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Answer question No 1 and any four

1. Answer any four 4x2=8

a) Deline bi-matrix game with an ¢xample.

b)  Write the advantage of Geometric programming.

¢) What do you mean by complementary stackness condition
concerning a wolfe’s method.

d) State slater’s constraint qualification.

¢)  What is stochastic programming problem? Who first delined
chance constant program technique and in which year.

I What do you mean by quadratic programming?



(2)

a) Let X be an open set in R"and #and g be differential and
convex on X and letx solve the minimization problem and let g

satisfy the Kuhn-Tucker constant qualification. Show that there

exists a # € R™ such that (f,ﬁ ) solves the dual maximization
problem and 8(¥) =y (%,7)

b) Prove that all strategically equivalent bimatrix game have the
Nash equilibria. 5+3

When solve the problem minimize
Z =Txx;" +3%,%7 +5x7x,%, + X,X,%,
and x,,x,,x; = 0by geometric programming problem. 8
Solve the non-linear programming problem given below :
Optimize Z = x] +x; +x;
Subject to x, +x, +3x, =2

Sx, +2x, 4+ X, =35

X, X;,%, 20
a) State and prove Fritz-john saddle point sufficient optimality
theorem. What are the basic differences between the necessary
criteria and sufficient criteria of FISP.
b) Define the Minimization problem 6+2
a) How do you solve the following geometric programming

problem?

(3)

X

Find X =<x, ; that minimizes the objective function

X

L

f(x)= Z; U,(x)= ZL(‘} l_[l. a,-,-)

¢, >0,x, >0,a, are real numbers Vi, j

b) Derive the Khun-Tucker conditions for quadratic
programming problem. 5+3

7. Solve the following problem by Beale’s method
Max Z =10x, +25x, —10x” - x," —dx,x,
Subjectto x, +2x,+x, =10
xX+x,+x,=9

X)Xy, X5, %, 20
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