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Awarded the Frederick W. Lanchester Prize in 1994 for its valuable contributions
to operations research and the management sciences, this mathematically
rigorous book remains the standard reference on the linear complementarity
problem. Its comprehensive treatment of the computation of equilibria arising
from engineering, economics, and finance, plus chapter-ending exercises and
Notes and References sections make it equally useful for a graduate-level course
or for self-study. For this new edition the authors have corrected typographical
errors, revised difficult or faulty passages, and updated the bibliography.

Audience: This book is intended for researchers and graduate students in various
fields including optimization, game theory, and finance, and diverse engineering
disciplines, especially computer science and mechanical engineering.

Contents: Preface to the Classics Edition; Preface; Glossary of Notation;
Numbering System; Chapter 1: Introduction; Chapter 2: Background; Chapter 3:
Existence and Multiplicity; Chapter 4: Pivoting Methods; Chapter 5: Iterative
Methods; Chapter 6: Geometry and Degree Theory; Chapter 7: Sensitivity and
Stability Analysis; Bibliography; Index.
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Editorial Review

About the Author
Richard W. Cottle is Professor Emeritus of the Department of Management Science and Engineering at
Stanford University. His main research interests are complementarity theory, linear and nonlinear
programming, and matrix theory.

Jong-Shi Pang is the Caterpillar Professor and Head of the Department of Industrial and Enterprise Systems
Engineering at the University of Illinois at Urbana-Champaign. He won the 2003 George B. Dantzig Prize
awarded jointly by the Mathematical Programming Society and SIAM for his work on finite-dimensional
variational inequalities.

Richard E. Stone is a Principal in Information Technology at Delta Air Lines. He worked in academia as
Assistant Professor in the Graduate School of Business Administration at Harvard University before his
initial job in industry at AT&T Bell Laboratories, where he was employed when this book was written.

Users Review

From reader reviews:

Agnes Higa:

Do you have favorite book? If you have, what is your favorite's book? E-book is very important thing for us
to be aware of everything in the world. Each publication has different aim or goal; it means that reserve has
different type. Some people truly feel enjoy to spend their time for you to read a book. They are really
reading whatever they take because their hobby is definitely reading a book. Consider the person who don't
like reading through a book? Sometime, individual feel need book when they found difficult problem or
maybe exercise. Well, probably you will require this The Linear Complementarity Problem (Classics in
Applied Mathematics).

Gail Kernan:

Spent a free time and energy to be fun activity to complete! A lot of people spent their sparetime with their
family, or their very own friends. Usually they doing activity like watching television, gonna beach, or picnic
inside the park. They actually doing same every week. Do you feel it? Do you need to something different to
fill your current free time/ holiday? Could possibly be reading a book is usually option to fill your free time/
holiday. The first thing that you ask may be what kinds of reserve that you should read. If you want to try
look for book, may be the guide untitled The Linear Complementarity Problem (Classics in Applied
Mathematics) can be good book to read. May be it can be best activity to you.



Crystal McMullen:

Reading a book to get new life style in this 12 months; every people loves to study a book. When you learn a
book you can get a large amount of benefit. When you read books, you can improve your knowledge, simply
because book has a lot of information into it. The information that you will get depend on what forms of
book that you have read. If you wish to get information about your examine, you can read education books,
but if you want to entertain yourself read a fiction books, these kinds of us novel, comics, in addition to soon.
The The Linear Complementarity Problem (Classics in Applied Mathematics) will give you a new
experience in reading through a book.

Katie Grossi:

In this particular era which is the greater man or who has ability to do something more are more precious
than other. Do you want to become one of it? It is just simple solution to have that. What you have to do is
just spending your time very little but quite enough to enjoy a look at some books. Among the books in the
top checklist in your reading list will be The Linear Complementarity Problem (Classics in Applied
Mathematics). This book and that is qualified as The Hungry Slopes can get you closer in turning into
precious person. By looking up and review this e-book you can get many advantages.
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