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AU-51a
MLAUM.Se. (Semester—I1V) (CBCS) Examination
STATISTICS
Mathematical Programming (OR—I)
Paper—XI1iI
Time @ Three [Hours| | Maximum Marks @ 80

Note :— Soive either (A) or (B) {rom cach question.
I, Ay (1) State and prove duality theorem.

(1) Discuss the problem of degeneracy in transportaton problem. Expiain how one

can Overcome it. 3-3
OR
(B1 11y Detine assignment problem. Explain Hungarian assignment method.

(11} State and prove necessary and suificient conditon for the existence of a feasible

solution 1o the transportation problem. 88
2. Ay (v (ive the importance of [LPP. How does the opumal solution of an [LPP compare
with that of the LPP 7
(1) Explain Gomory’s cutting plane method for the soiution of an all integer programming
problem. 88
OR
(By (1) Give the advaniages ot the branch and bound method.
(i) What is the meaning of the lower bounds and upper bounds in the branch and
pound method 7 8+8
3. (A} (i) Define general NLPP. Give the Lagrange’s method for optimality.
(i) What are convex and concave functions 7 Give the tests for concavity and
COnVENILY. _ 3-8
OR
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(B it Derve Kunr Tucker conditions ror the non-lincar programming sroblem or
maxinizing (1) subject o the consirnints hixy < O for v = 020 m and
o= 0 where Xz R Also show that these KT conditions are sutficient i (X)
1§ concas e anc ald NN} are convexs unctions of X
(1) Detine :
(a) Local ovumum
thy Criomia, apumum, [2-d
LAy (1 Explamn oacef two stage programming problem.
(ir What is goal programming problem 7 Explain goai programming mode! formeulation
with the feln of an example. 3-8
OR
(By i1 Discuss the purpose of goal programming and dynamic programming with examples.
cat State Beliman orineiple of optinalite and describe recursive equation approach to
sofve the Jvnamic programming problem. 8-8
S 0N i Shew that 1o wo person zero sum game probiem can oe reduced to a lincar
programntag orobiem.
(1) Fxpiatn the thcory of dominance in the solution of rectangular games. [lustrate
with exampie. 8:8
OR

(B v How do vew selve a game when a) Saddle point exists and (hy Saddle peint does

Ll

not exist

(i Lot ar s ke e pay ol mawix for 3 7wo person zero sum zame. If )\ denctes the

maximin vilue and V' the minimax value of game then show that V 2 V.

3-3
i
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