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Stability of Approximate Optimal Solutions Sets and
Continuity of
Optimal Values of Probabilistic Constrained Programs

Huo Yongliang(1)(2), Liu Sanyang(3)

(1)Chongging University of Arts and Sciences, Yongchuan;(2)Yulin College, Yulin;(3)
Xidian University

Abstract The concept of regularity of feasible set is presented, under the regularity condition,
the stability of more general probabilistic constrained programs problems is studied. The
stability of approximate optimal solutions sets and the continuity of optimal values of
probabilistic constrained programs are obtained under some conditions. Therefore, some
theoretical foundations are provided for solving this kind of problem using approximation
method.
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