REVISTA INVESTIGACION OPERACIONAL Vol0.3No 1. 77-92, 2009

GEOMETRIC GROUP THEORY

Goulnara N. Arzhantseva, Laurent Bartholdi, JosgliBw Enric Ventura (Editores). 2007

Birkhauser Verlag AG. ISBN: 978-3-7643-8411-1
X+253 €109,00 US$: 149,00

Este libro es una recopilacion de 12 articulospscgbleccionados entre conferencias y trabajosmastos

en dos eventos cientificos sobre investigacionelaerdreas de la Teoria de Grupo Geométrica y
Combinatoria.Ambos eventos fueron realizados exfi@l2005, el primero de ellos en Suiza “Asymptatid
Probabilistic Methods in Geometric Group Theonglysegundo en Espafia “Barcelona Conference in Group
Theory”. La unidad légica de estos articulos est§ue todos utilizan la teoria de grupos para atdre
diferentes problemas cientificos.

Los articulos presentados fueron:

1. Baumgartner U. “Totally Disconnected, Locally Cormp&roups as Geometric Objects. A survey of

work in progress”.

Burillo J., Cleary S. and Wiest B. “Computationaipforations in Thompson’s Group F”.

Ceccherini — Silberstein T and Coornaert M. “On ferjunctivity of Artenian Linear Cellular

Automata over Residually Finite Groups”.

Cornulier Y and Mann A. “Some Residually Finite @ps Satisfying Laws”.

Flores R. J. “Classifying Spaces for Wallpaper @siu

Guirardel V and Levitt G. “A General Constructiohd&J Decompositions”.

Cornulier Y and de la Harpe P. “Décompositions deupes para Produit Direct et Groupes de

Coxeter”.

Ould Houcine A. “Limit Groups of Equationally Noettian Groups”.

Juhasz A. “Solution of the Conjugacy Problem andndanality of Subgroups in Certain Relative

Small Cancellation Group Presentations”.

10. Juhész A. “Solution of the Membership Problem faxgrius Subgroups in Certain One-Relator free
Products”.

11. Lustig M. “Conjugacy and Centralizers for lwip Amtorphisms”.

12. Miasnikov A, Ventura E and Weil P. “Algebraic Extgons in Free Groups”.
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MODELISATION STATISTIQUE APPLIQUEE AUX SCIENCES SOC IALES

Pascal Bressoux (2008)

DE BOECK ISBN-10: 2804157148 ISBN-13: 978-2804157142
XIX+464 26,50 €

Esta obra es méas que un simple libro para realé&aulos, pues se trata de una obra que enseéet@l los
principios, aplicaciones y formas de interpretardatos usando estadistica. Con ello deja glaecel
andlisis estadistico no solo es un ejercicio matiem&ino que constituye un medio para analizar y
comprender el mundo social, con base en un anéligladoso de los hechos. Contiene gran variedad de
ejemplos, figuras, ilustraciones y ejercicios, ®dsefados para ilustrar el estudio de la sociddadha
manera creativa y logica el libro muestra al leg@so a paso el proceso estadistico. Discuteteailcemo
utilizar la modelacion estadistica a través deitésncomo los modelos lineales o no-linealesiodelos
logit ,logisticos y multiniveles. Los ejemplos stesarrollados usando MLwin, SASy SPSS.

Gracia de los Angeles Rodeiro Pérez
Instituto de Estudios Econdmicos y Contables

METHODS OF MATHEMATICAL ECONOMICS: LINEAR AND NONLI  NEAR PROGRAMMING,
FIXED-POINT THEOREMS

Joel N. Franklin (2002)

SIAM Classics in Applied Mathematics 37 ISBN-10: 0-89871-509-1 ISBN-13: 978-0-89B9-5
XVIII+: 297 $50,50

The book presents interesting applications of Linaad Nonlinear programming to some branches of
mathematics, economics etc.. The needed mathexhedigults are derived and proved. A list of theata,

of this new to this edition, is provided. The canteis: Preface to the Classics Edition; Prefaceatk;
Chapter 1: Linear Programming. Introduction to land’rogramming; Linear Programs and Their Duals;
How the Dual Indicates Optimality; Basic Solutiofi$ie Idea of the Simplex Methods; Separating Plémes
Convex Sets; Finite Cones and the Farkas Altereafihe Duality Principle; Perturbations and Paraimet
Programming; The Simplex Tableau Algorithm; The Bed Simplex Algorithm; A Simplex Algorithm for
Degenerate Problems; Multiobjective Linear Programgn Zero-Sum, Two-Person Games; Integer
Programming: Gomory's Method; Network Flows; Assimgmt and Shortest-Route Problems; The
Transportation Problem; Chapter 2: Nonlinear Prognéng. Wolfe's Method for Quadratic Programming;
Kuhn-Tucker Theory; Geometric Programming; ChagerFixed-Point Theorems. Introduction to Fixed
Points; Contraction Mappings; Garsia's Proof of Breuwer Fixed-Point Theorem; Milnor's Proof of the
Brouwer Fixed-Point Theorem; Barycentric Coordisat8perner's Lemma, and an Elementary Proof of the
Brouwer Fixed-Point Theorem; The Schauder Fixed#¥dheorem; Kakutani's Fixed-Point Theorem and
Nash's Theorem for n-Person Games; Index.

H.T. Wong
Smith and King College

DYNAMIC RANDOM WALKS: THEORY AND APPLICATIONS

Nadine Guillotin-Plantard, and Rene Schott (2006)

ELSEVIER ISBI3: 978-0-444-52735-6 ISBN-10: 0-444-52735-4
X1+278 GBE£58,00
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The authors provide an accounmt the probabilistic progresses realized in thie fid dynamic random walks
to thereaders. Specifiapplications in computer science, mathematical ipkyand finance receivedetailed
discussed.The researchers interested in the recent develagrireprobability theory and their applications
will welcome it. The eleven chapters of the booktem introductory material for graduate studemis are
grouped in two parts.

