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%% p & 1 This course provides an introduction to linear programming, a tool widely used in
operations research. The objective of the course is to learn what a linear program is, to be able to
recognize it in real-world problems, and to be able to solve it efficiently.

FARPEE © linear programming models and algorithms, transportation and assignment problems
network problems
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Linear Programming linear programming models and modeling techniques, review of 1-3
Models and Preliminaries | matrix theory, concept of vector spaces
geometry of linear programming problems, the extreme point
Simplex Method theo.rem, basiF solutions, standard form, allgorith.m, artific?al 3-5
starting solution, degeneracy and cycling, infeasible solution,
unbounded solutions, matrix notation, theory of simplex method
. . dual problem, the duality theorem, computational re lations
Duality and Sensitivity . .
Analysis betvv.e.er? the prlmzjll and dual.pro.blems, the dual simplex method, 2~3
sensitivity analysis and applications
Selected Topics in Linear | dual simplex method, parametric linear programming*, the upper -3
Programming bound techniques™, interior point algorithm*
the transportation problem, the assignment problems, graphs and
Special Types of Linear networks, the shortest-path problem, minimal spanning tree -4
Programming Problems algorithm, the maximal flow problem*, the minimum cost flow
problem*
Integer Programming* examples and applications*, cutting plane methods*, branch and 1~2
bound methods*,
. . Examples and applications*, characteristics of dynamic
Dynamic Programming* . . . . 1~2
programming problems*, deterministic dynamic programming*

*: optional




