EMIS 8360. OPERATIONS RESEARCH MODELS

Catalog Description
A survey of models and methods of operations research. Deterministic and stochastic models in a variety of areas will be covered. Credit is not allowed for both EMIS 3360 and EMIS 8360. Prerequisites: A knowledge of linear algebra and an introduction to probability and statistics.

Prerequisites
Knowledge of linear algebra, probability, and statistics.

Textbook
F.S. Hillier and G.J. Lieberman, Introduction to Operations Research, 6th edition, McGraw-Hill, Inc., New York


Coordinator
Jeffery Kennington

Goals
To enable the student to (1) identify operations research (OR) problems in industry and government, (2) formulate an appropriate deterministic or stochastic model for their solution, (3) apply a solution methodology, and (4) interpret the results for a manager or engineer in terms of the application involved.

Topics Covered

1. Overview of OR

2. Model Building and Linear Programming (LP) Formulation 

3. The Mathematical Foundations of LP 

4. The Simplex Method 

5. Duality and Sensitivity Analysis 

6. Network Flow Models and Algorithms

7. Integer and Nonlinear Programming Models

8. Decision Analysis

9. Markov Chains, Queueing and Game Theory

10. Simulation 
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