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Theory &. Algorithm for Stochastic Steady-State
Optimizing Control in Industrial Processes

WANG Wuyi, HAN Chongzhao and WAN Baiwu
(Institute of Systems Engneering, Xi’an Jiaotong University - Xi’an, 710049, PRC)

Abstract; In this paper, the theory of stochastic steady-state optimizing control is discussed, the steady-state.
concept of a stochastic industrial process is proposed and a second order approximation algorithm is set up based on
variance analysis. The optimality and convergence of the new algorithm are proved. Simulation results illustrate
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that the new algorithm is more effective than others.

Key words ; stochastic steady-state optimization; variance analysis; second order approximation -
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