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A SAMPLE AVERAGE APPROXIMATION METHOD BASED
ON A GAP FUNCTION FOR STOCHASTIC
MULTIOBJECTIVE OPTIMIZATION PROBLEMS*
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Abstract: In this paper, we consider the sample average approximation method for stochastic multiobjective
optimization problems without the scalarization parameters. By virtue of the gap function, we transform
stochastic multiobjective optimization problems into stochastic optimization reformulation problems. Some
properties of the reformulation problems are discussed. Then, we propose a sample average approximation
method for solving the reformulation problems, and the convergence and the rates of convergence of optimal
values and optimal solutions of the approximation problems are investigated. Furthermore, the rates of
convergence of the weakly Pareto optimal for sample average approximation multiobjective problem are
discussed under the error bound condition.
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Introduction

It is well-known that the multiobjective optimization form an important area of research in
optimization theory and operational research for its significant applications in engineering,
economics and social sciences, management and machine learning. In practice, multiobjec-
tive optimization problems often involve some stochastic data and this motivates one to
consider stochastic multiobjective optimization problems.

In this paper, we consider the following stochastic multiobjective optimization problems

min - F(z) = (E[fi(z,{W))], - E[fm(z,{(w))])
st. xeX, (1.1)

where X is a nonempty, compact and convex subset of R™, f;(-,-) : R® x R" — R,i =
1,---,m, are real valued functions, £ : Q — = is a vector of random variables defined on the
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probability space (£, F,P) with support set Z C R", and E[-] denotes the expected value
with respect to probability measure P. For simplicity, we use £ to denote either the random
vector £(w) or an element of R™ depending on the context.

Stochastic multiobjective optimization is a combination of multiobjective optimization
and stochastic optimization, which is widely used in many fields such as economy, man-
agement and machine learning [14, 8, 11, 4, 5]. With the rapid development of machine
learning, stochastic multiobjective optimization has been intensively investigated by many
researchers in the field of optimization. However, compared with multiobjective optimization
and stochastic optimization, the methodological and theoretical development of stochastic
multiobjective optimization remains in its infancy. Compared to multiobjective optimiza-
tion where we have access to the complete objective functions, in stochastic multiobjective
optimization, only stochastic samples of objective functions are available for optimization.
Compared to stochastic optimization, the fundamental challenge of stochastic multiobjective
optimization is how to make appropriate tradeoff between different objectives. In particu-
lar, we should consider the conflict objective functions and accommodate the uncertainty
in objective function in the algorithm design. Therefore, the analytical and algorithmic
tools from multiobjective optimization and stochastic optimization cannot directly resolve
this kind of problems when the distribution of random variable is unknown or it is difficult
to obtain a closed form of the expected value of random functions. Therefore, some new
methods are needed to deal with stochastic multiobjective optimization problems.

A popular numerical method in stochastic optimization is the Monte Carlo method where
the expected value is approximated by its sample average approximation. Over the past
years, sample average approximation method has also been increasingly investigated for
solving stochastic multiobjective optimization. Let &1,...,&n be independently identically
distributed sample of random variable £. It leads to the approximation of (1.1) as follows:

min FN(m) = (]{7 % fl(xaf')w'W% % fm(w7§)>
L h@g _ J (1.2)

Jj=1
s.t. zelX,

which results in a deterministic multiobjective optimization problem which can be solved
by a standard solution technique for multiobjective optimization problem. At present, the
main method to deal with (stochastic) multiobjective optimization is scalarization method.
It converts (stochastic) multiobjective optimization into (stochastic) optimization problems,
and then processes them according to (stochastic) optimization problems. Bonnel and Col-
longe [2] obtain the consistency of the weakly Pareto sets associated with the sample average
approximation problem by virtue of the scalarization method, and the consistency results
of optimal solutions for sample average approximation problem. Fliege and Xu [3] apply
sample average approximation method to solve stochastic multiobjective optimization, and
propose a smoothing infinity norm scalarization approach to solve the sample average ap-
proximation problem. Further, the convergence results of efficient solution of the sample
average approximation problem are discussed. Kim and Ryu [6] apply the sample average
approximation method to stochastic multiobjective optimization problems. Then, based on
the product formulation scalarization method, they prove the convergence properties under
a set of fairly general regularity conditions. Lin, Zhang and Liang [7] consider a class of
stochastic multiobjective problems with complementarity constraints. Liu and Liang [10]
study the stability analysis of stochastic multiobjective optimization problems with com-
plementarity constraints when the underlying probability measure varies in some metric
probability space. Pang, Meng and Wang [12] study asymptotic convergence of station-
ary points of stochastic multiobjective optimization problems with parametric variational



