BIBLIOGRAPHY

[1] M. Aganagic, “Variational inequalities and generalized complementarity problems,” Technical Report SOL 78–11, Systems Optimization Laboratory, Dept. of Operations Research, Stanford Univ., Stanford, CA, 1978.

[2] S. Agman, “The relaxation method for linear inequalities,” Canadian J. Math., 6 (1954), 382–292.

[3] F. Al-Khayyal and J. Kyparisis, “Finite convergence of algorithms for nonlinear programs and variational inequalities,” J. of Optim. Theory and Appl., 70 (1991), 319–332.

[4] K. M. Anstreicher, “On the performance of Karmarkar’s algorithm over a sequence of iterations,” SIAM J. Optim., 1 (1991), 22–29.

[5] J.-P. Aubin, Optima and Equilibria: An Introduction to Nonlinear Analysis, Springer-Verlag, Berlin, 1993.

[6] G. Auchmuty, “Duality for non-convex variational principles,” J. of Differential Equations, 50 (1983), 80–145.

[7] G. Auchmuty, “Variational principles for periodic solutions of autonomous ordinary differential equations,” in Proceedings of a Conference on Nonlinear Oscillations in Chemistry and Biology, Lecture Notes in Biomathematics, Springer- Verlag, New York, NY, 66 (1986), 252–260.

[8] G. Auchmuty, “Variational principles for operator equations and initial value problems,” Nonlinear Analysis, Theory, Methods & Appl., 12 (1988), 531–564.

[9] G. Auchmuty, “Variational principles for variational inequalities,” Numer.

Funct. Anal. & Optim., 10 (1989), 863–874.

[10] A. Auslender, “Two general methods for computing saddle points with applications for decomposing convex programming problems,” Applied Mathematics and Optimization, 13 (1985), 79–95.

[11] C. Baiocchi and A. Capelo, Variational and Quasivariational Inequalities: Applications to Free Boundary Problems, John Wiley & Sons, New York, NY, 1984.

[12] T. E. Baker, Algorithms for Optimal Control of Systems Described by Partial and Ordinary Differential Equations, Ph.D thesis, Electronics Research Laboratory, College of Engineering, University of California, Berkeley, CA, 1988.

[13] A. B. Bakušinskiǐ and B. T. Polyak, “On the solution of variational inequalities,” Soviet Mathematics Doklady, 15 (1974), 1705–1710.

[14] R. E. Bellman, Dynamic Programming, Princeton Univ. Press, 1957.

[15] J. F. Benders, “Partitioning procedures for solving mixed-variables programming problems,” Numerische Mathematik, 4 (1962), 238–252.

[16] A. Bensoussan, P. Kleindorfer, and C. S. Tapiero, eds., Applied Stochastic Control in Econometrics and Management Science, vol. 130 of Contributions to Economic Analysis, North-Holland, Amsterdam, 1980.

[17] D. P. Bertsekas, “Combined primal-dual and penalty methods for constrained optimization,” SIAM J. on Control, 13 (1975), 521–544.

[18] D. P. Bertsekas, “Necessary and sufficient conditions for a penalty method to be exact,” Mathematical Programming, 9 (1975), 87–99.

[19] D. P. Bertsekas, “Multiplier methods: a survey,” Automatica, 12 (1976), 133– 145.

[20] D. P. Bertsekas, “On the Goldstein-Levitin-Polyak gradient projection method”, IEEE Transactions on Automatic Control, 21 (1976), No. 2, 174–184.

[21] D. P. Bertsekas, Constrained Optimization and Lagrange Multiplier Methods, Academic Press, San Diego, CA, 1982.

[22] D. P. Bertsekas, “Distributed dynamic programming,” IEEE Transactions on Automatic Control, AC-27 (1982), 610–616.

[23] D. P. Bertsekas, “Projected Newton methods for optimization problems with simple constraints,” SIAM J. Control and Optim., 20 (1982), 221–246.

[24] D. P. Bertsekas, “Distributed asynchronous computation of fixed points,” Mathematical Programming, 27 (1983), 107–120.

[25] D. P. Bertsekas, “A unified framework for primal-dual methods in minimum cost network flow problems,” Mathematical Programming, 32 (1985), 125–145.

[26] D. P. Bertsekas and E. M. Gafni, “Projection methods for variational inequalities with application to the traffic equilibrium problem,” Mathematical Programming Study, 17 (1982), 139–159.

[27] D. P. Bertsekas and P. Tseng, “Partial proximal minimization algorithms for convex programming,” SIAM J. Optim., 4 (1994), 551–572.

[28] D. P. Bertsekas and J. Tsitsiklis, Parallel and Distributed Computation (Numerical Methods), Prentice Hall, Englewood Cliffs, New Jersey, 1989.

[29] H. Brézis, Operateurs Maximaux Monotones et Semi-Groupes de Contractions dans les Espaces de Hilbert, Amsterdam: North-Holland, 1973.

[30] H. Brézis and P.-L. Lions, “Produits infinis de resolvantes,” Israel J. Math., 29 (1978) 4, 329–345 (in French).

[31] F. E. Browder, “Continuity properties of monotone nonlinear operators in Banach spaces,” Bulletin of the Amer. Math. Society, 70 (1964), 551–553.

[32] F. E. Browder, “Multi-valued monotone nonlinear mappings and duality mappings in Banach spaces,” Trans. Amer. Math. Society, 118 (1965), 338–351.

[33] F. E. Browder, “Existence and approximation of solutions of nonlinear variational inequalities,” Proceedings of the National Academy of Sciences, U.S.A., 56 (1966), 1080–1086.

[34] F. E. Browder, “Nonlinear maximal monotone mappings in Banach spaces,” Mathematische Annalen, 175 (1968), 81–113.

[35] R. E. Bruck, “An iterative solution of a variational inequality for certain monotone mappings in Hilbert space,” Bulletin of the Amer. Math. Soc. 81 (1975), 709–710.

[36] R. E. Bruck, “On the weak convergence of an ergodic iteration for the solution of variational inequalities in Hilbert space,” J. Math. Anal. Appl. 61 (1977), 159–164.

[37] J. V. Burke, “An exact penalty viewpoint of constrainted optimization,” SIAM J. Control and Optim., 29 (1991), 968–998.

[38] J. V. Burke and M. C. Ferris, “Characterization of solution sets of convex programs,” Operations Research Letters, 10 (1991), 57–60.

[39] J. V. Burke, J. J. Moré, and G. Toraldo, “Convergence properties of trust region methods for linear and convex constraints,” Mathematical Programming, 47 (1990), 305–336.

[40] P. H. Calamai and J. J. Moré, “Projected gradient methods for linearly constrained problems,” Mathematical Programming, 39 (1987), 93–116.

[41] M. Canon, C. Cullum, and E. Polak, “Constrained minimization problems in finite-dimensional spaces,” SIAM J. Control, 4 (1966), 528–548.

[42] Y. Censor and A. Zenios, “The proximal minimization algorithm with Dfunctions”. J. O. T. A., 73 (1992), 451–464.

