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Combinatorial and global optimization problems appear in a wide
range of applications in operations research, engineering, biological
science, and computer science. In combinatorial optimization and
graph theory, many approaches have been developed that link the
discrete universe to the continuous universe through geometric,
analytic, and algebraic techniques. Such techniques include global
optimization formulations, semidefinite programming, and spectral
theory. Recent major successes based on these approaches include
interior point algorithms for linear and discrete problems, the
celebrated
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This book gives a straightforward introduction to the field as it is
nowadays required in many branches of analysis and especially in
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probability theory. The first three chapters (Measure Theory,
Integration Theory, Product Measures) basically follow the clear and
approved exposition given in the author's earlier book on ""Probability
Theory and Measure Theory"". Special emphasis is laid on a complete
discussion of the transformation of measures and integration with
respect to the product measure, convergence theorems, parameter
depending integrals, as well as the Radon-Nikodym theorem.


