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SEHAZRER (7381 Course Number |7381
ERBE (PR Instructor  |CHEN,HUNG Y
hRRE (| SEEERE Course Name [Advanced Operations Research
BHFRENAL |[BAEERELIE—A Department
EE R S Required/Elective|Elective
258 |3 Credits 3
RFEANAEER, (FRARREE Operations research is concerned
HEE NSRRI AR with resource allocation and
RE o R A R, MEER optimization problems in
ERERE, JER MR A, BEURE, management. Its techniques include
5 BB E, WO, e, SR —— linear programming, non-linear
REER HERE - AR TERER REEES Ll EEES programming, integer programming,
ESEMM IR R R EHIERE - dynamic programming, network,
stochastic processes, queuing theory,
etc. This course picks up where
undergraduate OR class leaves.
Hiller, F.S. and Liberman, G.J., Hiller, F.S. and Liberman, G.J.,
Bt Introduction to Operation Research, Teaching Introduction to Operation Research,
McGraw-Hill. Materials McGraw-Hill.
Lecture notes. Lecture notes.
BATEERE, FIRBEDUT R Important:
FH AR R Cheating will make you fail in this
course.
BREZH 10% No late homework will be accepted.
{EZ 20% No plagiarised homework will be
s W5EEtT# 30% . accepted.
BETRGR I\ 40% Grading
Grading:
Participating: 10%.
Assignment: 20%.
Research project : 30%.
Exam: 40%.
B E  |http:\163.17.17.66\Teaching
RSB TR B i AL R R A The course will introduce the
RETEEH R E . BB R A algorithms and theories for
Bk M E R . e E optimization problems and the
R FREE A the linear and decision making. Algorithms to solve
integer programming problem, the linear and integer programming
heuristic algorithms for the are introduced. Heuristic algorithms
combinatorial optimization problem. for the combinatorial optimization
fERER R P EE AT Markov problem are also included. In addition
chain, queuing theory. to these deterministic models,
Markov chain and queuing theory in
BB 1L 78 B LR AR I Qo S SR By the stochastic models are introduced.
HOBEEARKE.
Students should familiar the linear
BEBRE Syllabus algebra and basic probability

concepts in order to understand the
material.

Topics include:

Deterministic model:

Linear programming;
Simplex algorithm;

Duality theory and sensitivity analysis;
Integer programming;
Genetic algorithm;

Simulate annealing algorithm;
Tabu search;

Markov chain;

Queuing theory;
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