[43] L. Cesari, Optimization–Theory and Applications: Problems with Ordinary Differential Equations, Springer-Verlag, New York, 1983.

[44] D. Chan and J.-S. Pang, “The generalized quasi-variational inequality problem,” Mathematics of Operations Research, 7 (1982), 211–222.

[45] J. Chatelon, D. Hearn, and T. J. Lowe, “A subgradient algorithm for certain minimax and minisum problems–the constrained case,” SIAM J. Control and Optim., 20 (1982), 455–469.

[46] G. Chen and M. Teboulle, “Convergence analysis of a proximal-like minimization algorithm using Bregman functions,” SIAM J. Optimization, 3 (1993).

[47] G. H.-G. Chen and R. T. Rockafellar, “Forward-backward splitting methods in Lagrangian optimization,” Working Paper, University of Washington, 1992.

[48] D. W. Clarke, C. Mohtadi, and P. S. Tuffs, “Generalized predictive control: part I. The basic algorithm,” Automatica, 23 (1987), 137–148.

[49] G. Cohen, “On an algorithm of decentralized optimal control,” J. Math. Anal.

& Appl., 59 (1977), 242–259.

[50] G. Cohen, “Optimization by decomposition and coordination: a unified approach,” IEEE Transactions on Automatic Control, AC-23 (1978), 222–232.

[51] G. Cohen, “Auxiliary problem principle and decomposition of optimization problems,” J. O. T. A., 32 (1980), 277–305.

[52] G. Cohen, “Nash equilibria: gradient and decomposition algorithms,” Large Scale Systems, 12 (1987), 173–184.

[53] G. Cohen, “Auxiliary problem principle extended to variational inequalities,” J.

O. T. A., 59 (1988), 325–333.

[54] G. Cohen and J. F. Balducchi, “A new algorithm in nondifferentiable optimization and its use for computing saddle points,” in Proceedings of the 18th Annual Allerton Conference on Communication, Control and Computing, Monticello, IL, 1980.

[55] G. Cohen and F. Chaplais, “Nested monotony for variational inequalities over product of spaces and convergence of iterative algorithms,” J. O. T. A., 59 (1988), 369–390.

[56] G. Cohen and J.-C. Culioli, “Decomposition and coordination in stochastic optimization,” in Proceedings of the IFAC Symposium on Large Scale System: Theory and Applications, Zurich, Switzerland, 1986, H. P. Geering and M. Mansour, eds., IFAC Proceedings Series, Oxford, 1987, 252–272.

[57] G.Cohen and G. Joalland, “Coordination methods by the prediction principle in large dynamic constrained optimization problems,” in Proceedings of the IFAC Symposium on Large Scale Systems, G. Guardabassi and A. Locatelli, eds., Udine, Italy, 1976.

[58] G. Cohen and B. Miara, “Optimization with an auxiliary constraint and decomposition,” SIAM J. Control & Optim., 28 (1990), 137–157.

[59] G. Cohen and D. L. Zhu, “Decomposition coordination methods in large scale optimization problems: the nondifferentiable case and the use of augmented Lagrangians,” in Advances in Large Scale Systems, Volume 1, J. B. Cruz, ed., JAI Press, Greenwich, CT, 1984, 203–266.

[60] R. W. Cottle, F. Giannessi, and J.-L. Lions, eds., Variational Inequalities and Complementarity Problems: Theory and Applications, John Wiley & Sons, Chichester, U.K., 1980.

[61] R. W. Cottle, J.-S. Pang, and R. E. Stone, The Linear Complementarity Problem, Academic Press, New York, NY, 1992.

[62] J.-C. Culioli and G. Cohen, “Decomposition/coordination algorithms in stochastic optimization,” SIAM J. Control & Optim., 28 (1990), 1372–1403.

[63] J. Cullum, “Discrete approximations to continuous optimal control problems,” SIAM J. Control, 7 (1969),

[64] S. Dafermos, “An iterative scheme for variational inequalities,” Mathematical Programming, 26 (1983), 40–47.

[65] S. Dafermos, “Exchange price equilibria and variational inequalities,” Mathematical Programming, 46 (1990), 391–402.

[66] J. M. Danskin, The Theory of Max-Min, Springer-Verlag, Berlin, 1967.

[67] G. B. Dantzig, Linear Programming and Extensions, Princeton University Press, Princeton, 1963.

[68] R. M. C. De Keyser, Ph. G. A. Van de Velde, and F. A. G. Dumortier, “A comparative study of self-adaptive long-range predictive control methods,” Automatica, 24 (1988), 149–163.

[69] A. R. De Pierro and A. N. Iusem, “A relaxed version of Bregman’s method for convex programming,” J. O. T. A., 51 (1986), 421–440.

[70] K. Deimling, Nonlinear Functional Analysis, Springer-Verlag, Berlin, 1985.

[71] R. S. Dembo and U. Tulowitzki, “On the minimization of quadratic functions subject to box constraints,” Working Paper Series B # 71, School of Organization and Management, Yale University, New Haven, CT, 1983.

[72] R. S. Dembo and U. Tulowitzki, “Local convergence analysis for successive inexact quadratic programming methods,” Working Paper Series B # 78, School of Organization and Management, Yale University, New Haven, CT, 1984.

[73] R. S. Dembo and U. Tulowitzki, “Sequential truncated quadratic programming methods,” in Proceedings of the SIAM Conference on Numerical Optimization, Boulder, CO, P. T. Boggs, R. H. Byrd, and R. B. Schnabel, eds., SIAM, Philadelphia, PA, 1985, 83–101.

[74] V. F. Dem’yanov and V. N. Malozemov, Introduction to Minimax, John Wiley & Sons, New York, NY, 1974.

[75] V. F. Dem’yanov and A. B. Pevnyi, “Numerical methods for finding saddle points,” USSR Computational Mathematics and Mathematical Physics, 12 (1972), 11–52.

[76] V. F. Dem’yanov and A. M. Rubinov, Approximate Methods in Optimization Problems, American Elsevier, New York, 1970.

[77] V. F. Dem’yanov and L. V. Vasil’ev, Nondifferentiable Optimization, Optimization Software, New York, NY, 1985.

[78] J. E. Dennis and J. J. Moré, “A characterization of superlinear convergence and its application to quasi-Newton methods,” Mathematics of Computation, 28 (1974), 549–560.

[79] G. Di Pillo, L. Grippo, and F. Lampariello, “A class of structured quasi-Newton algorithms for optimal control problems,” in Proceedings of IFAC Conference on Applications of Nonlinear Programming to Optimization and Control, 1983.

[80] V. Dolezal, Monotone Operators and Applications in Control and Network Theory, Elsevier Scientific, Amsterdam, 1979.

[81] J. Douglas and J. E. Gunn, “A general formulation of alternating direction methods: Part I. parabolic and hyperbolic functions,” Numerische Mathematik, 6 (1964), 428–453.

[82] J. Douglas and H. H. Rachford, “On the numerical solution of heat conduction problems in two and three space variables,” Transactions of the American Mathematical Society, 82 (1956), 421–439.

