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A Snooth ApproxmatingM ethod for Solving Single
Stage Stochastic Programm ing

W an Zhongping Ji Changming
(W uhan U niversity of Hydraulic and Electric Ergineering, 430072)

Chen K aizhou
(X idian U niversity, Xi'an 710071)
Abstract

A snooth approximating method for lving single stage stochastic prograns is pro-
posed, and the convergence concerning this method is smultaneously given The original
problem ischanged into a detem inate nonlinear program sw ith many constraints by m eans of
ome discretizing random variablew ay, and then the detem inate problem is transformed into
a nonlinear progran sw ith only smple constraintmaking use of themaximum entropy princi-
ple Thusdifficultiesof rapidly grow ing of the number of constraints due to increasing of the
discretizing random variable precision w ill be overcomed
Keywords single stage stochastic progranming, snooth approximating method, epi-con-
vergence

— 569 —
© 1995-2005 Tsinghua Tongfang Optical Disc Co., Ltd. All rights reserved.