Tajid H. Komir
Smith and King College

INTRODUCTION TO PRECISE NUMERICAL METHODS

Oliver Aberth(2007)

ACADEMIC PRESS ISBN-13: 908t2-373859-2 ISBN-D012-373859-8
XV+272 S§79.95

This publication examinesomputer methods for solving mathematical probleitiger exactly or to a
prescribed accuracy¥he book highlighteomputer methods for solving mathematical problexatly or to
a prescribed accuracy, and explains how to cortgprecise numerical analysis. A CD-ROM is proviceud
its executable. The author provides readers with specific exampfgsoblems of elementary numerical
analysis with precision as well as exercises.

Alfredo T. Garcia Pedrosa
Colegio Panamericano de Computacion Avanzada

PROBABILITES : ESTIMATION STATISTIQUE, 3e édition

Maurice Lethiellexd (2006)

DUNOD ISBN-10: 2100498169 ISBN-13: 9782100498161
X+155 12,80€

El enfoque que tiene esta obra permite al lectoerafer la metodologia y su aplicacién, no tantedaia
matematica que hay detrds de los métodos estadistieno el adentrarse en las aplicaciones deddissta
en diversas ramas.

Gracia de los Angeles Rodeiro Pérez
Instituto de Estudios Econdémicos y Contables

APPROXIMATE DYNAMIC PROGRAMMING: S OLVING THE CURSES OF DIMENSIONALITY
Warren B. Powell (2007)

WILEY SERIES IN PROBABILITY AND STATISTICS

ISBN: 9780470171554 Online ISEY80470182963 DOI: 10.1002(348)182963
XIV+469 US$,95

The book is formed of 13 chapters. The first chagéals with the presentation of A Dynamic Prograngm
(DP) Example for introduction of the subject anslcdisses the philosophical issues of it such a€tinges of
Dimensionality and the Dialect of Dynamic Prograimgn Chapter 2 develops Models for illustratiraph

DP works. Chapters 3 and 4 introduce Markov Denistoocesses and what he calls “Approximate Dynamic
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Programming”. Modeling Dynamic Programs is thie titf the next chapter where Notational Style Mougl
Time and Resources and other key aspects are sistaslarge. It closes presenting a complemergang:
A Measure-Theoretic View of Information. Chapterar@l 7 present the problems appearing with the
approximation using Stochastic Methods or Appmating Value Functions. Chapter 11 complements thi
discussion dealing with Value Function Approximasdor some Special Functions arising frequently in
practice. Chapters 8 and 9 deal with the horizoblems (ADP for Finite Horizon and Infinite Horizo
Problems). The subject of Chapter 10 is Explorati®. Exploitation. Chapter 12 is concerned with th
theoretical and practical issues appearing in giffeDynamic Resource Allocation Problems. The last
chapter presents some of the Implementation Chgglefor solving DP. Many algorithms which serve for
solving real life problems are givefhe Bibliography is listed through 13 pages.

The book has much to offer both practitioners asgtarchers involved in modeling in this field.

Dilip.C. Perves
Bhat & Sarkar Consultors

BAYESIAN NETWORKS

Olivier Pourret, Patrick Naimand Bruce Marcot, teds, ( 2008)

WILEY SERIES: STATISTICS IN PRACTICE

ISBN: 9780470060308 Online ISBN80470994559 DOI: 0.1003®¥70994559
XV+430 us$,00

Bayesian Networks is a growing branch and it liaksficial intelligence with statistics. The book/gs an
introduction to Bayesian networks. It should pr@vtie needed information on the theme to profeaton
related with the theme. Its contents the modelsiéaling with the treatment of missing input déte,
interaction experts-decision makers etc. and paiatiot only the capabilities of Bayesian netwdrks also
their limitations. A comparison of this techniquih other popular alternatives as , fuzzy logid aeural
networks for example. The behave of software pgekas discussed . Leading experts write the reiffie
chapters.

A brief idea of the contents is obtained by lookiidhe titles and authorship of the chapters ghelow:
Chapter 1: Introduction to Bayesian Networks writby Olivier Pourret

Chapter 2: Medical Diagnosis written by Agnieszkai{Ro

Chapter 3: Decision Support for Clinical Cardiovdac Risk Assessment written by Ann E. Nicholson,
Charles R. Twardy, Kevin B. Korb, Lucas R. Hope

Chapter 4: Complex Genetic Models, written by P&#aastiani, Thomas T. Perls

Chapter 5: Crime Risk Factors Analysis, writtenRongrasamee Boondao

Chapter 6: Spatial Dynamics in the Coastal Regfd®onith-Eastern France written by Giovanni Fusco
Chapter 7: Inference Problems in Forensic Sciendéten by Franco Taroni, Alex Biedermann

Chapter 8: Conservation of Marbled Murrelets irntiBhi Columbia, written by

J. Doug Steventon

Chapter 9: Classifiers for Modeling of Mineral Patal, written by Alok Porwal, E. J. M. Carranza
Chapter 10: Student Modeling, written by L. Enrigigcar, Julieta Noguez

Chapter 11: Sensor Validation, written by Pabldbddrgtengoytia, L. Enrique Sucar, Sunil Vadera
Chapter 12: An Information Retrieval System forlRanentary Documents, written by Luis M. de Campos,
Juan M. Fernandez-Luna, Juan F. Huete, Carlos Makifonso E. Romero

Chapter 13: Reliability Analysis of Systems withiriamic Dependencies, written by Andrea Bobbio,
Daniele Codetta-Raiteri, Stefania Montani, Luigrtfale

Chapter 14: Terrorism Risk Management, written fayiD C. Daniels, Linwood D. Hudson, Kathryn B.
Laskey, Suzanne M. Mahoney, Bryan S. Ware, Edwavdright