[83] J. C. Dunn, “Rates of convergence for conditional gradient algorithms near singular and nonsingular extremals,” SIAM J. Control and Optim., 17 (1979), 187–211.

[84] J. C. Dunn, “Convergence rates for conditional gradient sequences generated by implicit step length rules,” SIAM J. Control and Optim., 18 (1980), 473–487.

[85] J. C. Dunn, “Newton’s method and the Goldstein step-length rule for constrained minimization problems,” SIAM J. Control and Optim., 18 (1980), 659–674.

[86] J. C. Dunn, “Global and asymptotic convergence rate estimates for a class of projected gradient processes,” SIAM J. Control and Optim., 19 (1981), 368–400.

[87] J. C. Dunn, “On the convergence of projected gradient processes to singular critical points,” J. O. T. A., 55 (1987), 203–216.

[88] J. C. Dunn and D. P. Bertsekas, “Efficient dynamic programming implementations of Newton’s method for unconstrained optimal control problems,” J. O. T. A., 63 (1989), 23–38.

[89] J.-P. Dussault, J. A. Ferland, and B. Lemaire, “Convex quadratic programming with one constraint and bounded variables,” Mathematical Programming, 36 (1986), 90–104.

[90] J. P. Dussault and G. Fournier, “On the convergence of the projected gradient method,” J. O. T. A., 77 (1993), 197–208.

[91] J. Eckstein, “The Lions-Mercier splitting algorithm and the alternating direction method are instances of the proximal point algorithm,” Report LIDS-P-1769, Dept. of EE & Computer Science, Laboratory for Information and Decision Systems, MIT, Cambridge, MA, 1988.

[92] J. Eckstein, Splitting Methods for Monotone Operators with Applications to Parallel Optimization, Ph.D. Thesis, CICS-TH-140, MIT, 1989.

[93] J. Eckstein, “Nonlinear proximal point algorithms using Bregman functions, with applications to convex programming”, Mathematics of Operations Research, 18 (1993), 202–226.

[94] J. Eckstein and D. P. Bertsekas, “On the Douglas-Rachford splitting method and the proximal point algorithm for maximal monotone operators,” Math. Programming, 55 (1992), 293–318.

[95] E. R. Edge and W. F. Powers, “Function space quasi-Newton algorithms for optimal control problems with bounded controls and singular arcs,” J. O. T. A., 20 (1976), 455–479.

[96] I. Ekeland and R. Temam, Convex Analysis and Variational Problems, North- Holland, Amsterdam, 1976.

[97] Y. G. Evtushenko, Numerical Optimization Techniques, Optimization Software, New York, NY, 1985.

[98] S.-C. Fang and E. L. Peterson, “Generalized variational inequalities,” J. O. T.

A., 38 (1982), 363–383.

[99] W. H. Farr and M. A. Hanson, “Continuous-time programming with nonlinear constraints,” J. Math. Anal. Appl. 45 (1974), 96–115.

[100] B. Feijoo and R. R. Meyer, “Piecewise-linear approximation methods for nonseparable convex optimization,” Management Science, 34 (1988), 411–419.

[101] M. C. Ferris, “Weak sharp minima and penalty functions in mathematical programming,” Technical Report 779, Computer Sciences Department, University of Wisconsin, Madison, WI, 1988.

[102] M. C. Ferris, “Finite termination of the proximal point algorithm”, Mathematical Programming, 50 (1991), 359–366.

[103] M. C. Ferris and O. L. Mangasarian, “Finite perturbation of convex programs,” Applied Mathematics and Optimization, 23 (1991), 263–273.

[104] M. C. Ferris and O. L. Mangasarian, “Minimum principle sufficiency,” Mathematical Programming, 57 (1992), 1–14.

[105] S. D. Flffiam, “On finite convergence and constraint identification of subgradient projection methods,” Mathematical Programming, 57 (1992), 427–437.

[106] R. Fletcher, Practical Methods of Optimization, John Wiley & Sons, Chichester, U.K., second ed.,1987.

[107] M. Fortin and R. Glowinski, Augmented Lagrangian Methods: Applications to the Solution of Boundary-Value Problems, North-Holland, Amsterdam, 1983.

[108] M. Frank and P. Wolfe, “An algorithm for quadratic programming,” Naval Research Logistics Quarterly, 3 (1956), 95–110.

[109] M. Fukushima, “Equivalent differentiable optimization problems and descent methods for asymmetric variational inequality problems,” Mathematical Programming, 53 (1992), 99–110.

[110] M. Fukushima and H. Mine, “A generalized proximal point algorithm for certain non-convex minimization problems,” International Journal of Systems Sciences, 12 (1981), 989–1000.

[111] D. Gabay, “Applications of the method of multipliers to variational inequalities,” in: Augmented Lagrangian Methods: Applications to the Solution of Boundary Value Problems, M. Fortin and F. Glowinski (eds.), Amsterdam: North-Holland, 1983, 299–331.

[112] D. Gabay and B. Mercier, “A dual algorithm for the solution of a nonlinear variational problem via finite element approximation,” Computers and Mathematics with applications, 2 (1976), 17–40.

[113] E. M. Gafni and D. P. Bertsekas, “Convergence of a gradient projection method,” Report LIDS-P-1201, Dept. of E.E. and Computer Science, Lab. for Information and Decision Systems, MIT, Cambridge, MA, 1982.

[114] E. M. Gafni and D. P. Bertsekas, “Two-metric projection methods for constrained optimization,” SIAM J. Control & Optim., 22 (1984), 936–964.

[115] M. Gawande and J. C. Dunn, “Variable metric gradient projection processes in convex feasible sets defined by nonlinear inequalities,” Applied Mathematics and Optimization, 17 (1988), 103–119.

[116] R. Glowinski, J.-L. Lions, and R. Trémolières, Numerical Analysis of Variational Inequalities,” North-Holland, Amsterdam, 1981.

[117] R. Glowinski and P. L. Tallec, Augmented Lagrangian and Operator-Splitting Methods in Nonlinear Mechanics, SIAM Studies in Applied Mathematics, Vol. 9, Philadelphia, 1989.

[118] A. A. Goldstein, “Convex programming in Hilbert space,” Bulletin of the Amer.

Math. Soc. 70 (1964), 709–710.

[119] A. A. Goldstein, “On gradient projection,” in Proceedings of the 12th Annual Allerton Conference on Circuit and System Theory, Monticello, IL, 1974, 38–40.

[120] A. A. Goldstein, “How good are the proximal point algorithms?” Numer. Funct.

Anal. Optim. 9 (1987), 709–724.

[121] E. G. Gol’shtein, “Method of modification for monotone mappings,” Economics and Mathematical Methods, 11 (1975), 1144–1159.

[122] E. G. Gol’shtein, “Decomposition methods for linear and convex programming problems,” Matekon 22 (1985) No. 4, 75–101.

[123] E. G. Gol’shtein, “The block method of convex programming,” Soviet Mathematics Doklady, 33 (1986) 3, 584–587.

[124] E. G. Gol’shtein, “A general approach to decomposition of optimization systems,” Soviet J. Computer and Systems Science, 25 (1987) 3, 105–114.

