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Two types of decomposition algorithms for stochastic programming
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Abstract: Based on stochastic programming theory, two types of decomposition algorithms, primal-dual decomposition algorithm
and Benders decomposition, were given; both of which can partition the variables into two sets-x and y. Rather than attempting to
solve the programming, a collection of smaller sub-problems can be iteratively solved, and a solution to the entire problem was
obtained.
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2= minlf(y) + Spymax,_. 121 - T) YE Y] (2.7)
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