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Abstract

Stochastic symmetric cone programming problem is a very wide range of problems, which has
important applications in engineering design, communication, control and other practical fields.
With the continuous in-depth study of optimization problems and the improvement of symmetric

SCESIH: WY, KA. REALC AR LR 1R — B R e S P AR A R BT ). L Bk g, 2022, 11(5):
2485-2490. DOI: 10.12677/aam.2022.115262


http://www.hanspub.org/journal/aam
https://doi.org/10.12677/aam.2022.115262
https://doi.org/10.12677/aam.2022.115262
http://www.hanspub.org

ZH, 5k

cone programming theory, many difficult or even unsolvable problems can be transformed into
symmetric cone optimization model. Therefore, the research on stochastic symmetric cone pro-
gramming is of great value. For the research of stochastic symmetric cone programming, this pa-
per adopts the sample based approximation method, which usually needs to consider the compa-
tibility of the sample mean approximation problem. This paper will analyze the compatibility of
the optimal value and the first-order optimality condition of the sample mean approximation
problem of stochastic symmetric cone programming.
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