[125] E. G. Gol’shtein and N. V. Tret’yakov, “Modified Lagrangian functions,” Economics and Mathematical Methods, 10 (1974), 568–591.

[126] E. G. Gol’shtein and N. V. Tret’yakov, “The gradient method of minimization and algorithms of convex programming based on modified Lagrangian functions,” Economics and Mathematical Methods, 11 (1975), 730–742.

[127] E. G. Gol’shtein and N. V. Tret’yakov, “Modified Lagrangians in convex programming and their generalizations,” Mathematical Programming Study, 10 (1979), 86–97.

[128] R. Grinold, “Symmetric duality for continuous linear programs,” SIAM J. Appl.

Math. 18 (1970), 84–97.

[129] R. Grinold, “Continuous programming part one: linear objectives,” J. Math.

Anal. Appl. 28 (1969), 32–51.

[130] R. Grinold, “Continuous programming part two: nonlinear objectives,” J. Math.

Anal. Appl. 27 (1969), 639–655.

[131] M. Guignard, “Generalized Kuhn-Tucker conditions for mathematical programming problems in a Banach space,” SIAM J. Control, 7 (1969), 232–241.

[132] O. Güler, “On the convergence of the new proximal point algorithm for convex minimization,” SIAM J. Control and Optimization, 29 (1991) 2, 403–419.

[133] O. Güler, “New proximal point algorithms for convex minimization,” SIAM J.

Optimization, 2 (1992), 649–664.

[134] M. E. Gurtin, “Variational principles for linear initial-value problems,” Quarterly of Applied Mathematics, 22 (1964), 252–256.

[135] C. D. Ha, “A generalization of the proximal point algorithm,” SIAM J. Control and Optimization, 28 (1990) 3, 503–512.

[136] J. H. Hammond and T. L. Magnanti, “A contracting ellipsoid method for variational inequality problems,” Working Paper OR 160–87, Operations Research Center, MIT, Cambridge, MA, 1987.

[137] S.-P. Han and G. Lou, “A parallel algorithm for a class of convex programs,” SIAM J. Control and Opt. 26 (1988), 345–355.

[138] S.-P. Han and O. L. Mangasarian, “Exact penalty functions in nonlinear programming,” Mathematical Programming, 17 (1979), 251–269.

[139] M. A. Hanson, “Duality for a class of infinite programming problems,” SIAM J. Appl. Math. 16 (1968), 318–323.

[140] M. A. Hanson and B. Mond, “A class of continuous convex programming problems,” J. Math. Anal. Appl. 22 (1968), 427–437.

[141] P. T. Harker, “Accelerating the convergence of the diagonalization and projection algorithms for finite-dimensional variational inequalities,” Mathematical Programming, 41 (1988), 29–59.

[142] P. T. Harker, “Generalized Nash games and quasi-variational inequalities,” European Journal of Operational Research, 54 (1991), 81–94.

[143] P. T. Harker and J.-S. Pang, “Finite-dimensional variational inequality and nonlinear complementarity problems: a survey of theory, algorithms and applications,” Mathematical Programming, 48 (1990), 161–220.

[144] D. W. Hearn, “The gap function of a convex program,” Operations Research Letters, 1 (1982), 67–71.

[145] D. W. Hearn, S. Lawphongpanich, and J. A. Ventura, “Finiteness in restricted simplicial decomposition,” Operations Research Letters, 4 (1985), 125–130.

[146] D. W. Hearn, S. Lawphongpanich, and J. A. Ventura, “Restricted simplicial decomposition: computation and extensions,” Mathematical Programming Study, 31 (1987), 99–118.

[147] D. W. Hearn and S. Nguyen, “Dual and saddle functions related to the gap function,” Research Report 82–4, Dept. of Industrial and Systems Engineering, Univ. of Florida, Gainesville, FL, 1982.

[148] M. R. Hestenes, “Multiplier and gradient methods,” J. O. T. A., 4 (1969), 303– 320.

[149] J. L. Higle and S. Sen, “On the convergence of algorithms with implications for stochastic and nondifferentiable optimization,” Mathematics of Operations Research, 17 (1992), 112–131.

[150] R. W. Hockney and C. R. Jesshope, Parallel Computers 2: Architecture, Programming and Algorithms, Adam Hilger, Bristol, 1988.

[151] W. W. Hogan, “Point-to-set maps in mathematical programming,” SIAM Review, 15 (1973), 591–603.

[152] C. A. Holloway, “An extension of the Frank and Wolfe method of feasible directions,” Mathematical Programming, 6 (1974), 14–27.

[153] P. Huard, “Optimization algorithms and point-to-set maps,” Mathematical Programming, 8 (1975), 308–331.

[154] A. I. Iusem, “On the convergence of iterative methods for symmetric linear complementarity problems,” Mathematical Programming, 59 (1993), 33–48.

[155] J. Ji and Y. Ye, “A complexity analysis for interior point algorithms based on Karmarkar’s potential function,” SIAM J. Optim., 4 (1994), 512–520.

[156] M. C. Joshi and R. K. Bose, Some Topic in Nonlinear Functional Analysis, John Wiley, Halsted Press, New Dehli, 1985.

[157] R. I. Kachurovskii, “On monotone operators and convex functionals,” Uspekhi Matemacheskaya Nauk, 15 (1960), 213–215 (in Russian).

[158] R. I. Kachurovskii, “Nonlinear monotone operators in Banach space,” Russian Mathematical Surveys 23 (1968) 2, 117–165.

[159] N. Karmarkar, “A new polynomial-time algorithm for linear programming,” Combinatorica, 4 (1984), 373–395.

[160] G. Kassay, “The proximal point algorithm for reflexive Banach spaces,” Studia Univ. Babes Bolyai Math., 30 (1985), 9–17.

[161] C. T. Kelley and E. W. Sachs, “A pointwise quasi-Newton method for unconstrained optimal control problems,” Numerische Mathematik, 55 (1989), 159– 176.

[162] P. S. Kenderov, “The set-valued monotone mappings are almost everywhere single-valued,” Bulgarskaia Akademiia na Naukite, Sofia, Doklady 27 (1974) 9, 1173–1175.

[163] K. Kim and J. L. Nazareth, “The decomposition principle and algorithms for linear programming,” Linear Algebra and Its Applications, 152 (1991), 119–133.

[164] K. Kim and B.-S. Um, “Polyak’s subgradient method with simplified projection for nondifferentiable optimization with linear constraints,” J. Optimization, 20 (1989), 451–456.

[165] D. Kinderlehrer and G. Stampcchia, An Introduction to Variational Inequalities and Their Applications, Academic Press, New York, NY, 1980.

[166] K. C. Kiwiel, “A method for minimizing the sum of a convex function and a continuously differentiable function,” J. O. T. A., 48 (1986), 437–449.

[167] R. Klessig and E. Polak, “An adaptive algorithm for unconstrained optimization with applications to optimal control,” SIAM J. Control, 11 (1973), 80–94.

[168] R. Klessig and E. Polak, “A method of feasible directions using function approximations with applications to Min Max problems,” J. Math. Analysis and Appl., 41 (1973), 583–602.

