5_alEl) daals

Slilual) elSill g cilpulal) 41

JAN asa clbilaadl &gay and
ikl (s 55

o gus Ayl 03] Aluadill il sinall 5 2o gill Glile] B ey anlall dlaiely 1Al aca alai g Clleall ¢ gy Garadd 8 o) si€all Al &l Slal
Lae b3 glaa Ly dal e 8all Leilea 53 ) A8lia) anadil) s (8 J3 il e saim sall alana Jaidd O Lpasarad (oo 5 8 4l (s
A AL e Claial) elal A dlac L S)Uaalall oda clill 5 | Jlaall 12 b
i (A sa s cole ISl ) siall an 3 e Jaal) Jal (e lial ja JLeSuY Aaal) dpalal) clidala g ol jad e | 3850 JLERY) 138 ey -1
o158l al Hal dgngaill abally BT (g )5 i o il Sy il
Vsl JS 85 S e gan gall clidart Ja i byt ddlaiun) Uiy g 4 31258 5 pualls Gl 5 A e pal yalliaild -2
Yl 5 Al ) Aadla 5 Akl Al e Jelatll e ol o5 4y ol ja 4y g5 paaadd JSA L W) anlad) e 585 ladayl of -3
ASHLE 5 3aawiall oalan lagh LSy (S ALY ae Jalaill e bl 508 uld ) ddla) o dalall cilaalal) s e sleall L 5l 9305 5 diplas

..........

anll ol



FIRST EXAMINATION PAPER CONTENTS
OR /DSS TECHNIQUES

A- Optimization Technigues ( Compulsory Section) :
1- Linear Programming (LP)
Simplex methods with computational details
Revised simplex method
Duality theory and it Economical applications
Dual simplex method
Parametric and post optimal analysis
Transportation & Assignment problems
Interior — Point Polynomial Analysis
2- Non — Linear Programming (NLP)
Classical unconstrained optimization
Optimum seeking by experimentation
LaGrange multipliers and Kuhn — Tucker theory
Convex and concave functions
Algorithms for linearly constrained problem
Algorithms for non — linearly constrained problems
3- Integer — Programming (IP)
e Cutting Plane Algorithm
e Branch and bound Algorithm
IP_ Formulations

o Knapsack problem
o Covering problem
o Traveling salesman problem



o Job- shop scheduling problem
4- Dynamic Programming (DP)
e Analysis of Dynamic concepts
e Convex and concave cost functions
e Dynamic optimization principals
5- Multiple Objective Programming ( MOP )
e Goal Programming ( GP) &applications
e Multiple Objective DM (MODM) , concept &applications
e Multi-Attribute DM (MADM) / MCDM , concept &applications
B- Intelligent Optimization Technigues
1- Neural Networks & Genetics ( Concepts & Application in OR /DS )
2- Ant Colony & Swarm ( Concepts & Application in OR /DS )

3- Simulating Annealing & Taboo Search
( Concepts & Application in OR /DS )

4- Hybrid Meta Heuristics ( Concepts & Application in OR /DS )
5- Algorithms & Heuristics Fundamental
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Topic Book Title Author Year
Principle of Operations Research H. Wagner 1978
Optimization Operations Research R L Rardin 1998
General
Operations Operations Research: An Introduction H. Taha 2017
Research
Operations Research: .
Applications and Algorithms W. L. Winston 2003
Linear Programming 2: George B. Dantzig , Mukund N. 2003
Theory and Extensions Thapa
Lp Llne?ar Prog'ram‘m g H. A. Eiselt - C.-L. Sandblom 2007
& its Applications
Nonlinear Programming Mokhtar S. Bazaraa 1979
NLP -
N Stephen Boyd , Lieven
Convex Optimization Vandenberghe 2004
Integer Programming H taha 1984
Foundations of Integer Programming K Mathun , H Selkin 1989
INTEGER PROGRAMMING John K. Karlof 2006
1P
NONLINEAR INTEGER PROGRAMMING DUAN LI , XIAOLING SUN 2006
DP APPROXI MATE Warren B. Powell 2007
DYNAMIC PROGRAMMING




Solving the Curses of Dimensionality

Goal Programming For Decision Analysis

S. Lee 1978
Multiple Criteria Optimization R Steuer 1986
MOP MULTIPLE CRITERIA OPTIMIZATION: | MATTHIAS EHRGOTT , XAVIER
STATE OF THE ART ANNOTATED GANDIBLEUX 2002
BIBLIOGRAPHIC SURVEYS
Stochastic
Programming Introduction to . )
. . John R. Birge , Fran, cois Louveaux 1997
Stochastic Programming
Evolutionary Algorlj[hms in Theory & T Back 1996
Practice
Computational Intelligence An Introduction Andries P. Engelbrecht
o 2007
Second Edition
Int;:)li:tgent Computational Intelligence: A Compendium John Fulchezé({;af hmi C. Jain 2008
& The EM Algorithm and Related Statistical Michiko Wa tana be , Kazunori
e . 2004
Heuristic Models Yamaguchi
Modern Heuristic Optimization Kwang Y. Lee , Mohamed A. 2008
Techniques El-Sharkawi

Handbook of Metaheuristics

M. Gendreau and
J.Y Potvin




Second Examination Paper Contents
OR / DSS Models & Modeling Applicatio

Section-A :

1- Modeling Capabilities
Formulate any given Problem or case study as a mathematical programming , Simulation or network model.

