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Obiective of Course
o To know about ilie lornrulation ol l-.P.1). & its solr-rtion
o To explore the Non linear progranrrrins problern ancl i11, namic proglanrnri,r,r

To describe Probabrlity and randttrn Process
o To describe randont sarnpling ancl irl,polhetical test
o To perceive the Z-transfbnl tecltniques
Unit 1:
Concept of LPP, i-PP forrnulation, Graphical rnethod fbr solving LPP with twii variables, Siinplex method. DLralrry
theory. Transportation and Assignntent problems. Non Linear Programptirrg Problerns (Nl-PP): IntrodLrcriop ot'
NI,PP, constraints :tnd non-constraint probiems of nraxima and nrinirna. constrlrints in the tblrrr of'equations.
Unit 2:
Introductiotr to gatle theory, competitive games, finite and infinite garnes. t\\r) person zel.ii sL1r.r qarne. psr.e anci
mixed strategies, sadclle lloint, maxitnin trncl minimax principle, solution of a rectangular giilre ip terprs LrlrrirecJ
strategies. Graphical method of (2xrn) ancl (nx2) games.
Dynamic Programrtlirrll: Basitr concellts. Bellman's optiinalitv principle. ,lr.,narric proelus.rmine appr.oacir i.
decision making problerns, optinral sLibdivision problerns.
Unit 3:

Tlieory of Probabilit-r': (ionceltt oi probability, Random rariable. discrete l,robability disirrbutions. CgptinuoLrs
probability distribLrtions, Morrent gerterating function, Prohabilit,v density,th,ction, s6r.ne slreiial cJisrribLrir,rns. bi-
variate distribr-rtion. Itandom variable. conditional distribLrtion fLrnction, Joinr probabilitl,distribLrtiorr tLncrion.
N{arginal probabiliti distribution, cLrnrLrlative probabilitl, clistribLrtion.
Unit 4:
1'esting of Hypothesis, Basic cortcepi c1'estimation, concei)t oltheorl"olsanrl,ling, clri-squet'e 1Xr; clistribtiti.,. t-
distribution, Fisher's Z-distribLrrion. Analvsis olvariance. ore \\'a\ and tu,o-riirr ciussiflcatiorr.
Unit 5:
Z-transform and thcil properlies. inr,erse Z-transform, conrolution theorent, s,ilrrtion oldifJi-.r,:1ce eqrrations br Z-
transfbrm.Basic concept of Bessel's flnction, Hankel translorm and their prop()rties. Parsevaj 's theorem.
Course Outcomes
Atier completing this c()urse, the stucients rr.,ill be able to:
co,s Description of CO's
co1 Deternrinc lhe solLrLion ot'l.ineal ancl Non [-inear Progranrnrino Jrr, ,i,:r.rns
c02 lyglgq!.1ht problerns related to game theory& dynamic progantriine.
c03 _4ggu1.llf.l)!ry1.!gg!l P ro babi I i ty rheo ry an d Ran do m V ar i a b t,: .

cC)4 Anallzr: t hr. _i$fl[pqLhrs i s and An alys i s o1' Va ri an ce.
co5 4pp]1L15lftorynr lbr rngi neeling app| icarion...

Recommended Boohs:
1. Griva, S. G. Nrsh and A. Soi'er: Linear and Non Linear-Optimization. Sc,,.:ictl fbr Inclusrrial & Appliecl. 1. S.

Mathelnarics. ltr l l
F. B. Hildebranil: i\''lethods of Appliecl Mathematics, prentaince Hall, l9t)2.
I-1. K. Dass: Advance Engineering Mathernatics, S. Chand. 201 8.
P. I{. Thie ancl C. Ir I(eoLLgh: An IntrodLrction to l.inear Programming & Came-fheorr. Wilel Inclia prirate
limited,2008.
Introductionto I']robability Models: S. M. Rose, Elsevier India Pvt Limitecl. i0'r'Eclition l0li.
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