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Lectures on Stochastic
Programming: 
Modeling and Theory
Alexander Shapiro, Darinka Dentcheva, 
and Andrzej Ruszczynski 
2009 · xiv + 436 pages · Softcover · ISBN 978-0-898716-87-0
List Price $119.00 · MPS/SIAM Member Price $83.30 · MP09

Introduction to 
Derivative-Free Optimization
Andrew R. Conn, Katya Scheinberg, 
and Luís N. Vicente
2008 · x + 285 pages · Softcover · ISBN 978-0-898716-68-9
List Price $73.00 · MPS/SIAM Member Price $51.10 · MP08

Linear Programming with MATLAB
Michael C. Ferris, Olvi L. Mangasarian, 
and Stephen J. Wright
2007 · xii + 266 pages · Softcover · ISBN 978-0-898716-43-6
List Price $45.00 · MPS/SIAM Member Price $31.50 · MP07

Variational Analysis in Sobolev 
and BV Spaces: Applications 
to PDEs and Optimization
Hedy Attouch, Giuseppe Buttazzo, 
and Gérard Michaille
2005 · xii + 634 pages · Softcover · ISBN 978-0-898716-00-9
List Price $147.00 · MPS/SIAM Member Price $102.90 · MP06

The goal of the series is to publish a broad range of titles in the field of optimization and mathematical
programming, including monographs, textbooks, books on applications, and tutorials. 

Applications of 
Stochastic Programming
Edited by Stein W. Wallace and William T. Ziemba
2005 · xvi + 709 pages · Softcover · ISBN 978-0-898715-55-2 
List Price $149.00 · MPS/SIAM Member Price $104.30 · MP05

The Sharpest Cut: The Impact 
of Manfred Padberg and His Work
Edited by Martin Grötschel
2004 · xi + 380 pages · Hardcover · ISBN 978-0-898715-52-1
List Price $111.50 · MPS/SIAM Member Price $78.05 · MP04

A Mathematical View of Interior-
Point Methods in Convex
Optimization
James Renegar
2001 · viii + 117 pages · Softcover · ISBN 978-0-898715-02-6
List Price $50.00 · MPS/SIAM Member Price $35.00 · MP03

Lectures on Modern Convex
Optimization:Analysis, Algorithms, 
and Engineering Applications 
Aharon Ben-Tal and Arkadi Nemirovski
2001 · xvi + 488 pages · Softcover · ISBN 978-0-898714-91-3
List Price $127.50 · MPS/SIAM Member Price $89.25 · MP02

Trust-Region Methods
A. R. Conn, N. I. M. Gould, and Ph. L. Toint 
2000 · xx + 959 pages · Hardcover · ISBN 978-0-898714-60-9
List Price $154.00 · MPS/SIAM Member Price $107.8 · MP01
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