ﬁsﬁxmaﬁiﬁ¥ﬁf

A& RIS BRI

Nonlinear Programming

yecond Edition
{EZEPERLRY (r2me)

[32] Dimitri P. Bertsekas ¥
kb sk ER BRI F

AERF M



SRR S TRENEROZEM B EEES

Nonlinear Programming
Second Edition

JEZMERLRI (s2m)

[2£] Dimitri P. Bertsekas &
KB skEF SR #

AERF Hibt
Jex



bR RZEERERELS  EF: 01-2009-4080

Authorized translation from the English language edition, entitled Nonlinear Programming, Second Edition
ISBN 978-1886529007 by Dimitri P. Bertsekas, published by Athena Scientific, copyright ©1999.

All Rights Reserved. No part of this book may be reproduced or transmitted in any form or by any
means, electronic or mechanical, including photocopying, recording or by any information storage
retrieval system, without permission from Athena Scientific.

Simplified Chinese language edition published by TSINGHUA UNIVERSITY PRESS Copyright © 2012.
AAeh ORISR Athena Scientific FAURTEHE R AL HRURAT. REVFA], A LMESRI 7 & Sk
PWERABMAEFH.

APHEWEBFEXFHRABHRE, TIREEFEHE.
KA, RILE. RINEEIREE: 010-62782989 13701121933

B £ £ R4 B (CIP) #¥z

LR 55 2 AR/ (36) 18 28 L 7 (Bertsekas, D.P.)3#; KRt#, HEF, THRLE b
KA AL, 2013

RAERE: T %
HEI&: HEF
BERI: MR
FAEEN & X1 e

HARE 1T 4K AL
™ it . hittp://www. tup. com. cn, http://www. wgbook. com
M Hb EEERKEERRE A B BB 4. 100084
# B #l. 010-62770175 1 . 010-62786544
BRE5EERS: 010-62776969, c-service@ tup. tsinghua. edu. cn
R B K& f{%.:010-62772015, zhiliang@ tup. tsinghua. edu. cn
: HRKFERIT
s TR R T A R A
: EFERE
: 185mm X 260mm Bl 3. 39.75 F #. 906 T
: 20134F 12 A5 1 MR Ep W 2013 4F 12 B 1 YR ERRI
: 1~2000
: 79.00 JT

_—

o=
S & 5 P oI bk oy

A3 &FHMN RS

PSS . 031852-01



XT1EE

{E# Dimitri P. Bertsekas & 7E& FEAES E T AR R ZHHAME T TERES, HE
WA B T Z B R R AR 2 Tl 240

VEF SE SR FEMTIRAR K% . AR KB, I8 1979 FHFGR, R TRREAE T
B, BATI%R McAfee #(#%. Bertsekas #IREH A TV R HEAHKEWARS, FHHERE
AT 4RZ TAE Bertsekas BIRHTA M2, BFEMAEL . 2H B0 KB
BB G MBS, HARRREMARIL, FNEHR 13 XEHMAFHHRLE.

Bertsekas B ZEH 5 John Tsitsikli 7E18 BRAWFITHE R} XA & 1E L&
Neuro-Dynamic Programming (78 B MIRAR 1997 4 INFORMS %, [FJKf Bertsekas
I SGIRB T 2000 A5 EH K EMALH 2001 £F ACC John R. Ragazzini HH
#2000 4, P A REEK TR

Ve B A Z A RAE

1. Programming and Stochastic Control, Academic Press, 1976.

2. Stochastic Optimal Control: The Discrete-Time Case, Academic Press, 1978.
A4 H Athena Scientific R4t T 1997 FE AR (3 & A S. E. Shreve; &
B ARIE).

3. Constrained Optimization and Lagrange Multiplier Methods, Academic Press,
1982. A1 Athena Scientific HifR4L T 1996 F IR (DEHF N HBE).

4. Dynamic Programming: Deterministic and Stochastic Models, Prentice Hall,
1987.

5. Data Networks, Prentice Hall, 1987.1992 EHHiRE K (A&E&HN R. G.
Gallager; C#IFAREMN HIE).

6. Parallel and Distributed Computation: Numerical Methods, Prentice Hall,
1989. A f5fH Athena Scientific HifR#LT 1997 FHR (FEEH J. N.
Tsitsiklis).

7. Linear Network Optimization: Algorithms and Codes, M.I.T. Press, 1991.

8. Dynamic Programming and Optimal Control, 2 Vols., Athena Scientific, 1995.



IESMER (B 2hR)

9. Neuro-Dynamic Programming, Athena Scientific, 1996 (HF#& & A4 J. N.
Tsitsiklis).
10. Network Optimization: Continuous and Discrete Models, Athena Scientific,

1998.
11. Introduction to Probability, Athena Scientific, 2002 (53 % A J. N. Tsitsiklis).