A SAMPLE AVERAGE APPROXIMATION METHOD FOR SMO 683

inequality constraint via sample average approximation method. More advanced sample
average approximation method for stochastic multiobjective optimization can be found in
[5].

Note that for scalarizing the (stochastic) multiobjective optimization problems, some pa-
rameters are usually needed to be determined, but decide a suitable scalarization function
with parameters needs a great insight into the problem structure, which is a very difficult
task and particularly challenging when the complete objective functions are unavailable. In
this paper, we first construct the gap function for stochastic multiobjective optimization
problems without the scalarization parameters. By virtue of the gap function, we transform
stochastic multiobjective optimization problems into a stochastic optimization reformula-
tion problems. Some properties of the reformulation problems are discussed. Then, we
propose a sample average approximation method for solving the reformulation problems,
and the convergence and the rates of convergence almost surely, in mean and in probabil-
ity for estimators of optimal values and optimal solutions of the approximation problems
are investigated. Furthermore, the rates of convergence of the weakly Pareto optimal for
sample average approximation multiobjective problem are discussed under the error bound
condition.

Stochastic Optimization Reformulation

Throughout this paper, we use the following notation. Let Log(z) denote the function
max{1,logz},x > 0, and let LLog(z) stand for Log(Log(x)). Further, we set for N € N,

any  +/2LLog(N)
:= y/2NLLog(N d by =—=>+—-—"—.
ay =1/ og(N) an N N i
For each i = 1,...,m, we denote X; := fi(-,&) — E[f;(-,€)] and o(X;) := sup (E[X2(z)])2.
zeX
Now, we introduce the concept of optimality for the stochastic multiobjective optimization

problems (1.1).

Definition 2.1. A feasible solution z* € X is said to be Pareto optimal of (1.1), if there is
no x € X such that F(z) < F (z*) and F(z) # F (z*) . Likewise, a feasible solution z* € X
is said to be weakly Pareto optimal of (1.1), if there is no x € X such that F(z) < F (z*).

We will denote the set of Pareto (resp. weakly Pareto) optimal of (1.1) by Sol(F, X)
(resp.WSol(F, X)).
In the following we give the definition of gap function for (1.1).
Definition 2.2. A gap function for (1.1) is a function 6 : R™ — R such that
(i) 6(z) >0, forall z € X,
(ii) 6(z) =0 if and only if x eWSol(F, X).

Following [9, 16], we introduce a gap function for (1.1) as follows:

f(x) := sup _ min }{E[fi($7§)] —E[fi(y, O]} - (2.1)

yeX i€{l,....m

Therefore, in order to find the weakly Pareto optimal of (1.1), we may solve the following
stochastic optimization problem:

géi}l(l 0(x). (2.2)
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We make some assumptions that will be used later on.

(A1) There is a vector xg € X such that E[f;(z,£)] < oo for each i =1,2,...,m.

(A2) For each i = 1,2,...,m, there exists a measurable function k; : 2 — R such that
E[r;(€)] < oo and

|fi(x1,8) — fi(w2,8)| < Ki(§)[|x1 — 22|, Vo1, 22 € X,

for almost surely £ € =.

If the optimal solution z* of (2.2) exists and satisfies 6 (z*) > 0, then z* is not weakly
Pareto optimal from the above conclusions. However, the following lemma shows that the
global solutions of (2.2) are always weakly Pareto optimal for (1.1).

Lemma 2.3. Let E[f;(-,£)] : X — R be bounded functions for alli=1,...,m. If z* € X
is optimal solution for (2.2), then x* is weakly Pareto optimal for (1.1).

