Department of Statistics
H236500 Linear Programming (線性規劃)
Fall 2008 (97學年度第1學期)
	This mission of Department of Statistics is to provide a high quality education in both theoretical and applied statistics, emphasizing practical applications and use of software in order to provide students with knowledge and skills for future employment or study.
General Program Learning Goals (goals covered by this course are indicated):

V

1

Students should be able to communicate effectively verbally and in writing.

V

2

Students should solve strategic problems with a creative and innovative approach.

3

Students should demonstrate leadership skills and ethics demanded of a person in authority.

4

Students should possess a global economic and management perspective.

V
5

Students should possess the necessary skills and values demanded of a true professional.




Instructor: Dr. Jeh-Nan Pan
Office Hours: M-F 4:00pm – 5:00pm
Email:
jnpan@mail.ncku.edu.tw
Tel: 06-2757575 ext. 53637 or 53008
Prerequisite:

Linear Algebra
Course Description:

Introduction of linear programming methods/ mathematical models for solving miscellaneous business problems.
Course Objectives:

Linear programming will teach students fundamental mathematical models under constraints and various problems solving methods/tools through software demonstration and application examples.
Content Summary:

1. Graphical and computer methods (圖解法，線性規劃解之性質分析) (Chap 7)

2. The Simplex method (單純形法) ( Chap 9)
3. Sensitivity analysis, the dual, applications with computer analyses (敏感度分析、對偶問題、電腦之應用)（Chap 7, 9）

4. Marketing, manufacturing, and employee scheduling applications (線性規劃之應用-行銷，製造及排程等)（Chap 8）

5. The transportation and assignment problems (運輸問題及指派問題)（Chap 10）

6. Integer and goal programming (整數及目標規劃，分限原理)（Chap 11）

Instruction Materials:

1. Quantitative Analysis for Management, B. Render, R. M. Stair, JR., and M. E. Hanna, 10th Edition, Prentice Hall, 2009.
2. Introduction to mathematical programming, F. S. Hillier, G. J. Lieberman, McGraw-Hill, 1995.
3. Quantitative Systems Business, Y. L. Chang and R. S. Sullivan, Prentice Hall, 1986.
4. Operations Research: An Introduction, H. A. Taha, 8th Edition, Prentice Hall, 2007.
5. Introduction to Operations Research, F. S. Hillier and G. J. Lieberman, 8th Edition, McGraw-Hill, 2005.
6. 管理數學 (矩陣方法)，薛昭雄著，哈佛管理叢書，1976
Grading Policy:

· Homework(作業) 5%

· Pop Quiz (隨堂考) 5%

· Midterm Exams (期中考) 35%
· Final Exams (期末考) 35%
· Group Project including Final report & Oral Presentation 10%
· Essay (心得報告)/ Participation 10%
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Class Meeting Schedule: Every Tuesday from 10:10pm to 12:00 am and

Thursday form 10:10pm to 11:00 am 
Teaching Methods: Traditional teaching, group discussion, lecture notes, software demonstration.
Websites:

http://www.stat.ncku.edu.tw/faculty_private/jnpan

