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Process optimization under uncertainty based on Benders decomposition
WANG Zheng'*, HAN Fang-yu®, HUA Ben'
(1.Research Institute of Chemical Engineering, South China University of Technology , Guangzhou 510641, China;2.Research
Center for Computer and Chemical Engineering, Qingdao University of Science and Technology , Qingdao 266042, China)

Abstract:In study of process optimization under uncertainty, it is important to use two-stage stochastic linear programs
based on Benders decomposition. An improved algorithm of the former work for process optimization under uncertainty is pro-
posed combined Monte Carlo sampling with feasibility cuts based on dual theory . This is achieved by avoiding the solution of fea-

sibility subproblems, the number of which is exponential in the number of uncertain parameters.The improved algorithm is more

realistic , on the problems tested, than the former work.
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