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Abstract

In this paper, probabilistic constraints described by continuously differentiable non-convex func-
tions are used to analyze nonlinear stochastic optimization problems. To this end, the tangent and
normal cones of the level set of potential probability functions are described, and on this basis, the
definition of p-effective points is proposed to form the first and second order optimality conditions
of the problem. Based on the water-level set of probability functions generated by p-effective points,
a dual algorithm is generated by the modified Carroll function.
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