Proof. Let f: X — R and g : X — R be bounded functions. Then, it follows that

sup (f(z) +g(x)) < sup f(z) + sup g(x).

reX xeX rxeX

Thus, we have
sup (f(z) + g(x)) — sup f(z) < sup g(z). (2.3)
reX zeX rxeX

Let * be an optimal solution for (2.2). Then, 0 (z) > 0 (z*) for all x € X, which implies

0<0(x)—06(x")
=sup _min AE[fi(@ O — Elfi(y, O} — sup_min  {B{fi(27, O] — Elfi(y, Ol}

yexie{l,...,m y ie{l,...,

< sup | min }{E[fz(xvf)]*E[fi(y,é)]}* min }{E[fi(x*,ﬁ)]*]E[fi(y,é)}} ;

yex Liell,..m i€{1,m

where the inequality comes from (2.3). Now, let i* € argmin {E[f;(z*,&)] — E[fi(y,&)]}.
ie{l,...,m}
Then, we obtain

min }{E[fi(x*, Ol = Elfiy, O} = Elfi- (2", )] = E[fi- (, €],

i€{l,....m
which implies

0<0(z)— 0 (")
<sup | _min {EIfi(r, €)] ~ ELf(y: 1) ~ {ELfe (2", €)] ~ ELfie 0,60}
< sup {(Ef-(2,6)] ~ Elfi- (. 8)) ~ (Ui (2", €)) ~ E{fi- 0,6}
<swp _max {(B[fi(r,€)) ~ B ) ~ (BLfiG", ] ~ Bl 6))

max }{E[fi(x,f)] —E[fi(z", 8]}

i€{l,....m

Therefore, x* is weakly Pareto optimal for (1.1). O

In the rest of this section, P(V') denotes the probability of an event V. In the following
we provide an error bound of the gap function for the stochastic multiobjective optimization
problems (1.1).
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Theorem 2.4. Suppose that each function f;(-,€) (i =1,...,m) is convex on X for almost

every £ € E. Let f; (1 = 1,...,m) be uniformly strongly convex on X with modulus p; > 0
over V; C E with P(V;) > 0, := min p,;,v:= min P(V;). Then, we have
1<i<m 1<i<m
2
dist? (z, WSol(F, X)) < —6(z),Vz € X. (2.4)
1%

Proof. Using the definitions of convexity and strong convexity, for any z,y € X, a € (0,1),
we have

Blfor + (1= 6)) = [ filow+ (1 =) P@e) + [ filaw+ (1 - a)y OF)

< [ (@il €+ (1 - @ty B - “E /V o — yl?P(de)

= o[, €)] + (1 - WElfi. &) - LB — y?

< aE[fi(x,€)] + (1 - )E[fi(y, €)] - MH

which implies that E[f; (-, £)] is strongly convex with modulus pv > 0 for all ¢ € {1,...,m}.
Then, it follows from Theorem 3.5 in [16] that the conclusion is true. O

m_sz,

Definition 2.5 ([13]). Assume that every function of the sequence { f,,(z)} is lower semicon-
tinuous and the function f(z) is lower semicontinuous. We say that {f,(z)} epi-converges
to f if for any =z,

(i) for every sequence {x,} converging to x, it holds liminf f,, (z,) > f(z);
n—oo

(ii) there exists a sequence {x,} converging to x such that limsup f, (z,) < f(z).
n—oo

Definition 2.6 ([13]). Let {C,,} be a sequence of closed sets in R™. The outer limit of {C),}
is defined as follows:

Is C, = { |3 {5t {n, } € {Cry} 2 = lim w}
—00

Convergence of Optimal Values and Optimal Solutions

Since problem (2.2) involves the mathematical expectation in the objective function and
the distribution of the random variables may be unknown in practice or it is numerically
too expensive to calculate the expected values, we apply sample average approximation
techniques to deal with the expected value, and investigate its convergence. Let &1, &2, ..., &N
be independently and identically distributed samples drawn from Z. Then, we consider the
sample average approximation problem

N N
min Oy (x) = sup minm} {J{, -21 file, &) — % X fi(y@j)} (3.1)
=

yeX i€{l,..., j=1
s.t. x e X,

as an approximation to (2.2).
In what follows, we investigate the convergence of the approximation problem (3.1).

