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Baoikn lepiypaen:

Ewdyeton 1 Ogpeliodng Bewpia, ot teyvikég kot ot oAyopldpol Yo TO YPOUUIKO
TPOYPOUUATIOUO, TO W YPOUMKO TPOYPUUUOTIGHO KOl TO OGTOTIOTIKG TPoPARpaTo
VTOAOYIGLOV.

lpoarmrairouueva:

Amaitobvton To pobnuatikd, 1 otaTiotikny Kot 1 fewpio mbavotitov 610 £minedo piog
EI00YMYIKNG GEPAS patnudatov. E1dikotepa, 01 6TovdacTég TPEMEL VO £(0VV KAAVWEL TN
oTOYEIDIN Dewpia KoTovopmY Kot T Katavour] Poisson, kot va £xovv emapkn yvaoon g
YPOUUIKNG GAYEBPOS Y10 VO YEIPIGTOVV TNV AVIIOTPOPT TvAK®mV. Ol 6TovdacTéG TPEMEL
va €ivol TPOETOYACUEVOL VO XPNCYOTOGOVV TO, TOKETO VITOAOYIOTAOV GE TEPIMTMOO
avayKne.

2KOTOC:

Ewdyeton 1 Ogpeliodng Bewpia, ot teyvikég kot ot oAyopldpol Yoo TO YPOUUIKO
TPOYPOUUATIOUO, TO I YPOUMKO TPOYPOUUOTIGHO KOl TO OGTOTIOTIKG TPoPARpaTo
vroloyicpov. E&etdlovrat o Bacikd kabmg emiong kot Tponypéva BELOTO GTO YPOUUIKO
TPOYPOUUATIOUO KOL TO U1 YPOUUIKO Tpoypappatiopd. [ToAvapiBua mopadetypoto Oo
V100t BovV Yo vo kaTadeiEoVY TN YPNoN TOV SAPOPOV AAYOPIOU®OV KOl TOV GYETIKOV
teyvikav. H éupoon eivatr Oxt pévo oty Katoyn ovt®dv TV oAyopiOpov Kot TeEXVIKOV
OAAGQ KO OTIG EPOPUOYEG TOVG GTO S1APOPO TPOKTUCH TPOPAN LOTAL.

Mepiypaen:

L. Tpoappikodc mpoypaplatiouog.
1. Tpoppicd Loviéla TPOYPAUUATIGUOD.

2. MébBodog Simplex.

3. M- MébBodoc.

4. Tevikevpévn pnébodog Simplex.
5. BOzwpio dvikdmTOC.

6. Mé£B0J01 E0mTEPIKOD GNUEIOV Y10l TO YPAUUIKO TPOYPOUUATICUD.
I1. ZvvOnkeg BeAtiototntog.
1. BeAtiotomoinon ympig TePOPIGHOVG.
2. Beltiotomoinon pe mepopiopone.
3. Kvptdg npoypoappatiopnods.
1. M£60d01 pie mePLopIo0HS Kot YMPIG TEPLOPIGUOVG.
1. ApiOuntikég pébodot yo TpofAnpata ympic TEPIOPIGLOVG.
2. ApOuntikég péBodot yu ta mEPLOPIGUEVA TPOPANLOTAL.
3. MébBodor mowvav.
IV. Awctvot| Avdlvon.
1. To mpoPAnpa Tov eAdyioTov Zevyviovtog AEvEpov.
2. To mpdPinua tg EAdyiotg Aadpoung.
3. To wpdfinua g Méyiotng Pong.



Core Syllabus:
This subject introduces the fundamental theory, techniques and algorithms for linear
programming, nonlinear programming and statistical computation problems.

Prerequisite:
Mathematics, Statistics and Probability Theory to the level of an introductory course is

required. In particular, students should have covered elementary distribution theory and
the Poisson process, and have knowledge of linear algebra sufficient to handle matrix
inversion. Students must be prepared to use computer packages when required.

Objectives:
This subject introduces the fundamental theory, techniques and algorithms for linear

programming, nonlinear programming and statistical computation problems. The subject
addresses both the basic as well as advanced topics in linear programming and nonlinear
programming. Numerous examples will be adopted to demonstrate the use of various
algorithms and techniques involved. The emphasis is not only on mastering these
algorithms and techniques but also on the applications of them on various practical
problems.

Subject Content in Outline:
I. Linear Programming.
1. Linear Programming models.
Simplex method.
M-Method.
Generalized Simplex method.
Duality theory.
. Interior point methods for linear programming.
I1. Optimality Conditions.
1. Unconstrained optimization.
2. Constrained optimization.
3. Convex programming.
I11. Unconstrained and Constrained Methods.
1. Numerical methods for unconstrained problems.
2. Numerical methods for constrained problems.
3. Penalty methods.
IV. Network Models.
1. Minimal Spanning Tree Algorithm.
2. Shortest-Route Problem.
3. Maximal Flow Model.
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