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\I..\,,rM.Sc. (Scmestcr-lV) (CBCS) Examination

STATISTICS

![athematical Programming (OR-I)
Paper-XIII

Hoursl llla\imum \farks : 80

\ote :- Solve eilher (A) or (B) liom each quesrion.

State ond prove dualin theoren.

Discuss the problem of degenerac) iri transporralion problem. Erplain horr one

can overc0mc it. R-R

OR

Detine assignment p.oblem. Explain Hungarian assignmenr mefiod.

State and prove neccssar) and suliicient condition for the exisrence of a ttasible

solution to the transponarion problem. 8-8

Give rhe imponance of U-PP. Hoq' does ihe optimal solution of an ILPP compare

\\ith lhat of fic LPP l

Explain Gomory's curting plane method lor the solution ofan all integer progamming

problem. 8-8

OR

Gi1'c thc advantxgcs of the branch and bound method.

w'har is lhc mcaning of the lower hounds and upper bounds in the branch and

bound method I 3+8

Define general NLPP. Cive fie Lagrange s method for optimality.

Whal are convex and concave lunctions ? Cive the tests ibr concavtv and

convcxity. 8-8

OR

(B) (i)
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Derrve KLLhr Tuckcr conditions tor rhe non-Lincar progrlrnminu problcm o1'

maxlmizing ;ix) subjecr ro rhe consiraints h'(r) < 0 t'or i - 1. l. ....... m and

X > 1l q,h.rc X = R'. Also shou rhirt lhcse KT conditions irrc suificrent ili(X)
is conca\c and ail h(X) are convex tirnctions of X-

Detlrc :

(a) Locrl or-.rimu01

rb) Ciocll rntrmunr. il-.I
ExFlajn rn lriei tu,o stage progr:rmrning prohlem.

Whal is goal nrogr:unming problcm ? Explain goal prolaammins nrodel tbmlulJrron

ltirh lhe hcb tif rn exarnplc. 3 -8

OR

Discuss rhe purpose ofgoal programming and d,vnainic prog.ramming with cxlmples.

State Bcllman orinciple of optimali! and describe recursive equation approach to

solve the clrnlrnic programnring problerr. 8.8

Sho*'thxl r two pcrson zero sum qame problem cal be reduccd to n Iincar

proeramminu r.lroblcm.

Explain the thcor\ of domi&tncc in thc solulion of recta[gr ar games. Il]ustrate

with erJmpic. 8.8

OR

Ilou do )-oLr solre a qame q'hcn ir) Saddle point erists and {b) Saddle point does

not exist l

Ler lail be lha pa\ otf matix lor l rvo pcrson zero sum gffne. if I deno(cs the

maximin (illue ,!nd \' lhe minima\ value of game then sho\,! rhal \' > V .

3-8
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