Chapter 15: Credit-Rating of Companies, writterShygeru Mase
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Chapter 16: Classification of Chilean Wines, weritby Manuel A. Duarte-Mermoud, Nicolas H. Beltran,
Sergio H. Vergara

Chapter 17: Pavement and Bridge Management, witiyeMii O. Attoh-Okine, Olufikayo Aderinlewo
Chapter 18: Decision Support on Complex IndusPiaicess Operation, written by Galia Weidl, Anders L
Madsen, Erik Dahlquist

Chapter 19: Predicting Probability of Default faarge Corporates, written by

Esben Ejsing, Pernille Vastrup, Anders L. Madsen

Chapter 20: Risk Management in Robotics, writtgrAbders L. Madsen, Anders L. Kalwa, Uffe B. Kaefulf
Chapter 21: Using Machine Foreknowledge to Enh&haman Cognition, written by Philippe Baumard
Chapter 22: Conclusion, written by Patrick Naim

Biswadandu K. Gupta
Smith & King College

MODES OF PARAMETRIC STATISTICAL INFERENCE

Seymour Geisser (2006)

WILEY SERIES IN PROBABILITY AND STATISTICS

ISBN: 9780471667261 Onlin8MN8 9780471743132 DOI: 10.100Z/0443135
XV+218 US$109,25

The author hasauthored or coauthored 176 scientific articlesrdyhis careerWith a strong focus on the
foundations of theoretical statistical proceduteshiook gives detailed explanations of differeatistical
modes of parametric inference. The historicaéslof statistical reasoning, given by the neegmblem
solving, are discussed. They have arisen throughewenturies. The reader will obtain a better
understanding of the logic that leads each mdde strengths and weaknesses of each methodolegy ar
covered and an understanding of the roots of nmodevelopments is obtained.

The book begins with comments on the history dfsdteal inference. In chapters 2 and 3 the readbtain
the address tBrequentist Analysis and Likelihood Principle. TB&yesian approach receives a similar
attention in chapter 6. In chapters 4 and 5 tessisgrutinizedoy considering the generpfoblem ofTesting
Hypotheses and the particularities of Unbiasedlandriant Tests. Chapter 7 fundaments the Theofies
Estimation and chapter 8 Set and Interval Estimatio

Differentexamples and counterexampéee motivating the analysis of hahe modes yield both similand
dissimilar resultsDetailed discussianof eachresultmake clear the effect of the use of each modencele
the effect of the modes is betterdersbod as well abow theywork.

It is a fascinating book to have at the library.

C. N. Bouza
Universidad de La Habana

OPTIMIZATION METHODS IN FINANCE (MATHEMATICS, FINAN  CE AND RISK)

Gerard Cornuejols and Reha Tutuncu (2007)

Cambridge Press, Series Mathematics, Finance asid(Ro. 5)

ISBN-13: 9780521861700 ISBN-100521861705
XVII+358 US$®.0
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This book will be of interest for researchers aratigate students in optimization involved in thedgtof
financial problems. It is clear that optimizatiomdeling is playing an important role in real lifadncial
decisions. The book presnts the interrelations éetwadvances in optimization and the existing
computational finance more efficiently and accusat€hapters discussing the theory and efficiehitgmn
problems such as volatility estimation, portfaiptimization problems and constructing an indexdfursing
techniques such as nonlinear optimization modeladratic programming formulations and integer
programming models etc. As it covers the optim@aand statistical methods in Finance and the mode
portfolio theory- risk management the readers féimance, Optimization or Statistics will be inteszb
Consder it as a good source for interfacing betvigrance and Operations Research.

C. N. Bouza
Universidad de La Habana

PROBABILITES, ANALYSES DES DONNEES ET STATISTIQUES, 2nd edition
Gilbert Saporta (2006)
TECHNIP ISBN-10: 2710808145 ISBN-13: 978-2710808145

XXI+622

Este es un buen libro recomendable para el apmgpedie la estadistica cuya segunda edicién amoglia
contenidos de la primera actualizandolos. La foefegida para la exposicion tiene como objetivalifacila
comprension de los conceptos y su aplicacién. Regendo la importancia de las nuevas tecnologies gla
tratamiento de los datos para la ensefianza deddiEtica se ha extendido en la exposicion ihdgda
materia. Su mercado comprende a estudiantes, igadstes practicos de cualquier disciplina. Seypese
un nivel de conocimiento en el algebra y del aigalisatematico de un primer ciclo universitario.nee1
capitulos agrupados en 5 partes y comprende leagnhientas basicas de las probabilidades, analisis
exploratorio de datos, estadistica inferencial ylehas predictivos. El analisis de datos incluyaréllisis
factorial y la clasificacion.

Carlo A. Ramirez Rodeiro
Instituto de Estudios Econdmicos y Contables

STATISTIQUE THEORIQUE ET APPLIQUEE : TOME 1

STATISTIQUE DESCRIPTIVE ET BASES DE L'INFERENCE STA TISTIQUE

Pierre Dagnelie (2007)

DE BOECK, COLLECTION MATHEMATIQUES

ISBN-10: 2804153126 ISBN-13: 978-2804153120
X11+356 9,80€

Este libro esta dirigido a un amplio publico, yaquede ser utilizado en cursos de estadisticeemf&l en
varias disciplinas como complemento o texto basiabes el caso de las disciplinas de las ciersnamgles,
ciencias bioldgicas, ciencias naturales y matemsti€l objetivo de este tomo es desarrollar @il
elemental la teoria de la estadistica. Los dosgyascapitulos introducen nociones sobe la obteraedos
datos y es seguido por los concepto de estadégzeiptiva (en una y dos dimensiones),las nocidees
probabilidad asi como el uso de las distribucignies principios inferenciales de la estadistica.

