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Geometry ( (seconde édition)). Academic Press, New York.

[56] K.-H. Borgwardt (1982). The average number of pivot steps required by the simplex-
method is polynomial. Z. Oper. Res., 26, A157–A177.

[57] K.-H. Borgwardt (1987). The Simplex Method: A Probabilistic Analysis. Springer,
Berlin.

[58] J.M. Borwein, A.S. Lewis (2000). Convex Analysis and Nonlinear Optimization.
Springer, New York.

[59] A. Bouaricha, R.B. Schnabel (1998). Tensor methods for large sparse systems of
nonlinear equations. Mathematical Programming, 83, 377–400.

[60] G. Bouligand (1932). Introduction à la Géométrie Infinitésimale Directe. Gauthier-
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l’Informatique 9. Dunod, Paris.

[144] J.B.J. Fourier (1827). Analyse des travaux de l’académie royale des sciences pendant
l’année 1824, partie mathématique. In Histoire de l’Académie Royale des Sciences de
l’Institut de France, Tome 7, pages xlvii–lv.

[145] M. Frank, P. Wolfe (1956). An algorithm for quadratic programming. Naval Res.
Logistics Quart., 3, 95–110.

[146] K.R. Frisch (1955). The logarithmic potential method for convex programming. Mem-
orandum, Institute of Economics, University of Oslo, Oslo, Norway.

[147] A. Fuduli, J.Ch. Gilbert (2003). OPINL: a truncated Newton interior-point algorithm
for nonlinear optimization. Note de travail.

[148] E.M. Gafni, D.P. Bertsekas (1984). Two-metric projection methods for constrained
optimization. SIAM Journal on Control and Optimization, 22, 936–964.

[149] S. Gallot, D. Hulin, J. Lafontaine (1987). Riemannian Geometry. Universitext.
Springer-Verlag, Berlin.

[150] F.R. Gantmacher (1959). The Theory of Matrices, Tome 1. Chelsea, New York.
[151] M.R. Garey, D.S. Johnson (1979). Computers and Intractability: a Guide to the Theory

of NP-Completeness. W.H. Freeman, San Francisco.
[152] W. Gautschi (1997). Numerical Analysis – An Introduction. Birkhäuser, Boston.
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[196] A. Griewank, G. Corliss, éditeurs. Automatic Differentiation of Algorithms: Theory,
Implementation, and Application, number 53 in Proceedings in Applied Mathematics.
SIAM, Philadelphia, (1991).

[197] L. Grippo, F. Lampariello, S. Lucidi (1986). A nonmonotone line search technique for
Newton’s method. SIAM Journal on Numerical Analysis, 23, 707–716.

[198] W. Hackbusch (1994). Iterative Solution of Large Sparse Systems of Equations. Applied
Mathematical Sciences 95. Springer-Verlag, New York.

[199] W.W. Hager (1993). Analysis and implementation of a dual algorithm for constrained
optimization. Journal of Optimization Theory and Applications, 79, 427–462.

[200] M. Halická (2001). Analyticity of the central path at the boundary point in semidefinite
programming. Rapport de recherche, Dep. of Appl. Math., FMFI UK, Mlynska dolina,
842 48 Bratislava, Slovakia.
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linear programming. In N. Megiddo, éditeur, Progress in Mathematical Programming,
Interior-point and Related Methods, pages 29–47. Springer-Verlag, New York.

[241] M. Kojima, S. Mizuno, A. Yoshise (1989). A polynomial-time algorithm for a class of
linear complementarity problems. Mathematical Programming, 44, 1–26.

[242] D. König (1936). Theorie der Endlichen and Unendlichen Graphen. Akademische
Verlagsgegesellschaft, Leipzig.

[243] M.A. Krasnosel’skii, S.G. Krein (1952). An iteration process with minimal residues.
Mat. Sb., 31, 315–334. (en russe).

[244] H.W. Kuhn (1976). Nonlinear programming: a historical view. In R.W. Cottle,
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La figure E.3 donne par tranche de 10 ans la fréquence des publications contenues
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Fig. E.3. Fréquence des publications de la bibliographie en fonction de leur date de parution.

dans cette bibliographie en fonction de leur date de parution (cette idée a été em-
pruntée à N. Higham [212]). On constate une croissance exponentielle de celles-ci
jusqu’en 1990. Cette évolution reflète, selon nous, le filtre qu’opère notre mémoire sur
le passé et l’accroissement des activités de recherche dans ce domaine. Par ailleurs,
la décennie 2000-2009 n’était pas terminée au moment de la parution de cet ouvrage.
Quant au tassement de la croissance observé dans la tranche 1990-1999, le lecteur est
libre d’en avoir sa propre interprétation . . . On constate également que l’optimisation
numérique est une discipline jeune. Les publications d’avant 1950 sont relatives à
l’analyse convexe et à l’algèbre linéaire, parfois à l’optimisation, mais guère aux as-
pects numériques de cette dernière discipline, qui ne se sont développés qu’après la
seconde guerre mondiale.
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