2- Decision Support system
- Origin and Initiation of Decision Support Systems (DSS).
- Conceptual Model of a Computer aided DSS.
- DSS as a computer (or management) support Systems.
- Information Technologies associated with DSS.
- Taxonomy and Classification of DSS.
- Characteristics of Special and General purpose DSS.
- Ilustrative Application of General and Special Purpose DSS.
- Design and Components of data-centered DSS.
- Design and Components of Model-centered DSS.
- Concepts and technologies of Business Intelligent.
- Characteristics of a Knowledge-based DSS.
- Role of Computer modeling languages in DSS.
- Classification and main features of a modeling language.
- Collaborative information systems and Group DSS (GDSS).




- Knowledge Management and DSS.

Simulation

- Discrete event simulation modeling.

- Fixed time advance computer simulation.

- Variable time advance simulation.

- Timing routines in Simulation.

- Event Scheduling modeling.

- Process interaction modeling.

- Computer simulation modeling languages.

- Arena simulation modeling language.

- Generation of random deviate & Mont Carlo Methods.
- Continuous system simulation .

- Experimental aspects of simulation analysis.

- Design of simulation experiment & sample size determination.
- Experimental Optimization via simulation .

Section-B :

1-

Project Management & Network Analysis

- Time analysis

- Cost Analysis

- Resource Analysis

- Shortest Path Techniques
- Network Flows



Production & Inventory Management

- Inventory Deterministic Models
- Inventory Probabilistic Models
- MRP/ABC /ERP Systems
Queuing Models

- Exponential Distribution

- Poisson Process

- Exponential Models

- Birth & Death Processes

- Continuous — Time Markov Chains
- Renewal Theory & Its Application
Engineering Economy

- Interest, Interest Factors and Equivalence
Depreciation Techniques & Strategies
Income Tax Consideration

Deterministic investment Analysis including a single & multiple projects .
Investment Analysis under risk and uncertainty
Crisis & Strategic& Future Management
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Topic Book Name Author Year
Modeling Model Building in Mathematical H.B.Williams 1978
Capabilities Programming
Decision Support for Management R.H.Sprague , H.J.Watson 1996
Decision Support Systems & Intelligent E.Turban , J.E.Aronon 1998
System
DSS Handbook on Decision Support Systems 1: Frada Burstein, Clyde W. 2008
Basic Themes Holsapple
Handbook on Decision Support Systems 2 Frada Burstein , Clyde W. 2008
Variations Holsapple
Encyclopedia of Decision Making and Frederic Adam &
Decision Support Technologies Patrick Humphreys
Simulation Modeling Tayfur Altiok , Benjamin Melamed 2007
Simulation And Analysis with Arena
Handbook in OR & MS, S.G. Henderson and B.L. Nelson 2006
Vol. 13 - Simulation (Eds.)
Simulation Modeling Averill M. Law
and Analysis
Introduction to Discrete Event Theodore T. Allen
Simulation and Agent-based Modeling
Project Management with CPM & PERT J.J. Moder 1983




Project Project Management Tech in Planning & H.N.Ahuja 1994
Manag. & Controlling ,
Network Project Management for Business and John M. Nicholas 2004
Analysis Engineering Principles and Practice
2NDEDITION
Fundamentals of Network Analysis Diaz & Philips 1990
Decision Systems for Inventory Management E.Silver 1985
& Production Planning
Production & Handbook of Production Management Gideon Halevi 2001
Inventory Methods
Manag. Production / Operation Management W.J.Stevenson 1996
Best Practice in Inventory Management, Tony Wild 2002
Second Edition
Fundamental Of Queuing , Theory Gross & Harsis 1974
Queuing : .
Introduction to stochastic Models S.Ross 1978
Models
Vacation Queuing Models: Theory and Naishuo Tian, Zhe George Zhang 2006
Applications
Engineering Economic E.P.Degarmo , W.G. Sullivan 1997
Engineering Engineering Economic L.T.Blank , A .J. Targuin 1998
Economy
Crisis
Manag. Crisis Management Planning and Execution Edward S. Devlin 2006

10



http://www.amazon.com/exec/obidos/ASIN/0387337210/ebk-20/
http://www.amazon.com/exec/obidos/ASIN/0387337210/ebk-20/

