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An efficient algor ithm for lving stochastic expected value models

XAO Ning, ZENG Jian-chao
(Division of Systan Simulation & Camputer Application, Taiyuan U niversity of Science and Technology, Taiyuan 030024, China)

Abstract: The sibchastic expected value model is a classof stochastic progranming problem swith wide gpplicabili-
ty In order to find amore effective algoritm for lving these problans, we used random smulations o gpproach
the sbchastic function in particle svam optimization, obtaining an estimation of the degree of fitness and verifying
the feasibility of the lution Finally, reaults of smulations shonv the correctness and effectiveness of this algo-
rithm.
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