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A Differentiable Penalty Method for Solving Stochastic Complementarity

HUANG Zhangyi, ZHAO Yong, FU Lu
(College of Mathematics and Statistics, Chongqing Jiaotong University, Chongqing 400074, China)
Abstract: [ Purposes]It studies the expected value model of stochastic complementarity problems. [ Methods ]Based on the penalty
function method and the sample average approximation method, the expected value model for stochastic complementarity problems
is solved. [Findings|Under appropriate assumptions, the convergence and convergence rate of the optimal solution for the sample
average approximation problem are proved. [ Conclusions] The results provide a new way to study stochastic complementarity
problems.
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