12. Convex Analysis and Optimization, Athena Scientific, 2003 (F& & N A.
Nedic i1 A. E. Ozdaglar).



LMK (F 20R)

FELME R R A BRI VAR E RS0 30, FIRE TRESERR. BHEPSREFR L T5
AR ZHNA. ABREEEN A T AL E IR, £%3 . IR
BV AN 75 ¥ () A AN AR AR

A TR EEAR, CREEARMA. DL, Brks B H 3 2SI
B W RBERAITVES, HEE T RERERNHES. A5 NTLRR F AT,
A E AT A EUE 4 T AR A R R R B A A A, IR T BRI A
i ILBeTT VA SISk, AR TA RO R B B e R A A AN S HE ) B R A
MARATAR ML I, 3258 T AL BRAR R B A AT AT 07 [0 S AFRR BT BhBERE
Sk SRR ARRRE T B SR . Ak B SR 1 BRIR A SR AR MR PR A
DWNEZ— MREABRER. ABPRE 3. 4 BEFERHISR T HRAE. ABEE
MR LR BB AR KL BT, e TRk B H e T BlLid B A B, A
Jeidi T SR AR AL 1) AU DA (4 78 23 4 1 LA B AN S XA R AL ) S FR) 78 73 S A 0
AT B WY 3615 1 5 N UIE TR 29 sRARAL 1) U A Jhy TE 249 AR ) BN 5K Ao Foe
DUPEZ A X R 7 R AN A8 BEFR T, 43R T B el 0 . S sk B0 P B — kbl
Rk P I EHEA R a0 R N AT . AR — AN E SRR EER A % A
55 5 MU A BE IR T ks B H R 2R A Fenchel XHRELE, JFitid T BIHURAL K&
PR I RSt T ik A deeJa — TR 18 1 KA X8 ) B AR SRS A 7 s, B FE Ik
BRRE W0 BTk IRBRETT . RSP [0 7 R4 A 7 1055

AR Z IR IAAC R 2 M 5 SR BT ST i D S DA RS AR [R) 2R AL 1y
PRt 5 LA R LA BB R IR B REA L, AP BAT TR, Bk, A4
WRSH, HEER. AP R A TR TR M T ML RSN AN
BOFRERREI U, TR DA A5 I AN T B SR B AR L MR P2 S5 LA AR 5G4
AR LK, A BRI, HERAR, 5 THEE. 3T AN RN € B A, A5H
e EDW AR, BB TR AR B S 1S, BUn B4 ™S ECHIEY]. AP
W L, R LAR AL B 2R )8 b B H e 7 2R B AR SHL .
XMBERR BRI AT 228, AR, BJ5, AHEXIRE AR M A0Mmam




TR AR (B 2m)

K B, LA R KRR 3t & R B AT BRI, SR LA A B 4%
ST IR G, R A AS 2 Ab xR R AN AR St R R BR R HEAT TR ARG 2 A A
e

A UME R S EERASRE PR E B RN REEM RE R RE . TR
TRAZEH. EHER, ABFEF -HEEFERE IR THNFERET LR HIR
BRUAS h EEEM. ERRIET, MAMUTERE RS, RSN
fE T, REBIRIF MO BY 2 AR B R 2k R B R SE R, RIS S A BRI L 5
BRI RGBT AR A 2 S R B B R O BRI e . B SKBRR ], A HXIHT
KRBT S L TAEESAE TRRMHESEA.

FHAXEE, BFIEPRERBRFRECASERMS, EHERIR TR
%, BIFKFMIFEILE.

Z 5ABWMENLN TAEREHHERE BMCRKJLAITA, SFEFFRELL
R EERB 54 REeR, AR, 9%, M3, SRR, S EXE,
PR XTI BTN A LA R 32 H B 6 53 R A R R B !

o
2013 £ 6 A



A letter to Chinese readers
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It is my great pleasure to see the translation of my book in the Chinese language. Since
the initial publication of the 2nd edition in 1999 and its last revised printing in 2004, I had
the opportunity to visit China several times. I thus became acquainted with the intensely
active Chinese academic community, and was pleased to make quite a few friends in Chinese
universities.

I was very impressed with the ingenuity and the motivation of young Chinese students,
and I have been fortunate to have several of them as my Ph.D. students and close collab-
orators. Thus I am very satisfied that Chinese scholars will be able to read my Nonlinear
Programming book in their native language, along with some of my other books on Network
Optimization, Convex Optimization, and Introduction to Probability that have become avail-
able in China. I am very thankful to the translators for their effort to bring this project to

completion.

Dimitri P. Bertsekas
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