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Efficient sample sizes in stochastic nonlinear programming

L e

JolS 00 dos 3 dlie dgd gl ddlue dosyd 3 Glewd gS L (o]

Sols 5%15 ool i wli‘:l dwd b ol ypod (islpg BB) 959 Coyd b

w0,E Gl il olSing,9


http://iranarze.ir/efficient+sample+sizes+stochastic+nonlinear+programming

()

% JTd dIJ__ll

6ag-Lils slaUls bls_ﬂ.ng_)é

6. Conclusions

We have demonstrated that solving an auxiliary, efficient diagonalization problem to obtain a diagonalization strategy
can reduce the overall computing times in stochastic nonlinear programming. In particular, this approach eliminates
the need for determining algorithm parameters by means of guesswork or costly numerical experimentation. Instead,
the efficient diagonalization problem determines sample sizes and numbers of iterations at each stage using estimated
values of cost-to-go, rate of convergence, and sampling error. Even using Matlab, the solution of the diagonalization
problem requires only seconds of computing time. Our computational experience indicates that the advantage of an
efficient diagonalization approach is more substantial for larger, more complicated problems and when a high-precision
solution is sought.
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