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HOPT 62:0P-2
OPERATIONS RESEARCH

(Number of Teaching hours: 80; ~ Time: 3 hrs;  Marks: 100)
{To answer five questions, choosing one out of two questions from each unit)
UNIT 1. Linear programming problem, mathematical formulation of linear

problem, feasible solution, solution space, linear function on convex set, graphi
solution (including exceptional cases).

programming
cal method of

UNIT 11 Standard and canonical form of LPP, duality in linear programming problem: basic
feasible solution, optimal solution, slack and surplus variables, initial simplex table, t;rminal ‘
simplex table, pivot entry, algorithm of simplex method.

UNIT IIL. Simplex method of solution of LPP; theory of gémes, two-peréon«gerb—sum games
the maximin-minimax principle, fair and strictly determinable game, saddle point, rule 'fo;-
determining a saddle point. ‘

UNIT IV. Relation between minimax and maximin game without saddle point, pure and mixed
strategies, dominance property; modified dominance property, reduction of a game problem to a
linear programming problem, and its solution, graphical solution of 2xn and mx2 games.

UNIT.V : Markov analysis; probability vectors, stochastic and regular stochastic matrices; brand
switching analysis; fixed points of square matrices; relationships between fixed points and
regular stochastic matrices; Markov chains; higher transition probabilities; stationary distribution
of regular Markov chains; absorbing states. ' '
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