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Abstract : For the multi-criteria decison-making problems in which the criteria value of aternativesisin the form of
grey as well as stochastic, a grey stochastic multi-criteria decison-making approach is proposed by combining the
stochastic dominance method and the superiority and inferiority ranking method together. In this method, as the
comparison rule for grey number and white number is defined, the stochastic dominance method can be extended to
handle the criteria value which isin the form of grey random variable, and the stochastic dominance relation between
every pair of alternativesis gained. After taking generalized criterion into account , superiority matrix and inferiority
matrix for the aternatives are constructed. The superiority flow and the inferiority flow of each alternative are
obtained. Finaly, thefeashility and effectiveness of this approach areillustrated by an example.
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