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Abstract: A differential evolution algorithm to solve a class of stochastic optimization problem is proposed.
the algorithm, which is easy to understand and operate in program, overcomes the shortcoming that stochastic
optimization problem can’t find global optimal solution efficiently. The numerical experiment results demon-
strate that the proposed algorithm can rapidly converge to the optimal solution and is an efficient method be-

cause of its good robustness.
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Table 1. Numerical results for stochastic optimization using differ-
ential evolution algorithm
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" W 0.01 2000 0.000001 0.008151
Rosenbrock 0.05 1000 0.000007 0.014987
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0.05 2000 0.000012 0.010758
0.01 1000 3.000005 3.000265
0.01 2000 3.000004 3.000583
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0.05 2000 3.000001 3.001467
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