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Generalized Duality Theory on the General M ultistage
Recour s= Problam

Chen Zhiping X u Chengxian
(Dept of M ath , Xi'an Jiaotong U niversity, 710049)
Abstract

The gerneralized duality theory and optimality condition of general multistage nonlinear
stochastic progranming w ith recourse is discussed in this paper. The meaning of concepts
relevant to duality theories of usual progranming problans is extended through exploring
the essence of duality theories about convex progranm ing, the generalized primal, dual func-
tionsof the discussed problem in the equivalent sense is then constructed and the corregpond-
ing duality theory isdrived The obtained results not only reflect properties of the problem
itself properly and reasonably, but als describe the relative theorem s concisely w ith strong
conclusions, which can be directly and concretely applied to the study of other theoretical
problem sof multistage problen w ith recourse and the designing of their numerical lving al-
gorithms
Keywords multistage problem with recourse, stochastic progranming, generalized saddle
point theorem, convex analysis
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