[169] B. W. Kort, Combined Primal-Dual and Penalty Function Algorithms for Nonlinear Programming, Ph. D dissertation, Dept. of Electrical Engineering, Stanford University, Stanford, CA, 1975.

[170] B. W. Kort, “Rate of convergence of the method of multipliers with inexact minimization,” in Nonlinear Programming 2, O. L. Mangasarian, R. R. Meyer, and S. M. Robinson, eds., Academic Press, New York, NY, 1975, 193–214.

[171] B. W. Kort and D. P. Bertsekas, “A new penalty function method for constrained minimization,” in Proceedings of the 1972 IEEE Conference on Decision and Control, New Orleans, IEEE, New York, NY, 1972, 162–166.

[172] B. W. Kort and D. P. Bertsekas, “Combined primal-dual and penalty methods for convex programming,” SIAM J. Control, 14 (1976), 268–294.

[173] T. Larsson and M. Patriksson, “A class of gap functions for variational inequalities,” Math. Prog., 64 (1994), 53–79.

[174] L. S. Lasdon, Optimization Theory for Large Systems, Macmillan, New York, NY, 1970.

[175] J. Lawrence and J. E. Spingarn, “On fixed points of non-expansive piecewise isometric mappings,” Proc. London Math. Soc. 55 (1987), 605-624.

[176] O. Lefebvre and C. Michelot, “A primal-dual algorithm for the Fermat-Weber problem involving mixed gauges,” Mathematical Programming, 39 (1987) 3, 319–335.

[177] O. Lefebvre and C. Michelot, “Applications and numerical convergence of the partial inverse method,” Lecture Notes in Math., 1405, Springer, Berlin, 1989, 39–54.

[178] N. Levinson, “A class of continuous linear programming problems,” J. Math.

Anal. Appl. 16 (1966), 73–78.

[179] E. S. Levitin and B. T. Polyak, “Constrained minimization methods,” U.S.S.R.

Comput. Math. and Math. Physics 6 (1966), 1–50.

[180] S. Li, K. Y. Lim, and D. G. Fisher, “A state space formulation for model predictive control,” AIChE J., 35 (1989), 241–249.

[181] Y. Y. Lin and J.-S. Pang, “Iterative methods for large convex quadratic programs: a survey,” SIAM J. Control and Optim., 25 (1987), 383–411.

[182] P.-L. Lions, “Une méthode itérative de resolution d’une inequation variationnelle,” Israel J. Mathematics, 31 (1978), 204–208 (in French).

[183] P.-L. Lions and B. Mercier, “Splitting algorithm for the sum of two nonlinear operators,” SIAM J. Numerical Analysis, 16 (1979), 964–979.

[184] Z.-Q. Luo and P. Tseng, “On the convergence of a matrix splitting algorithm for the symmetric monotone linear complementarity problem,” SIAM J. Control and Optim., 29 (1991), 1037–1060.

[185] Z.-Q. Luo and P. Tseng, “Error bound and convergence analysis of matrix splitting algorithms for the affine variational inequality problem,” SIAM J. Optim., 2 (1992), 43–54.

[186] Z.-Q. Luo and P. Tseng, “On a global error bound for a class of monotone affine variational inequality problems,” Operations Research Letters, 11 (1992), 159–165.

[187] Z.-Q. Luo and P. Tseng, “On the convergence of the coordinate descent method for convex differentiable minimization,” J. O. T. A., 72 (1992), 7–35.

[188] Z.-Q. Luo and P. Tseng, “On the linear convergence of descent methods for convex essentially smooth minimization,” SIAM J. Control and Optim., 30 (1992), 408–425.

[189] F. J. Luque, “Asymptotic convergence analysis of the proximal point algorithm,” SIAM J. Control and Optimization, 22 (1984), 277–293.

[190] F. J. Luque, Nonlinear Proximal Point Algorithms, Ph. D dissertation, Operations Research Center, MIT, Cambridge, MA, 1984.

[191] F. J. Luque, “The nonlinear proximal point algorithm,” Report LIDS-P-1598, Lab. for Information and Decision Sciences, MIT, Cambridge, MA, 1986.

[192] F. J. Luque, “The nonlinear proximal point algorithm and multiplier methods,” Report LIDS-P-1596, Lab. for Information and Decision Sciences, MIT, Cambridge, MA, 1986.

[193] I. J. Lustig, R. E. Marsten, and D. F. Shanno, “Computational experience with a primal-dual interior point method for linear programming,” Linear Algebra Appl., 152 (1991), 191–222.

[194] O. L. Mangasarian, “A simple characterization of solution sets of convex programs,” Operations Research Letters, 7 (1988), 21–26.

[195] O. L. Mangasarian, “Convergence of iterates of an inexact matrix splitting algorithm for the symmetric monotone linear complementarity problem,” SIAM J. Optimization, 1 (1991), 114–122.

[196] O. L. Mangasarian, “Global error bounds for monotone affine variational inequality problems,” Linear Algebra and Its Applications, 174 (1992), 153–163.

[197] P. Marcotte, “Gap-decreasing algorithms for monotone variational inequalities,” Conf. paper, presented at the ORSA/TIMS Joint National Meeting, Miami Beach, FL, 1986.

[198] P. Marcotte, “Applications of Khobotov’s algorithm to variational inequalities and network equilibrium problems,” Information Systems and Operations Research, 29 (1991), 258–270.

[199] P. Marcotte and J.-P. Dussault, “A sequential linear programming algorithm for solving monotone variational inequalities,” SIAM J. Control and Optim., 27 (1989), 1260–1278.

[200] P. Marquis and J. P. Broustail, “SMOC, a bridge between state space of a hydrotreeting unit,” in Model-based Process Control—Proceedings of the 1988 IFAC Workshop, T. J. McAvoy, Y. Arkun, E. Zafiriou, eds., Pergamon Press: Oxford, 1989, 37–46.

[201] B. Martinet, “Regularisation d’inequatioins variationelles par approximations successives,” Revue Francaise d’Informatique et de Recheerche Operationelle, 4 (1970), 154–158 (in French).

[202] B. Martinet, “Dtermination approchee d’un point fixe d’une application pseudocontractante. Cas de l’application prox,” Comptes Rendus de l’Academie des Siences, Paris, Serie A, 274 (1972), 163–165 (in French).

[203] D. Q. Mayne and E. Polak, “An exact penalty function algorithm for optimal control problems with control and terminal equality constraints, parts 1 and 2,” J. O. T. A., 32 (1980), 211–246 and 345–364.

[204] D. Q. Mayne and E. Polak, “An exact penalty function algorithm for optimal control problems with state and control constraints,” IEEE Transactions on Automatic Control, 32 (1987), 380–388.

[205] G. P. McCormick and R. A. Tapia, “The gradient projection method under mild differentiability conditions,” SIAM J. Control, 10 (1972), 93–98.

[206] R. Meidan and A. F. Perold, “Optimality conditions and strong duality in abstract and continuous-time linear programming,” J. Optim. Theory Appl. 40 (1983), 61–76.