Nadia Cruz
INMAT-Biometria
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ESTADISTICA INFERENCIAL
Humberto Llinds Solano (2006)
EDICIONES UNINORTE ISBN9588252245
XV+424 COL$,660

Esta obra contiene los métodos béasicos de la sstadflescriptiva, la estadistica inferencial,réllisis de
decisiones, y el control de procesos que se inoleyelos cursos introductorios y de nivel interroedk la
estadistica en las ingenierias y la administrad@®empresas. Los conceptos y los métodos se paasdat
manera clara y concisa, y se han minimizado laBoaxjones tediosas a favor de la presentaciénetepos
concretos ya que este libro ha sido desarrollagecésimente para quienes estan interesados efidacifn
de las técnicas de la estadistica, se omiten lassteaciones mateméaticas

Jesus M2. Estenoz Palencia
Instituto de Estudios Econdmicos y Contables

LES TECHNIQUES DE SONDAGE

Pascal Ardilly (2006)

TECHNIP ISBN-10: 2710808471 ISBN-13: 9782710808473
XX+675 63,00€

Este libro, centrado en técnicas de muestreo s joi@a resolver problemas reales, ofrece una geesém
clara de los principios basicos del muestreo gmdatica moderna de las encuestas. El libro egénaado
de tal forma que puede ser utilizado lograndoséalance apropiado de teoria y practica para lasske
un curso de licenciatura. Los ejercicios al finalodda capitulo permiten a los estudiantes doreimaaterial
y propician la exploracion posterior con encuesthdisefio de encuestas y la experimentacion canstis
disefios de encuestas y estimadores. Esta versigragmtablemente mejorada de la versién anterior
incluyendo nuevos modelos y enfoques como el usawdstreo balanceado, muestreo indirecto, no
respuestas y muestreo repetido en el tiempo. Seadeda parte substancial a la solucién de la astiim de
la varianza en encuestas complejas, pequefias otda®tc. Su lectura requiere de conocimientois s
del algebra y de estadistica y probabilidades,

Juan de Dios Alburquerque Rios
Instituto de Estudios Econdmicos y Contables

PROBABILISTIC METHODS FOR FINANCIAL AND MARKETING I NFORMATICS

Richard Neapolitan and Xia Jiang (2007)

MORGAN KAUFFMAN ISBN-13: 978-0-12-3704717 ISBN-10: 0-12-3704%47-
X+ 432 GBE£39.99

This book is a needed reference on the use of apitidtic methods for predicting how a certain fioal
technology behaves, as is the case in investmaweriising, operational risk measurement , crezbitiag
and related themes. Basic techniques are presantethe application in data management , data gisunal
other similar techniques of the so called Artifidiatelligence for business and marketing inforimateads
its approach. The contents is Informatics and Bapesetworks; Introduction to Informatics; Basids o
Probability and Statistics; Algorithms for Bayesidatworks; Decision Trees and Influence Diagrars. |
Business Informatics: Collaborative Filtering; Teted Advertising; Market Basket Analysis; Venturepal
Decision Making; Measuring Operational Risk; Creglibring. Applications to Investment Science.

J.C. Shong
Demeshonian College
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THE PROBABILISTIC METHOD, 3rd edition

Noga Alon and Joel H. Spencer (2008)

WILEY ISBN: 978-0-470-17020-5
X11+384

This book is the third edition of well known oeuwre the probabilistic methods in combinatorics e Book
develops a discussion on techniques based on etipest and variances, martingales and correlation
inequalities. It explores new and fruitful apptioa areas of probabilistic methods as discrepamzy
random graphs and theoretical computer science.

The present version reflects the reactions of tlitgemces as well as some of some other textbooksy a
guess.

Sovandep.H. Kumar
Institute of Computer Engineering and Business Manzent

REGRESSION ANALYSIS

Rudolf Freund, William Wilson and Ping Sa (2006)

ACADEMIC PRESS ISBN-13: 978-0-028597-8 ISBN-10: 0-128897-2
XV+ 480 US$ 93.95

Focusing on giving students an understanding opthipose of regression analyses and model buikling
review of the basics and an introduction to Lindadels is given in the first chapter. Then Simpledar
Regression, Linear and Multiple Regression argdreahere assessing fit and reliability for drawing
conclusions are highlighted. The book demonstriad@sto take in consideration the effect of
Multicollinearity and the existence of problemsiwihe model and/or the observations. In thattspiri
Nonlinear Models, the use of Indicator Variablesdeling with Categorical Response Variables and
Generalized Linear Models are discussed. Thisiseam excellent tool for learning how to use regien
analysis techniques to solve and gain insightie&d-life problems.

A.S. Akiva
Nosharkart Women College

STABILITY OF DYNAMICAL SYSTEMS

Xiaoxin Liao, L.Q. Wang and P. Yu (2007)

ELSEVIER ISBN-13:80-444-53110-0 ISBN:-D-444-53110-6
XVI+ 718 us$15

The contents of the book is the following: Prefa€bapter 1. Fundamental Concepts and Mathematical
Tools;Chapter 2. Linear Systems with Constant Gaefits; Chapter 3. Time-Varying Linear Systems;
Chapter 4. Lyapunov Direct Method; Chapter 5. Depgient of Lyapunov Direct Method; Chapter 6.
Nonlinear Systems with Separate Variables; Chaptteration Method for Stability; Chapter 8. Dyniaai
Systems with Time Delay; Chapter 9. Absolute Siighilf Nonlinear Control Systems; Chapter 10. Stgbi
of Neural Networks; Chapter 11. Limit Cycle, Nornkarm and Hopf Bifurcation Control. It may be
considered as a good monograph that presentseaddttite-art on the advances in fundamental stgbili
theories and methods for dynamic systems, of ODEZHDE types, and in limit cycle, normal form andgfio
bifurcation control of nonlinear dynamic systemenide | consider that it is suitable for Graduatelsits in
applied mathematics, mechanics, control theoryriteeal physics, mathematical biology, information
theory, and scientific computation.

