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Optmization of the Discrete Parameters using an Importance Sampling

g ek B B
Atsushi SUTOH Masaru HOSHIYA

In most system optimization approaches, continuous optimization
techniques have often used. However, in generally, structural systenm
parameters consist of both discrete and continuous clements. Hence,
an efficient algorithm which is relevant to a discrete parameters is
desirable

In this study, an algorithm is proposed to estimate the discrete
parameters, based on an Importance Sampling procedure of Monte-Calro
method. In this method, discrete parameters which are randomly sampled
from an Importance Sampling, are updated with objective function, and
numerical examples are worked out to demonstrate the discrete parame-
ters optimization of the proposed algorithm.

Kay Words:Mote-Carlo method, Importance Sampling, Discrete parameters
optimization
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