N
Let fin(2) = '21 fi(z, &), Fi(z) == E[fi(z,§),i =1,...,m.
]:
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Lemma 3.1. Assume that assumptions (A1)-(A2) hold. Then for eachi=1,2,...,m, the
following results hold:

(a) F;(x) is finite and Lipschitz continuous on X ;

(b) {fin(x)} uniformly converges to F;(x) on X, that is,

i ma |fi x(2) = Fi()| = 0.

Proof. From assumptions (A1) and (A2) that we have for each i = 1,...,m, F;(z) < 400

for all z € X. Moreover, (A2) implies that for each ¢ = 1,...,m, F; is Lipschitz continuous
on X, which proves (a). Since X is a compact set, thus guarantees that (b) then follows
from Theorem 7.48 of [15]. O

Theorem 3.2. Assume that assumptions (A1)-(A2) hold. Then 6x (x) uniformly converges
to 0 (x) with probability one.

Proof. By the definitions of Oy (z) and 6 (z), we have

0n (z) — 0 ()| =|sup min {f;n(z) = fin(y)} —sup min {Fi(z)— Fi(y)}’
yex i€{l,...m} yex i€{l,...,m}

<|sup max {fi,wc)—fi,N<y>—Fi<x>+Fi<y>}\
yex i€{l,....m}

<Jsup | _max (finte) = )+ s {00~ fux()}

N

< max |fin(z) - Fi(x)|+sup _max |fin(y) — Fi(y)].
ie{l,...,m} yex i€{l,...m}

Therefore, we have
sup [0y () — 0 (v)| < sup max |f; n(z) — F(2)]
zeEX zex i€{l,..m}

+sup max |fin(y) - Fi(y)]- (3.2)
yex i€{l,...m}

From Lemma 3.1, for each i € {1,2,...,m}, {f; n(z)} uniformly converges to F;(x) on X.
Then, for any € > 0, there exists Ny such that for any N > Ny, we have

sup max |fyn(z) — Fi(z)| < §.
reXx 1€{1,....,m}

Thus, by (3.2), we have

sup [fy (2) — 6 ()] < e,
zeX

which implies that 0y (x) uniformly converges to 6 (x) on X with probability one. O

In the following we shall provide an upper bound of the distance between the weakly
Pareto optimal of (1.2) and the true one WSol(F,X) in terms of error bound condition.

Theorem 3.3. Let {xn} be a sequence of weakly Pareto optimal to (1.2). Suppose that
assumptions (A1)-(A2) hold and the error bound condition (2.4) holds with gap function
0(-). Then

(i) any accumulation point x* of sequence {xn} is weakly Pareto optimal to (1.1);
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(i)

Nl

dist (zn, WSol(F, X)) < \/Z(H (xn) —On (zN))2 .

Proof. (i) Denote z* as an accumulation point of sequence {zx}. From Theorem 3.2 that
On (z) uniformly converges to 6 (x) on X, then 0 (z*)=0 as 0y (zn) = 0 and zy — z¥,
which implies z* is weakly Pareto optimal to (1.1).

(ii) According to the error bound condition (2.4), we have

dist (2, WSol(F, X)) < /ia(m)%
nv

= % (9(%1\/) — QN(xN)) )

N

where the equality follows from the fact that, 6 (xx) = 0 as zy is weakly Pareto optimal
to (1.2). O

Next we discuss the convergence of optimal values and optimal solutions of (3.1).

Theorem 3.4. Assume that assumptions (Al)-(A2) hold, then

o i e () — min 6
N TR () = i (),

and
Is{argmin, ¢ xOn ()} C argmin,c 6 (x).

Proof. Tt follows from assumptions (Al) and (A2) that Oy (x) epi-converges to 6 (z) on X
with probability one, and the remaining assertion then follows from Theorem 7.33 in [13]. O

Almost Sure Rates of Convergence of Optimal Values and Opti-
mal Solutions

In this section, we discuss the rate of convergence in the almost sure sense for estimators of
optimal values and optimal solutions of the approximation problem (3.1). From now on, we
denote by 6* and 0% the optimal values of problems (2.2) and (3.1), respectively.

