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Introduction to Linear
Algebra, Fourth Edition
Gilbert Strang
Four fundamental subspaces are a key
to this book. To see sections from every
part of the course, go to
math.mit.edu/linearalgebra. This text
accompanies Strang’s famous video
lectures on ocw.mit.edu. The new
edition includes challenge problems to

complement the review problems that have been highly praised.
Years of developing this approach to explaining linear algebra are
recorded in the materials on web.mit.edu/18.06.
2009 · x + 574 pages · Hardover · ISBN 978-0-9802327-1-4 
List Price $87.50 · SIAM Member Price $61.25 · Code WC09

Scientific Computing with Case Studies
Dianne P. O'Leary
Learning through doing is the foundation of this book, which
allows readers to explore case studies as well as expository
material. The book provides a practical guide to the numerical
solution of  linear and nonlinear equations, differential equations,
optimization problems, and eigenvalue problems. It treats
standard problems and introduces important variants. Stability
and error analysis is emphasized, and the MATLAB® algorithms
are grounded in sound principles of software design and in the
understanding of machine arithmetic and memory management.
2008 · xvi + 383 pages · Softcover · ISBN 978-0-898716-66-5
List Price $92.00 · SIAM Member Price $64.40 · Code OT109

Elementary Calculus of Financial Mathematics
A. J. Roberts
Modern financial mathematics relies on the theory of random
processes in time, reflecting the erratic fluctuations in financial
markets.This book introduces the fascinating area of financial
mathematics and its calculus in an accessible manner geared
toward undergraduate students. Using little high-level
mathematics, the author presents the basic methods for
evaluating financial options and building financial simulations.
Among the topics covered are the binomial lattice model for
evaluating financial options,  the Black–Scholes and
Fokker–Planck equations, and the interpretation of Ito’s formula
in financial applications. Each chapter includes exercises for
student practice. 
2008 · xii + 128 pages · Softcover · ISBN 978-0-898716-67-2
List Price $59.00 · SIAM Member Price $41.30 · Code MM15
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Linear and Nonlinear Optimization, Second Edition
Igor Griva, Stephen G. Nash, and Ariela Sofer
This book introduces the applications, theory, and algorithms of
linear and nonlinear optimization, with an emphasis on the
practical aspects of the material. Its
unique modular structure provides
flexibility to accommodate the varying
needs of instructors, students, and
practitioners with different levels of
sophistication in these topics. The
succinct style of this second edition is
punctuated with numerous real-life
examples and exercises, and the authors
include accessible explanations of topics
that are not often mentioned in
textbooks.
2008 · xxii + 742 pages · Hardcover · ISBN 978-0-898716-61-0
List Price $95.00 · SIAM Member Price $66.50 · Code OT108

Generalized Inverses of Linear Transformations
Stephen L. Campbell and Carl D. Meyer
Generalized (or pseudo-) inverse concepts routinely appear
throughout applied mathematics and engineering, in both
research literature and textbooks. Although the basic properties
are readily available, some of the more subtle aspects and difficult
details of the subject are not well documented or understood. This
book is an excellent reference for researchers and students who
need or want more than just the most basic elements. First
published in 1979, the book remains up-to-date and readable; it
includes chapters on Markov Chains and Drazin inverse methods.
2008 · xx + 272 pages · Softcover · ISBN 978-0-898716-71-9
List Price $68.00 · SIAM Member Price $47.60 · Code CL56

Introduction to Interval Analysis
Ramon E. Moore, R. Baker Kearfott, and Michael J. Cloud
This unique book provides an introduction to a subject whose use
has steadily increased over the past 40 years. An update of Ramon
Moore’s previous books on the topic, it provides broad coverage of
the subject as well as the historical perspective of one of the
originators of modern interval analysis. The authors provide a
hands-on introduction to INTLAB, a high-quality, comprehensive
MATLAB® toolbox for interval computations, making this the
first interval analysis book that does with INTLAB what general
numerical analysis texts do with MATLAB.
2009 · xii + 223 pages · Softcover · ISBN 978-0-898716-69-6
List Price $72.00 · SIAM Member Price $50.40 · Code OT110
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