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#A2 7 5 ¢ The objective of this course is to provide students with a basic

Course understanding of deterministic and stochastic optimization models,

Objectives algorithms, and applications. Topics include network optimization
models, integer programming, dynamic programming, metaheuristics, game
theory, Markov chains, and queuing theory.

AR Network Optimization Models
Outline of Integer Programming
Lectures Dynamic Programming

Metaheuristics
Game Theory
Markov Chains
. Queuing Theory
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B N0 32 Lecture : 100%
Method of ) _ . )
Instruction & %23, Group discussion : 0%
% #7221 Case study : 0%
e am Y Practical exercises : 0%

#H Lecture © %

Ei e F. S. Hillier and G. J. Lieberman, Introduction to Operations Research,
Textbooks 11th Ed., McGraw-Hill, 2020.

%42 p ¢ 1. W. L. Winston and M. Venkataramanan, Operations Research:
References  Applications and Algorithms, 4th Ed., Duxbury Press, 2003.
2. R. Fourier, D. M. Gay, and B. W. Kernighan, AMPL: A Modeling
Language for Mathematical Programming, 2nd Ed., Thomson, 2003.
(Available at www. ampl. com)

B3 ¢ Prerequisites:

Notice 1. An undergraduate course in linear or matrix algebra
2. An undergraduate course in probability theory
3. Operations Research (1)

Students who failed Operations Research (1) should not take this
course.




= 2 ;8 ¢ 1. Attendance, Homework, and Quizzes (40%)
Grading 2. Two Midterm Exams (20% each)
3. Final Exam (20%)
4. Grup Projects (Conditional, Extra Credit)
%P ¢ 1. Elementary matrix algebra (concept of linear independence, bases,
Notes matrix inversion, Gauss-Jordan pivotal method for solving linear
equations)
2. Linear Programming

3.

Probability theory (sample space, random variables, probability

distributions, expected values)




