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1. Linear and Nonlinear Optimization, 2" ed., 2009, Igor Griva, Stephen G.
Nash & Ariela Sofer.
2. Linear and Nonlinear Programming, 2008, David G. Leunberger & Yinyu
Ye.
3. Operations Research: Applications and Algorithms, 4" ed., 2003,
Wayne L. Winston.
#% %% 2% P | 4 Introduction to Operations Research, 8" ed., 2005, Hillier Lieberman.
5. Operations Research: Models and Methods, Paul A. Jensen & Jonathan
F. Bard.
6. Operations Research: An Introduction, 8" ed., 2007, Hamdy A. Taha
7. Introduction to Mathematical Finance: Discrete Time Models, Stanley
R. Pliska, Blackwell Publishers,1997.
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Introduction General Introduction to Operations Research 2
Modeling Deterministic Modeling and Stochastic Modeling 2
Optimization . . S
) Linear and Nonlinear Optimization Methods 4
techniques




Reading and Discussion

Reading Selected Papers in Game Theory, Portfolios
Optimization, Network System, Support Vector Machine
and Curve Fitting.
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Nash & Ariela Sofer.
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Wayne L. Winston.

2. Linear and Nonlinear Optimization, 2" ed., 2009, Igor Griva, Stephen G.
. Linear and Nonlinear Programming, 2008, David G. Leunberger & Yinyu

. Operations Research: Applications and Algorithms, 4'" ed., 2003,

4. Introduction to Operations Research, 8" ed., 2005, Hillier Lieberman.
5. Operations Research: Models and Methods, Paul A. Jensen & Jonathan
ERETER F. Bard.
6. Operations Research: An Introduction, 8" ed., 2007, Hamdy A. Taha
7. Introduction to Mathematical Finance: Discrete Time Models, Stanley
R. Pliska, Blackwell Publishers,1997.
8. Nonnegative Matrices and Markov Chains, E. Seneta, 2005, New York,
NY, Springer.
9. Stochastic Models: An Algorithm Approach, Henk C. Tijms, 1994,
John-Wiley & Sons.
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Stochastic Process General Introduction to Stochastic Process 2




Theorems, Methods and Applications in Discrete-time and

Markov Chains . ) ) 4
Continuous-time Markov Chains
Decision Analysis Theorems and Methods in Decision Problems 2
Reading Selected Papers in Game Theory, Portfolios
Reading and Discussion 10

Optimization, Network System, Support Vector Machine