G.T. Das
Savindra Gupta. College
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STATISTIQUE DESCRIPTIVE : APPLICATIONS AVEC EXCEL E T LA CALCULATRICE

Etienne Bressoud et Jean-Claude Kahané (2008)

SYNTHEX ISBN):12744072370 SBN-13: 978-2744072376
XXIX+250 27,00€

Esta obra tiene una doble intencién. Por un lagogducir al lector en los conceptos fundamentaleda
Estadistica Descriptiva y, por otro lado, dardalsiciones informaticas usando desarrolladas enostidt
Excel. El libro no presupone conocimientos predobre el tema. Este le abre un mercado pues paede
un material de consulta, profesionistas de difeedtsciplinas (Ingenieria, Sociologia, Psicololladicina,
Economia, Mercadotecnia, etc.), como también pamgecciantes, empresarios y estudiantes que deseen
adquirir los conocimientos necesarios sobre el tema

Federico Gonzalez Provenza
Instituto de Estudios Econdmicos y Contables

TABLE OF INTEGRALS, SERIES, AND PRODUCTS

Alan Jeffrey and Daniel Zwillinger (2007)

ACADEMIC PRESS ISHIS: 978-0-12-373637-6 ISBN-0012-373637-4
Xll+ 1200 $84.95

A first edition dates to 1965. The new edition #re result of revisions and enlargements maddadgu
This is the seventh edition and includes a fullgrebable CD-Rom. The users are commonly profeakion
and student of Pure and applied mathematics, eaginscientists and physicists. The Contents alesaf
Elementary Functions; Indefinite Integrals of E&tary Functions; Definite Integrals of Elementary
Functions; Combinations involving trigonometric @mgperbolic functions and power; Indefinite Intaigrof
Special Functions; Definite Integrals of Speciah&tions; Associated Legendre Functions; Special
Functions; Hypergeometric Functions; Vector FiEletory; Algebraic Inequalities; Integral Ineqtial;
Matrices and related results; Determinants; No@rslinary differential equations; Fourier, Laplaaad
Mellin Transforms and the z-transform .

Inés N. Rodriguez Almendros

INMAT
A WAVELET TOUR OF SIGNAL PROCESSING: THE SPARSE WAY
Stéphane Mallat (2008)
ACADEMIC PRESS ISBN-13: 978-0-12-374370-1
XXVI+700 GB£49.99

The author is a well known specialist in the aré® wan be considered as one of the gurus on wasigtel
processing. The contents are updated with all titthg edge developments, such as multiwavelepergl
non-separable and quincunx wavelets. The book $timgether principles and applications of wavetmal
processing and points out aspects of its intuitivderstanding together with the mathematical fotioda. A
large set of real life applications are discussegedng noise removal, deconvolution, audio andgena
compression, singularity and edge detection, nadt#l analysis, and time-varying frequency measargs
It must be in the library of R&D engineers and wmgity researchers connected with image and signal
processing or Signal processing.

Ingram J. Brown
INMAT and Stat&OR Consult

WORKING WITH DYNAMIC CROP MODELS
ELSEVIER ISBL3: 978-0-444-52135-4 ISBN-10: 0-444-52135-6
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Daniel Wallach, David Makowski and James Joneoexl{2006)
XV+ 462 $87,95

This volume is dedicated to a very important ansltha main objectives: the first is to show thahging
together different mathematical and statisticalhods which are essential in crop modeling. The book
presents mathematical and statistical methods,awaessible to crop modelers, which are necessahgin
development, analysis and applications. It willlseential for learning and a reference sourcehfiset
interested in understanding and applying theoretiggethods to crop models. This book will alsodfealue
for other specialties linked with dynamic modelsofmplex systems.

The chapters are:

1 The two forms of crop models, D. Wallach

2 Evaluating crop models, D. Wallach

3 Uncertainty and sensitivity analysis for crop migdH. Monod, C. Naud, D. Makowski

4 Parameter estimation for crop models, D. Makow&kHillier, D. Wallach, B. Andrieu, M.-H. Jeuffyo

5 Data assimilation with crop models, D. Makows$ki,Guerif, J. W. Jones, W. Graham

6 Representing and optimizing management decisigthscrop models J. E. Bergez, F. Garcia, D. Wéllac
7 Using crop models for multiple fields, D. LeenditaiD. Wallach, P. Le Moigne, M. Guerif, A. Bruand,
A. Casterad

8 Introduction to section Il

9 Fundamental concepts of crop models illustrated bomparative approach, N. Brisson, J. Wery, 6otB
10 Crop models with genotype parameters, M-H JeyffA. Barbottin, J. W. Jones, J. Lecoeur

11 Model assisted genetic improvement of crops ®8ssina, K.J. Boote, C. Loffler, J.W. Jones, ard.C
Vallejos

12 Parameterization and evaluation of a corn crodeh D. Wallach.

13 Evaluation of a model for kiwifruit, F. Lescoettand D. Wallach

14 Sensitivity and uncertainty analysis of a std#éaitrification model. B. Gabrielle .

15 Sensitivity analysis of PASTIS, a model of njeo transport and transformation in the soil, Fn&a
16 Sensitivity analysis of GENESYS, a model fodging the effects of cropping system on gene fliw,
Colbach and N. Molinari

17 Data assimilation and parameter estimation ffecipion agriculture with the crop model STICS, M.
Guerif, V. Houles, D. Makowski and C. Lauvernet

18 Application of extended and ensemble KalmaarSlto soil carbon estimation, J. Jones and W. &nah
19 Analyzing and improving corn irrigation strategiwith MODERATO, a combination of a corn crop
model and a decision modelm J. E. Bergez, J. Mnbbeuand B. Lacroix

20 Managing wheat for ethanol production. A mudiptiteria approach C. Loyce, J. P. Rellier and.J.
Meynard

It includes an Appendix with the needed. Statistiations.

