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Development of an efficient solution method for multistage stochastic
programming problems and its application to social systems
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Mathematical programming and optimization methods are applied to various
fields in reality. Many real problems involve variables that are not deterministic. In particular,
in the fields of scheduling or supply chain management, work time and demand are always fluctuating.
Although research on theoretical and solution methods for stochastic programming to handle such
situations is necessary, and research has been conducted on solution methods corresponding to
fundamental individual problems so far, efficient analysis methods are still sufficient Not studied.
In this study, we study theoretical aspects of stochastic programming, and aim to develop efficient
solution methods for energy, investment decision and supply chain management or scheduling problems.
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