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Several Convexity Statementsin Stochastic

Programming (II) *

Lei Zhong -xue (& Af‘ —T‘)
(Suzhou Reilway Teachers College)

Peter kall discussed the convexity statement if a, (w),*,a,,(®),b, (w) are indepe -
ndent random variables with known normal distributions ¢!’ In theorem 1, we discuss the
convexity statement if a,,k(w)~N(m,(,ok) (k=1,,N; 1 <N<n and others are fixed,

Theorem | If a,(w)~N(m, o) (k=1,++,N; 1 <N and a,,(w) (k=1,+,N
are independent and others are fixed, then

( i) Suppose aizé—,then X, (a;) is convex,

N n
(i) Suppose X {(x;, ***, X)) | kaxk} ' a,x>b},then X, (a,) is convex
k-1

k=N +1
(0<ae< 1,

Besides, Yan Tiecheng discussed the convexity statement if a, (¢) is random variable
and others are fixed and X {x >0} or XC {x<0} ‘?’s Intheorem 2,we deal with
the convexity statemant for XC {—~oo<lx,<oo} (i,e.XCRn,

Theorem 2 If g, (w) is random varible and others are fixed and a,-E%’ then
X (a,) is convex,
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