Irving A. Brown
Brown, Roura and Queiros Consultors S.A.

METHODES DE PREVISION A COURT TERME , 2nd edition

Guy Mélard et Michel Carbon (2008)

UNIVERSITE DE BRUXELLES COLLECTION : STATISTIQUE EMATHEMATIQUES APLIQUEES
ISBN-10: 2800414081 ISBN-13: 978-2800414089
XX+537 33,00€

Ese libro se dedica a tratar un tema de crecietgedis en el mundo actual implicado dialécticampateel
desarrollo de datos temporales. Este segunda ediifi@ja el interés del tema . Este libro tieamo mira
su uso por los estudiantes como completementadasgdeonocimientos estadisticos. El software uttiza
como kernel es Time Series Expert. Un Cd es sstnamio. Los contenidos son: Conceptos y definigpne
Régression linéal simple , Régression linéal migtiuto correlacion y errores de prevision , Madel
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ARIMA | Método de BOX-JENKINS , Regresién con egsrauto correlacionados , Método X-12-ARIMA 'y
Método TRAMO/SEATS.

Maria Isabel Ferrara Pérez
Instituto de Estudios Econdmicos y Contables

MATHEMATIQUES POUR LES SCIENCES COGNITIVES : AVEC D ES APPLICATIONS AUX
RESEAUX DE NEURONES, AU TRAITEMENT DU SIGNAL, A L'l MAGERIE CEREBRALE ET A

LA STATISTIQUE

Hervé Abdi et Dominique Valentin (2006)

PUG (21 avril 2006) Collection : Sciences cognitive

ISBN-10: 2706112913 ISBN-13: 978-2706112911
XX+357

Este es un libro de gran valor para los espe@alishvueltos en el tema. Este presenta el nideodeale la
matematica que soporta el desarrollo de estas masléEcnicas de analisis de datos. Se destaepeallgel
instrumental matematico de la teoria que sopottialedjo con matrices incluyendo, pseudo inversas,
descomposicion de vectores etc, as como los prasidet convolucién el uso de tensores etc. Erlioga
estan el uso de los conceptos de la correlaci@nsformadas discretas de Fourier etc. Se destava los
métodos estadisticos estan presentes cuandoizarutiodelos que descansan en las técnicas ageugada
los conocidos métodos del analisis de la variamegaesion multiple, los analisis de componentexcipales,
de correspondencia, procuste y discriminante,@abaen el escalamiento multidimensional. Las
aplicaciones discutidas son fundamentalmente medkdbreconocimiento de imagenes, que incluye las
cerebrales, el analisis de textos, la evalua@d@sarial entre otros. Los ejemplos numéricos son
desarrollados usando cédigos MATLAB.

V. Puzynin
Smith and King College

MODELISATIONS STOCHASTIQUES ET SIMULATIONS

Pierre Vallois (2007)

ELLIPSES MARKETING ISBN-10: 27298360 ISBN-13: 97829836641
X11+287 32,00€

The simulation of random phenomena is one of tmencon challenges of real world applications. Thawmsfo
sampling-based computational methods have becdomalamental part of the numerical toolset of both
practitioners and researchers. This book providasid treatment of the different aspects of mideand
simulation of both variables and stochastic proegs#\ variety of such sampling-based methodsvisrgand
MAPLE is used for supporting the computations. Téewders must have a good on classic probability
knowledge. Some steps to the mathematical analysieir diverse applications are sketched. The ob
the studied models, in the solution of real lifeldems in medicine, biology, finance markets,
telecommunications etc., give an special role sobloiok in teaching and consulting.

V. Puzynin
Smith and King College

LE MODELE LINEAIRE PAR L'EXEMPLE : REGRESSION, ANAL YSE DE LA VARIANCE ET
PLANS D'EXPERIENCE ILLUSTRES AVEC R, SAS ET SPLUS

Jean-Marc Bardet et Jean-Marc Azais (2006)

DUNOD ISBN-10: 2100495593 ISBBI-978-2100495597
XVI1+326 32,30€
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Linear models are central to the practice of dtetind form the foundation of a vast range distteal
methodologies. This book visits Linear Models udimg support of R, SAS and SPLUS. Are examined
regression and analysis of variance, demonstrhteditferent methods available, and establisheghich
situations each one applies. The programs pengitti compute using R, SAS et Splus are given dsawe
the numeric et graph outputs. The reader have @ saercises that allow to train in the use ofith@he
corrections together with the data basis are adailat the site web www.dunod.com..

Irving A. Brown
Brown, Roura and Queiros Consultors S.A.

PROBABILITE : EXERCICES CORRIGES

Hervé Carrieu (2008)

EDP SCIENCES, COLLECTION : ENSEIGNEMENT SUP

ISBN-10: 2759800067 ISBN-13: 978-2759800063
X+145 16,00€

La resolucion de problemas constituye un elemeeteseario para completar la formacién en Probabilida
Estadistica por consiguiente, una docencia pldatbajo tal premisa deja tras de si una extensaadh de
ejercicios. Este libro representa una seleccidioslproblemas. En los ejercicios se presentamthsti
situaciones-tipo propias que por su nivel y enéoglitexto resulta adecuado como apoyo en la rdéolde
problemas concernientes a una asignatura de estadearisticas en escuelas politécnicas. Asimismo,
utilidad puede extenderse a otras licenciaturasestias experimentales en las que exista unaatsignde
fundamentos de Estadistica, orientada fundamentiénaesu aprendizaje como herramienta instrumental.

