBEHHOM 3allad BBIIYKJIOIO IIPO-
I'PaMMUPOBAHMs, CIIydaliHble oOpa3bl He-
PACTSATUBAIOIINX OTOOPAKEHUN, HEJTMHEN-
Hble IOJIYyTI'PYNNBI, WHTErpajibHbIE YPaB-
HEHUs U runepboIndecKne IpoCTPAHCTBA,
KOCMHYECKasl CXOOUMOCTbL, OOIlMe HeIo-
OBIKHBIE TOYKHN U HEpacTATUBaeMble pe-
TPaKTEHI.

KpaTtkoe comepxanme —  Qualitative
Results About the Convergence of Con-
vex Functions (D. Aze and J.-P. Penot); Ex-
tremal and Near Extremal Trajectories of
Rank Zero in Nonlinear Control Problems
(M. Briskin and Y.Yomdin); Estimating
the Effect of Perturbing the Time Delay in
Optimal Control Problems (F.Clarke and
P. Wolenski); A Primal-Dual Differential
Method for Convex Programming (S.Flam
and J.Zowe); On a Problem Concerning
Involutions of Banach Spaces (K. Goebel);
On Variational Analysis of Differential
Inclusions (B. Mordukhovich); Periodic
Points of Nonexpansive Operators (R. Nuss-
baum); Homeomorphism Conditions for
Normal Maps od Polyhedra (S.Robinson);
Lagrange-Kuhn—Tucker multipliers for Gen-
eral Mathematical Programming Problems
(L. Tibault).

KALL P. and WALLAGE S.W.
STOCHASTIC PROGRAMMING. (Cmo-
racmuyvecroe npoapaMMuposaHue.)

J. Wiley, New York, 1994, 300 c.

MeTombl CTOXaCTUUECKOTO MIPOTPAMMUPO-
BAHUsI BCE IINPE UCIOIL3YIOTCS OJIs Pellie-
HUS ONTHUMU3AIOHHBIX 33034 B Pa3JImd-
HBIX OTPACIIAX HAYYHBIX WCCJIEIOBAHMUIA,
6u3Heca U TPOMBIIIJIEHHOCTU. DB KHU-
re BIEPBBIE COOPAHBI BOENUHO CBEOEHUS

00 OCHOBHBIX IIOHSTHUSX M METOHAaX CTO-
XaCTUYECKOro IIporpamMMmupoBanus. [Ipn-
BOMST HEOOXOMMMBIN MaTepuas m3 obJja-
CTH JIMHEWHOI'O W HEJIMHENHOTO IIPOrpaM-
MUPOBAHUS U TEOPUU BEPOSITHOCTEH, aB-
TOPHBI IIepexonsdaT 3aTeéM K BOIpOCaM OU-
HAMIYECKOTO INPOrPAMMUPOBAHUS U [e-
PEBBEB DEIIIEHNI, BEPOSITHOCTHBIX Orpa-
HUYEeHUN, TpeaBapuTeIbLHON 00paboTKN 1
3amadam Helipocerert. Kaura 6ymet nHTE-
PeCHa BCEM H3yYalOINM MaTeMaTUIeCKoe
IpOrpaMMUPOBAHNE U UCCIIENOBAHUE OIle-
panmii.

KAPUR J.N. MEASURES OF INFORMA-
TION AND THEIR APPLICATIONS IN SCI-
ENCE AND ENGINEERING. (Mepvt ungop-
MAYUY U UL NPUMEHEHUL 6 HAYKE U MET-
nuke.) J. Wiley, New York, 1993, 558
C.

Knura nomoraer mo-HOBOMY B3IVISHYTb
Ha BO3MOXKHBIE IIPDUMEHEHUS IIPUHIIAIIOB
OIITUMU3ANNY SHTPONUUN U BOCIIOJIHSET
MHOTHE IIPOOEeJIbl, CYIIeCTBYIOIINE B CO-
BPEMEHHOI nuTeparype. MHOro4mcsieH-
HbIE IPUMEPHL U PUCYHKU UIITIOCTPUPYIOT
OCHOBHBIE ITOHSTHS.

LEVITIN E.S. PERTURBATION THEO-
RY IN MATHEMATICAL PROGRAMMING.
(Teopus eozmywenuti v mamemamuye-
CcKOE MPOPAMMUPOEARUE.) J. Wiley,
New York, 1993, 376 c.

Monorpadust 3HAKOMUT C Pe3yIbTaTaMUI
UCCJIENOBAHUI aBTOPa MO JIOKAJILHOU IIa-
pPaMeTPUYEeCKON ONTHMU3AIINU B KOHEU-
HOMEPDHOM ciryyae. DB kHure B oOIen
IOCTAHOBKE NPUBENEHBI OCHOBHBLIE 3alla-
YU TEOPUU BO3MYIIIEHUN [JI1 KOHETHOMED-
HOU ONITHMU3AINN, & TaKXKe MaTeMaTuJe-
CKUe METOIBI aHAJIN3a DTUX 3a0a4. ABTOD
pa3BUBaeT OOIIyIO0 TEOPUIO BO3MYILIEHUN
U1 KOHEYHOMEPHBIX 9KCTPEMAaJIbHBIX 3a-
nad; B paMKax TOU TE€OPUU UM IIPENIIOXKe-
HBI METONBbI U3y4YeHUs BO3MYIIICHHBIX 3a-
nad oiis alnpoKCUMAIINN HYJIEBOTO, Iep-
BOT'O U BTOPOT'O HOPSIOKOB.

Kparkoe conepxxanne — Founda-
tions of Theory and Methods of Finite-
Dimensional Optimization: Basic Concepts;
Problems and Fields of Applications of Per-
turbation Theory; Perturbation Theory of
Smooth Mathematical Programming Prob-
lems (Main Results). Basic Perturbation
Theory in Finite-Dimensional Optimization:
Elements of Convex and Nonconvex Analy-
sis; Optimality Criteria in Generating Prob-
lem. Perturbation Theory in Mathematical
Programming: General Perturbation Theo-
ry; Perturbation Theory for Smooth Mathe-
matical Programming Problems; Perturba-
tion Theory for Convex Programming Prob-
lems; Theory of Minimax Perturbations Un-
der Bound Constraints.

Cocmasumeasv: T. 5. Toao308a