[207] A.Miele, “Recent advances in gradient algorithms for optimal control problems,” J. O. T. A., 17 (1975), 361–430.

[208] G. J. Minty, “On the monotonicity of the gradient of a convex function,” Pacific J. Math., 14 (1964), 243–247.

[209] G. J. Minty, “Monotone (nonlinear) operators in Hilbert space,” Duke Math. J.

29 (1962), 341–346.

[210] G. J. Minty, “On the maximal domain of a monotone function,” Michigan Math.

J. 8 (1961), 135–137.

[211] S. K. Mitter, “Successive approximation methods for the solution of optimal control problems,” Automatica, 3 (1966), 135–149.

[212] S. Mizuno, M. J. Todd, and Y. Ye, “On adaptive-step primal-dual interior-point algorithms for linear programming,” Math. Oper. Res., 18 (1993), 964–981.

[213] S. Mizuno, M. J. Todd, and L. Tuncel, “Monotonicity of primal and dual objective values in primal-dual interior-point algorithms,” SIAM J. Optim., 4 (1994), 613–625.

[214] M. Morari and N. L. Ricker, Model Predictive Control Toolbox User’s Guide, The Math Works, Inc., April, 1994.

[215] M. Morari and E. Zafiriou, Robust Process Control, Prentice-Hall, Englewood Cliffs, NJ, 1989.

[216] J. J. Moré, “Gradient projection techniques for large-scale optimization problems,” in Proceedings of the 28th IEEE Conference on Decision and Control, Tampa, FL, 1989, 378–381.

[217] J. J. Moré and G. Toraldo, “Algorithms for bound constrained quadratic programming problems,” Numerische Mathematik, 55 (1989), 377–400.

[218] J.-J. Moreau, “Proximité et dualité dans un espace Hibertien,” Bulletin de la Societé Mathematique de France, 93 (1965), 273–299 (in French).

[219] T. S. Motzkin and I. J. Schoenberg, “The relaxation method for linear inequalities,” Canadian J. Math., 6 (1954), 393–404.

[220] K. Mouallif, V. H. Nguyen, and J.-J. Strodiot, “A perturbed parallel decomposition method for a class of nonsmooth convex minimization problems,” SIAM J. Control and Optimization, 29 (1991), 829–847.

[221] A. Nagurney, Network Economics: A Variational Inequality Approach, Kluwer Academic Publishers, Dordrecht, The Netherlands, 1993.

[222] J. P. Navratail, K. Y. Lim, and D. G. Fisher, “Disturbance feedback in model predictive control systems,” in Model-based Process Control—Proceedings of the 1988 IFAC Workshop, T. J. McAvoy, Y. Arkun, E. Zafiriou, eds., Pergamon Press: Oxford, 1989, 63–68.

[223] M. A. Noor, On Variational Inequalities, PhD thesis, Brunel University, U.K., 1975.

[224] M. A. Noor, “General nonlinear variational inequalities,” J. Math. Anal. & Appl., 126 (1987), 78–84.

[225] M. A. Noor, “Some classes of variational inequalities,” in Constantin Carathéodory: An International Tribute, Th. M. Rassias, ed., World Scientific Publ. Co., Singapore, 1991, 996–1019.

[226] M. A. Noor, “General algorithm for variational inequalities,” J. O. T. A., 73 (1992), 409–413.

[227] J. M. Ortega and W. C. Rheinboldt, Iterative Solution of Nonlinear Equations in Several Variables, Academic Press, New York, 1970.

[228] J.-S. Pang, “On the convergence of a basic iterative method for the implicit complementarity problem,” J. O. T. A., 37 (1982), 149–162.

[229] J.-S. Pang, “Necessary and sufficient conditions for the convergence of iterative methods for the linear complementarity problem,” J. O. T. A., 42 (1984), 1–17.

[230] J.-S. Pang, “Inexact Newton methods for the nonlinear complementarity problem,” Math. Prog., 36 (1986), 54–71.

[231] J.-S. Pang, “A B-differential equation-based, globally and locally quadratically convergent algorithm for nonlinear programs, complementarity and variational inequality problems,” Math. Prog., 51 (1991), 101–131.

[232] J.-S. Pang, “Convergence of splitting and Newton methods for complementarity problems: an application of some sensitivity results,” Math. Prog., 58 (1993), 149–160.

[233] J. F. A. d. Pantoja and D. Q. Mayne, “Sequential quadratic programming algorithm for discrete optimal control problems with control inequality constraints,” International J. Control, 53 (1991), 823–836.

[234] D. Pascali and S. Sburlan, Nonlinear Mappings of Monotone Type, Editura Academeie, Bucarest, 1978.

[235] G. B. Passty, “Weak convergence theorems for nonexpansive mappings in Banach spaces,” J. Math. Anal. Appl., 67 (1979), 274–276.

[236] G. B. Passty, “Ergodic convergence to a zero of the sum of monotone mappings in Hilbert space,” J. Math. Anal. Appl. 72 (1979), 383–390.

[237] G. B. Passty, “Preservation of the asymptotic behavior of a nonlinear contraction semi-group by backward differencing,” Houston J. Math., 7 (1981), 103–110.

[238] M. Patriksson, “Cost approximation: a unified framework of descent algorithms for nonlinear programs,” Research Report, Dept. of Math., University of Washington, November, 1994.

[239] M. Patriksson, “Decomposition methods for differentiable optimization problems on Cartesian product sets,” Research Report, Dept. of Math., University of Washington, November, 1994.

[240] M. Patriksson, “On the convergence of descent methods for monotone variational inequalities,” Operations Research Letters, 16 (1994),

[241] M. Patriksson, “Partial linearization methods in nonlinear programming,” J. O.

T. A., 78 (1993), 227–246.

[242] M. Patriksson, A Unified Framework of Descent Algorithms for Nonlinear Programs and Variational inequalities, PhD Dissertation, Division of Optimization, Dept. of Mathematics, Linköping University, Linköping, Sweden, 1993.

[243] D. W. Peaceman and H. H. Rachford, “The numerical solution of parabolic and elliptic differential equations,” SIAM J., 3 (1955), 28–41.

[244] R. R. Phelps, “Metric projections and the gradient projection method in Banach spaces,” SIAM J. Control and Optim., 23 (1985), 973–977.

[245] R. R. Phelps, “The gradient projection method using Curry’s steplength,” SIAM J. Control and Optim., 24 (1986), 692–699.

[246] R. R. Phelps, Convex Functions, Monotone Operators and Differentiability, vol.

1364 of Lecture Notes in Mathematics, Springer-Verlag, Berlin, 1989.

[247] O. Pironneau and E. Polak, “A dual method for optimal control problems with initial and final boundary constraints,” ERL-M299, Electronics Research Laboratory, U. C. Berkeley, May, 1971.

[248] O. Pironneau and E. Polak, “On the rate of convergence of certain methods of centers,” Mathematical Programming, 2 (1972), 230–258.

[249] E. Polak, Computational Methods in Optimization, Academic Press, New York, 1970.

[250] E. Polak, “A historical Survey of computational methods in optimal control,” SIAM Review, 15 (1973), 553–584.