N. Cruz
INMAT-Biometria

ROBUST PORTFOLIO OPTIMIZATION AND MANAGEMENT

Frank J. Fabozzi, Petter N. Kolm, Dessislava Paamawva and Sergio M. Focardi (2007)

WILEY ISBN-10: 0492122X ISBN-13: 978-0471921226
XX+496 USH95

This book covers robust estimates, robust portfdiostruction, error control, Bayesian estimatekkvhre
quite new topics and directions on portfolio maragnt research. It is well written. Pachamanova vil|
known expert in Robust Optimization. Its contems @ustered in 4 parts and an independent chafhes

are 14 chapters together. The independent chiagtes first one and gives an Introduction (Quatitie
Techniques in the Investment Management Indusewnti@ Themes of This Book, Overview of the Book).
PART 1's theme is Portfolio Allocation: Classid&leory and Extensions. It clusters 4 chapters wted

with the following themes: Mean-Variance Analysiglalodern Portfolio Theory (The Benefits of
Diversification, Mean-Variance Analysis: Overvie@lassical Framework for Mean-Variance Optimization,
The Capital Market Line, Selection of the Optimaltfolio When There Is a Risk-Free Asset, More on

Utility Functions: A General Framework for PortimiChoice); Advances in the Theory of Portfolio Risk
Measures (Dispersion and Downside Measures, Pioralection with Higher Moments through Expansions
of Utility, Polynomial Goal Programming for PortfolOptimization with Higher Moments, Some Remarks
on the Estimation of Higher Moments, The ApproatMalevergne and Sornette); and Portfolio Selection
Practice (Portfolio Constraints Commonly Used iad®ce, Incorporating Transaction Costs in Asset-
Allocation Models, Multiaccount Optimization). PARTWO is devoted to Robust Parameter Estimation and
it also contains 4 chapters: Classical Asset Ryi¢iefinitions, Theoretical and Econometric Models,
Random Walk Models, General Equilibrium Theorieapital Asset Pricing Model (CAPM), Arbitrage

Pricing Theory (APT)), Forecasting Expected Retamd Risk (Dividend Discount and Residual Income
Valuation Models, The Sample Mean and Covariantenasors, Random Matrices, Arbitrage Pricing
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Theory and Factor Models, Factor Models in Practither Approaches to Volatility Estimation, Apgltton
to Investment Strategies and Proprietary TradiRghust Estimation (The Intuition behind Robust iStigts,
Robust Statistics, Robust Estimators of Regressioosfidence Intervals), Robust Frameworks for
Estimation: Shrinkage, Bayesian Approaches, an@thek-Litterman Model (Practical Problems
Encountered in Mean-Variance Optimization, Shrirk&gtimation, Bayesian Approaches). PART THREE,
Optimization Techniques, contains 3 chapters: Fatdtical and Numerical Optimization (Mathematical
Programming., Necessary Conditions for Optimality Continuous Optimization Problems, Optimization
Duality Theory, How Do Optimization Algorithms Wd?k Optimization under Uncertainty (Stochastic
Programming, Dynamic Programming, Robust Optim@gti Implementing and Solving Optimization
Problems in Practice (Optimization Software Pratti@onsiderations When Using Optimization Software,
Implementation Examples, Specialized Software fpti@ization Under Uncertainty). PART FOUR, titled
Robust Portfolio Optimization has the chapters iodeling of Uncertain Parameters in Classicabht
Variance Portfolio Optimization (Portfolio ResanmgiTechniques, Robust Portfolio Allocation, Some
Practical Remarks on Robust Portfolio Allocationdéts); The Practice of Robust Portfolio Management:
Recent Trends and New Directions (Some Issues hufAsset Allocation, Portfolio Rebalancing,
Understanding and Modeling Transaction Costs, Retoalg Using an Optimizer), Quantitative Investment
Management Today and Tomorrow (Using DerivativeBamntfolio Management, Currency Management.
Benchmarks, Quantitative Return-Forecasting Tealesaqand Model-Based Trading Strategies, Trade
Execution and Algorithmic Trading). The APPENDIX dives the Data Description.

S.V. Choudhuri
Savindra Gupta College

METODOS DE OPTIMIZACION

Maria D. Soto Torres (2006)

DELTA PUBLICACIONES ISBN: 978-86477-42-1 EAN: 8486477421
XV+332 21,00€

Este libro presenta material actualizado sobrenétdos de optimizacién y sus soportes computaleisna
Este serd una buena guia para los lectores glievas a travées de la teoria que soporta ladtestos mas
importantes del tema explorando el campo de ldEaamnes de los diversos topicos.

Ramiro Rodeiro Pérez
Instituto de Estudios Econdmicos y Contables

DYNAMIC OPTIMIZATION AND DIFFERENTIAL GAMES

Terry L. Friesz, (2008)

SERIES: INTERNATIONAL SERIES IN OPERATIONS RESEARGHMANAGEMENT SCIENCE
ISBN: 978-0-387-72777-6

XXI+ 480 114,75 €

This book iseasy-to-read andddresses problematic of the dialectic Operatia@seRrch- Management
Science where multiple agents are involved in to@e It may be used as a textbook or as a refe@me
by students, engineers, mathematicians, econorojstsation researchers, and social scientistsithat use
dynamic optimization and differential games. Thelbtreats deterministic models and methods asasgell
stochastic optimal control and stochastic diffei@igames . The main aspects of deterministic,icoats
time, optimal control theory from both the classicaculus of variations perspectives and the nmooelern
approach of infinite dimensional mathematical pemgming are studied . It contents is the following:
Preface.- Introduction.- Nonlinear programming distrete time optimal control.- The classical chlsiof
variations and optimal control in continuous timafinite dimensional mathematical programming atft
Cournot-Nash-Bertrand games and finite dimensivaghtional inequalities.- Cournot-Nash-Bertrand
differential games.- Stochastic differential vadagl inequalities and stochastic dynamic gamegnamic
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supply, production and distribution planning.- Dgmia traffic assignment.- Dynamic competitive revenu
management in competition.- Index.

