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Advances in simulation optimization

WANG Ling, ZHANG Liang, ZH ENG Da—=hong
(Department of Automation, Tsinghua University, Beijing 100084, China)

Abstract: Simulation optimization with strong engineering background studies the optimization problem

of simulation-based objectives, which is often of some hardness, such as stochastic nature, time-

consuming and NP-hardness. Currently, simulation optimization has been a hot and new topic in the

fields of system simulation, operational research and so on, especially in the field of discrete event

dynamical systems. By analyzing the features of simulation optimization, a survey on the algorithms,

improvements, applications and software of simulation optimization is provided and some further

research contents and directions are presented.
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