[251] E. Polak and D. Q. Mayne, “First-order strong variation algorithms for optimal control problems with terminal inequality constraints,” J. O. T. A., 16 (1975), 303–325.

[252] E. Polak and D. Q. Mayne, “A feasible directions algorithm for control problems with control and terminal inequality constraints,” IEEE Trans. A. C., 22 (1977), 741–751.

[253] E. Polak and D. Q. Mayne, “Algorithm models for nondifferentiable optimization,” SIAM J. Control and Optim., 23 (1985), 477–491.

[254] E. Polak, T. H. Yang, and D. Q. Mayne, “A method of centers based on barrier function for solving optimal control problems with continuum state and control constraints,” in Proceedings of the 29th Conference on Decision and Control, December 1990, 2327–2332.

[255] B. T. Polyak, “Subgradient methods: a survey of Soviet research,” in Nonsmooth Optimization, C. Lemaréchal and R. Mifflin, eds., Pergamon Press, Oxford, 1978, 5–29.

[256] B. T. Polyak, Introduction to Optimization, New York: Optimization Software, 1987.

[257] D. M. Prett and C. E. Garcia, Fundamental Process Control, Butterworth:

Stoneham, MA, 1988.

[258] M. Qian, Variable Metric Proximal Point Algorithm: Convergence Theory and Applications, PhD thesis, Math. Dept., University of Washington, Seattle, 1992.

[259] T. W. Reiland, “Optimality conditions and duality in continuous programming, I: Convex programs and a theorem of the alternative,” J. Math. Anal. Appl. 77 (1980), 297–325.

[260] T. W. Reiland, “Optimality conditions and duality in continuous programming, II: The linear problem revised,” J. Math. Anal. Appl. 77 (1980), 329–343.

[261] T. W. Reiland and M. A. Hanson, “Generalized Kuhn-Tucker conditions and duality for continuous nonlinear programming problems,” J. Math. Anal. Appl. 74 (1980), 578–598.

[262] N. L. Ricker, “Use of quadratic programming for constrained internal model control,” Ind. Eng. Chem. Process Des. Dev., 24 (1985), 925-936.

[263] N. L. Ricker, “Model predictive control with state estimation,” Ind. Eng. Chem.

Res., 29 (1990), 374-382.

[264] N. L. Ricker, T. Sim, and C.-M. Cheng, “Predictive control of a multieffect evaporation system,” in Proc. Am. Control Conf., Seattle, 1 (1986), 355–359.

[265] N. L. Ricker, T. Subrahmanian, and T. Sim, “Case studies of model predictive control in pulp and paper production,” in Model-based Process Control— Proceedings of the 1988 IFAC Workshop, T. J. McAvoy, Y. Arkun, E. Zafiriou, eds., Pergamon Press: Oxford, 1989, 13–22.

[266] S. Robinson, “Generalized equations and their solutions, Part I: Basic theory,” Mathematical Programming Study, 10 (1979), 128–141.

[267] S. Robinson, “Generalized equations and their solutions, Part II: Applications to nonlinear programming,” Mathematical Programming Study, 19 (1982), 200– 221.

[268] R. T. Rockafellar, “Lagrangian multipliers and optimality,” SIAM Review, 35 (1993), 183–238.

[269] R. T. Rockafellar, “Extended linear-quadratic programming,” SIAG/OPT Views-and-News, 1 (1992), 3-6.

[270] R. T. Rockafellar, “Large-scale extended linear-quadratic programming and multistage optimization,” in Advances in Numerical Partial Differential Equations and Optimization (S. Gomez, J.-P. Hennart, R. Tapia, eds.), SIAM Publications, 1991, 247–261.

[271] R. T. Rockafellar, “Computational schemes for solving large-scale problems in extended linear-quadratic programming,” Math. Programming 48 (1990), 447– 474.

[272] R. T. Rockafellar, “Perturbation of generalized Kuhn-Tucker points in finitedimensional optimization,” in Nonsmooth Optimization and Related Topics, F.H. Clarke et al. (eds.), Plenum Press, 1989, 393–402.

[273] R. T. Rockafellar, “Linear-quadratic programming and optimal control,” SIAM J. Control Opt. 25 (1987), 781–814.

[274] R. T. Rockafellar, “Multistage convex programming and discrete-time optimal control,” Control and Cybernetics 17 (1988), 225–246.

[275] R. T. Rockafellar, “On the essential boundedness of solutions to problems in piecewise linear-quadratic optimal control,” in Analyse Mathématique et Applications, F. Murat and O. Pironneau (eds.), Gauthier-Villars, Paris, 1988, 437–444.

[276] R. T. Rockafellar, “Lipschitzian properties of multifunctions,” Numer. Anal.

Theory, Methods and Appl., 9 (1985), 867–885.

[277] R. T. Rockafellar, Network Flows and Monotropic Optimization, Wiley- Interscience, New York, 1984.

[278] R. T. Rockafellar, “Characterization of the subdifferentials of convex functions,” Pacific J. Math., 17 (1966), pp. 497–510.

[279] R. T. Rockafellar, Monotone Processes of Convex and Concave Type, Memoir No. 77, Amer. Math. Soc., 1967.

[280] R. T. Rockafellar, “A monotone convex analog of linear algebra,” in Proceedings of the Colloquium on Convexity (Copenhagen, 1965), W. Fenchel (ed.), Matematisk Institut, Copenhagen, 1967, 261–276.

[281] R. T. Rockafellar, “Convex programming and systems of elementary monotonic relations,” J. Math. Analysis Appl., 19 (1967), 167–187.

[282] R. T. Rockafellar, Conjugate duality and optimization, No. 16 in conference board of the mathematical sciences series. SIAM Publications, Philadelphia, 1974.

[283] R. T. Rockafellar, “Local boundedness of nonlinear monotone mappings,” Michigan Math. J. 16 (1969), 397–407.

[284] R. T. Rockafellar, “Convexity properties of nonlinear maximal monotone operators,” Bull. Amer. Math. Soc., 75 (1969), 74–77.

[285] R. T. Rockafellar, “Convex functions, monotone operators and variational inequalities,” in Theory and Applications of Monotone Operators, Proceedings of the NATO Advanced Study Institute, Venice, Italy, A. Ghizzetti, ed., Edizioni Oderisi, Gubbio, Italy, 1969, 35–65.

[286] R. T. Rockafellar, “On the maximal monotonicity of subdifferential mappings,” Pacific J. Math. 33 (1970), 209–216.

[287] R. T. Rockafellar, “Monotone mappings associated with saddle functions and minimax problems,” in: Nonlinear Functional Analysis, Part 1, F. E. Browder (ed.), Symposia in Pure Math., Vol.18, Amer. Math. Soc., Providence, R.I., 1970, 397–407.

[288] R. T. Rockafellar, “On the maximality of sums of nonlinear monotone mappings,” Transactions of Amer. Math. Soc., 149 (1970), 75–88.

[289] R. T. Rockafellar, “On the virtual convexity of the domain and range of a nonlinear maximal monotone mapping,” Math. Annalen 185 (1970), 81–90.