S. Panov
Quality Control Advisors Inc.

SAS COMPANION NONPARAMETRIC STATISTICS

Scott J. Richter and James J. Higgins (2005)

DUXBURY PRESS ISEN: 0534422209 ISBN-238-0534422202
X+112 US$49,95

It is well known that SAS is at the best in thdistecal software market. If you are going to rely SAS then
use SAS COMPANION FOR NONPARAMETRIC STATISTICS. Taethors present SAS-computed
examples, which are self-contained. You can useldt@ enter them into SAS as they appear, andixec
Hence you will be able to deal with the creatiorséfS data sets before using the programs. SAS dodes
nonparametric analyses are given after developimge& introduction to the method to be illustrated
Attention, how to analyze the outputs as a stai#stiis out of the book’s scope, you need to hlaeeskills.

Pedro Alburquerque
INMAT-Division de Biometria

LINEAR PROGRAMMING WITH MATLAB

Michael C. Ferris, Olvi L. Mangasarian, and SteplieWright (2007)

MPS-SIAM Series on Optimization 7 ISBN 978-0-898716-43-6
Xl + 266 US$45.00

This is a textbook where linear programming thasrytroduced and MATLAB protocols are used as$asi
for implementing the algorithms and theory. Thetfohapters can be unimportant for a mathemativaivier
as they contents linear algebra basics, the simpkthod, duality, the solving of large linear perhnk,
sensitivity analysis, and parametric linear prograng. In later chapters, the authors discussesrgtiad
programming, linear complementarity, interior-paimtthods, and selected applications of linear
programming to approximation and classificationipems.

The book is carefully written. Specific examplesl @oncrete algorithms are developed. The topics are
clearly developed with a large number of numergamples worked out. In two appendices additional
information on linear algebra, convexity, and noeér functions and on available MATLAB commands are
given. MATLAB codes at a Web site maintained by #uthors may be visited.

Irving A. Brown
Brown, Roura and Queiros Consultors S.A.

PROGRAMMING: FOUNDATIONS AND EXTENSIONS, 3rd editi on.

Robert J. Vanderbei (2007)

SPRINGER ISBN-0387743871 ISBN-13: 9780387743875
Xll+464 CDN$183

Many advances have taken place in this field. Deghese advances and the development of new cargput
methods, several basic theories and methods remportant today.g . This book is an introductiorthe
field of optimization which emphasizes the themkdinear programming, convex analysis, netwdokvk,
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integer programming, quadratic programming, and/egroptimization.
This book is intended for undergraduate and gradsiatdents of mathematics and economics; it regjaioe
background in these areas except an understantlelgroentary calculus and linear algebra.

F. Chang
Nosharkart Women College

ESTADISTICA APLICADA A LOS NEGOCIOS Y LAECONOMIA  DE LA EMPRESA.

D,Lind, W. Marchal y S. Wathen (2008)

MCGRAW-HILL INTERAMERICANA DE ESPANA ISBN 978-970-10-66%4
XXXII + 858 500

El objetivo de este libro es proporcionar a losidisintes de las diferentes areas de negocios lisigana
introductorio de las aplicaciones de las estadistescriptiva y de la estadistica inferencial. Dade el
mundo actual procesa grandes voliumenes de infodmael gran reto de la estadistica esta en sabeges
de manera critica la informacion y en ser capazdacirla en forma concisa y significativa paradrac
interpretaciones, juicios y tomar decisiones efesti por ello, esta edicién incluye los comandaesarios
para obtener resultados de los programas Excehitd¥i

Alberto G. Pedrosa
INMAT

INTRODUCCION A LA INFERENCIA ESTADISTICA

Doris Gomez Ticeran, Jorge Condado Jauregui, Ygalréazola Cruz y Olg&olano Davila (2008)
UNMSM, Fondo Editorial ISBN9972-46-282-X
XXI+ 483 358

Este es un nuevo libro que tiene como merito at fgs llamadas Pautas basicas del SPSS y MATLAB pa
el andlisis estadistico. El resto del contenidln etasico: probabilidades, estimacion tests najonalidad y
para chi-cuadrado asi como regresion y correlacion.

Juana Raquel Amoros
INMAT-Biometria

OPTIMIZATION IN MEDICINE (OPTIMIZATION & ITS APPLIC ~ ATIONS, VOL. 12

Carlos J.Alves , Panos M. Pardalos M., Luis NWiesnte, editors (2008)

Springer ISBN: 978-0-387-732%8-
XV+216 84,95 €

The Center for International Mathematics Themaioiton Optimization organized in the period July22)
2005 the Workshop On Optimization in Medicine. Thisok presents a selection of the contributiong Th
papers contained in the book are:

The influence of dose grid resolution on beam s$ielestrategies in radiotherapy treatment desiggan
Acosta, Matthias Ehrgott, Allen Holder, Daniel Neyviosh, Reese, and Bill Salter

Decomposition of matrices and static multileaf iooditors: a survey, Matthias Ehrgott, Horst W. Hahmc
and Marc NuBbaum

Neuro-dynamic programming for fractionated radio#ipy planning, Geng Deng and Michael C. Ferris
Randomized algorithms for mixed matching and caxgei hypergraphs in 3D seed reconstruction in
brachytherapy, Helena Fohlin, Lasse Kliemann, andndl Srivastav

Global optimization and spatial synchronizationries prior to epileptic seizures, Shivkumar Sahesawi
Good, Niranjan Chakravarthy, Kostasm Tsakalis, BatoPardalos, and Leon lasemidis
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Optimization-based predictive models in medicind hiology,Eva K. Lee

Optimal reconstruction kernels in medical imagiAtfred K. Louis

Optimal control in high intensity focused ultrasdwsurgery. Tomi Huttunen, Jari P. Kaipio, and Matti
Malinen

Jeanette Scheneweiss
BROUQUE Consultors SA
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