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Step 2—Strategy Analysis and Penalization:

For h=1,...,SAMPLE

Obtain £ = b/Zjxjand estimate R@xt, d.vy)

List R@/x".d, vjj) by decreasing order of magnitude:

R, d,vy) > Raix,d,vy) > ... > Rax™™ d,v;).
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Step 3—Solution Discovery
K- Kurap d, vj) > R1a|x'u2"d. ES R[a\xfop‘.d,viﬂu.
u-u+l;
Fori=s]1,...,nandj=1,...,n, t update vector y, as follows:
i = (ZLX /S where S <SAMPLE;

ju-

Go to Step 1.
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Step 1—Strategy development:

Forh=1,..., SAMPLE

{Fori=1,..,nand j=1,...,n implement MC simulation and

as dictated by v, generate a network defense design x! =

(Xﬁlu vvvv X?HU’X;IZU **** anu vvvv Xg'u vvvv sz)

h—-h+1;) _

if (Yiu = 1y = 0V i, j) v u = U, then Stop, x = arg max{K).

else go to step 2.
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