[290] R. T. Rockafellar, Convex Analysis, Princeton Univ. Press, Princeton, NJ, 1970.

[291] R. T. Rockafellar, “Monotone mappings and the proximal point algorithm,” SIAM J. Control and Optim. 14 (1976), 877–898.

[292] R. T. Rockafellar, “Augmented Lagrangians and applications of the proximal point algorithm in convex programming,” Math. Oper. Res. 1(1976), 97–116.

[293] R. T. Rockafellar, “Monotone mappings and augmented Lagrangian methods in nonlinear programming,” in: Nonlinear Programming, O. L. Mangasarian, R. M. Meyer, S. M. Robinson (eds.), Academic Press, New York, 1977, 1–25.

[294] R. T. Rockafellar, The Theory of Subgradients and its Applications to Problems of Optimization: Convex and Nonconvex Functions, Heldermann Verlag, Berlin, 1981.

[295] R. T. Rockafellar and R. J-B Wets, “Generalized linear-quadratic problems of deterministic and stochastic optimal control in discrete time,” SIAM J. Control Opt. 28 (1990), 810–822.

[296] R. T. Rockafellar and R. J-B Wets, “A Lagrangian finite generation technique for solving linear-quadratic problems in stochastic programming,” Math. Programming Stud. 28 (1986), 63–93.

[297] R. T. Rockafellar and R. J-B Wets, “Linear-quadratic programming problems with stochastic penalties: the finite generation algorithm,” in Numerical Techniques for Stochastic Optimization Problems, Y. Ermoliev and R. J-B Wets (eds.), Springer-Verlag Lecture Notes in Control and Information Sciences No 81, 1987, 545–560.

[298] R. T. Rockafellar and R. J-B Wets, “A dual solution procedure for quadratic stochastic programs with simple recourse,” in: Numerical Methods, V. Pereyra and A. Reinoza (eds.), Springer-Verlag, Berlin, 1983, 252–265.

[299] M. Schecter, “Duality in continuous linear programming,” J. Math. Anal. Appl.

37 (1972), 130–141.

[300] M. J. Smith, “A decent algorithm for solving monotone variational inequalities and monotone complementarity problems,” J. O. T. A., 44 (1984), 485–496.

[301] M. V. Solodov and P. Tseng, “Modified projection-type methods for monotone variational inequalities,” Technique Report, Department of Mathematics, University of Washington, Seattle, WA, 1994.

[302] J. E. Spingarn, “Submonotone mappings and the proximal point algorithm,” Numer. Funct. Anal. Optim., 4 (1982), 123–150.

[303] J. E. Spingarn, “Partial inverse of a monotone mapping,” Applied Math. and Opt. 10 (1983), 247–265.

[304] J. E. Spingarn, “Applications of the method of partial inverses to convex programming: decomposition,” Math. Programming 32 (1985), 199–224.

[305] J. E. Spingarn, “A projection method for least-squares solutions to overdetermined systems of linear inequalities,” Linear Algebra Appl., 86 (1987), 211–236.

[306] V. P. Sreedharan, “ε-Subgradient projection algorithm,” J. Approximation Theory, 51 (1987), 27–46.

[307] F. Szidarovszky, “On the convergence of nonstationary algorithms modeled by point-to-set maps,” Applied Math. & Computation, 39 (1990), 107–110.

[308] K. Taji, M. Fukushima, and T. Ibaraki, “A globally convergent Newton method for solving strongly monotone variational inequalities,” Math. Prog., 58 (1993), 369–383.

[309] M. Teboulle, “Entropic proximal mappings with applications to nonlinear programming,” Mathematics of Operations Research, 17 (1992), 670–690.

[310] R. Temam and I. Ekeland, Analyse Convex et Problèmes Variationnels, Dunod Gauthier-Villars, Paris, 1974.

[311] P. Tossings, “The perturbed proximal point algorithm and some of its applications,” J. Applied Math & Optimization, 29 (1994), 125–159.

[312] P. Tseng, Relaxation Methods for Monotropic Programming Problems, PhD thesis, Dept. Electrical Engr. & Computer Science, MIT, Cambridge, MA, 1986.

[313] P. Tseng, “Applications of a splitting algorithm to decomposition in convex programming and variational inequalities,” SIAM J. Control Opt. 29 (1991), 119–138.

[314] P. Tseng, “Further applications of a splitting algorithm to decomposition in variational inequalities and convex programming,” Math. Programming 48 (1990), 249–263.

[315] P. Tseng, “Decomposition algorithm for convex differentiable minimization,” J.

O. T. A., 70 (1991), 109–135.

[316] P. Tseng, “On the rate of convergence of a partially asynchronous gradient projection algorithm,” SIAM J. Optim., 1 (1992), 603–619.

[317] P. Tseng and D. P. Bertsekas, “Relaxation methods for problems with strictly convex costs and linear constraints,” Mathematics of Operations Research, 16 (1991), 462–481.

[318] W. F. Tyndall, “A duality theorem for a class of continuous linear programming problems,” SIAM J. Appl. Math. 13 (1965), 644–666.

[319] W. F. Tyndall, “An extended duality theorem for continuous linear programming problems,” SIAM J. Appl. Math. 15 (1967), 1294–1298.

[320] M. M. Vainberg, Variational Method and Method of Monotone Operators, Halsted Press/John Wiley, Jerusalem, 1973.

[321] J. Weidmann, Linear Operators in Hilbert Space, Springer-Verlag, New York, 1980.

[322] S. J. Wright, “Implementing proximal point methods for linear programming,” J. Optim. Theory and Appl., 65 (1990), 531–554.

[323] S. J. Wright, “Solution of discrete-time optimal control problems on parallel computers,” Parallel Computing, 16 (1990), 221–237.

[324] S. J. Wright, “Partitioned dynamic programming for optimal control,” SIAM J.

Optimization, 1 (1991), 620–642.

[325] S. J. Wright, “Interior point methods for optimal control of discrete-time systems,” J. Optim. Theory Appls. 77 (1993), 161–187.

[326] J. H. Wu, M. Florian, and P. Marcotte, “A general descent framework for the monotone variational inequality problem,” Publication 723, Centre de recherche sur les transports, Université de Montréal, 1990.

[327] E. Zeidler, Nonlinear Functional Analysis and its Applications III: Variational Methods and Optimization, Springer-Verlag, New York, 1985.

[328] E. Zeidler, Nonlinear Functional Analysis and its Applications II/B: Nonlinear Monotone Operators, Springer-Verlag, New York, NY, 1990.

[329] Y. Zhang and R. A. Tapia, “A quadratically convergent polynomial primal-dual interior point algorithm for linear programming,” SIAM J. Optim., 3 (1993), 118–133.

[330] D. L. Zhu and P. Marcotte, “Modified descent methods for solving the monotone variational inequality problem,” Oper. Res. Lett., 14 (1993), 111–120.

[331] C. Zhu and R. T. Rockafellar, “Primal-dual projected gradient methods in extended linear-quadratic programming,” SIAM J. Optimization, 3 (1993), 751– 783.