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The Existence of the Optimal Solution for the
Probabilistic Constrained Linear Programming Problem

Gu Fuwen

(Chengdu University of Science and Technology )

Abstract

We discuss the problem (P) min{cz|P(A1z > €) > p, A2z > b}, where A;, A2 are non-
random matrices and b, ¢ are non-random vectors, p(0 < p < 1) is a constant reliability
level, £ is a discrete random vector. Necessary and sufficient conditions of the optimal
value of (P) being finite are presented. For one kind of practical discrete random vectors,
the necessary and sufficient conditions for existence of an optimal solution of (P) are given.
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