Lemma 4.1. Suppose that assumptions (A1)-(A2) hold. Then, for any ¢ > 0 and for each
i=1,...,m, there exists N} = N} (e) such that

sup |fin(z) — Fi(z)] < (1 + €)byo(X;), VN > N7,

reX
almost surely. Furthermore, let o = {max }0()?1-), then
1€{1,....m
sup max |f;n(z) — Fi(z)| < (1 +€)byo, YN > N*, (4.1)
reX i€{l,...,m}

where N* =  max N/.
i€{l,...,m}
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Proof. Tt follows from Lemma 1 in [1] that for any € > 0 and for each ¢ = 1,...,m, there
exists N;* such that

sup |fin(z) — Fi(z)| < (1+ e)bNU()N(i),VN > N;.
xeX

Therefore, for any z € X and for each i = 1,...,m, we have |f; n(z) — Fi(z)] < (1 +

€)bno(X;),YN > N;. This implies that for any = € X,

max }|fi7N(x) —F(x) <1 +€)bNi

max o(X;),VN > N*.
i€{l,....m .

e{1,....m}

Therefore, we have

sup max |fin(xz)— Fi(z)| < (1+€)byo, VN > N*.
zeX ie{l,‘“,m}

O

Theorem 4.2. Suppose that assumptions (A1)-(A2) hold. Then, for any € > 0, there exists
N* such that
|0y — 67| < 2(1 + €)byo, VN > N*,

almost surely.

Proof. It follows from Lemma 4.1 and (3.2) that

|0y — 07| < sup |0y (x) — 0 (z)| <2sup max |f;n(z)— Fi(z)] <2(1+€)bno,
z€X zex 1€{l,...,m}

almost surely. O

Remark 4.3. Theorem 4.2 implies that the optimal value 63, converges to §* almost surely
at a rate of O(by).

Theorem 4.4. Let {xn} be a sequence of solutions to (3.1). Suppose that assumptions
(A1)-(A2) hold. Then, for any € > 0, there exists N* such that

0(zn) — 07| < 4(1 + €)byo, VN = N7,
almost surely.

Proof. Note that

0(zn) — 0% < |0(zn) — On(zN)| + 0N (zn) — 07|

< 2sup |On(x) — (). (4.2)
reX
Therefore, it follows from Lemma 4.1 and (3.2) that
0(zn) — 0" <4sup max |fin(z)— Fi(z)| <4(1+ €)bno,
rzeX iE{l,...,m}
almost surely. O

Remark 4.5. Theorem 4.4 establishes the sequence of optimal solutions of the approximate
problem (3.1) converges to an optimal solution of (2.2) almost surely at a rate of O(by).
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Rates of Convergence of Optimal Values and Optimal Solutions
in Mean

In the following we establish the rates of convergence in mean for estimators of optimal values
and optimal solutions of the approximation problem (3.1). It follows from Proposition 2 in
[1] that we have the following result.

Lemma 5.1. Suppose that assumptions (Al)-(A2) hold. Then, for each i = 1,...,m, we

have
sup || fi,n(z) — Fi(2)]|
lim E|Z&X

N—oo

=0
by ’

i.e. E[sup || fin(z) — F;(2)|]] = o(bn), and {fin} converges to F; at a rate of o(by).
reX
Remark 5.2. Lemma 5.1 implies that for any € > 0, there exists N* such that

E [ sup |1 fix (@) — Fi(a)]

bn

<e Vie{l,...,m},N >N~ (5.1)

By the Proof of Theorem 4.2 and Lemma 5.1, we immediately obtain the following result
for the convergence of optimal values.

Theorem 5.3. Suppose that assumptions (A1)-(A2) hold. Then
E[l0x — 07[] = o(bn).

Remark 5.4. Theorem 5.3 states that 0% is an asymptotically unbiased estimator of 6*.
It follows from Proposition 5.6 in [15] that E[0y] < E[fy ] < 6* for any N, which can be
combined with the above result to obtain that for any € > 0, there exists N* such that

E[0%] < E[fx 1] < 0" <E[0y] + eby, VN > N*,
which implies that the optimal value 8* is in an interval of known size.

By the Proof of Theorem 4.4 and Lemma 5.1, the following result shows that the sequence
of optimal solutions of the approximate problem (3.1) converges to an optimal solution of
(2.2) at a rate of o(by).

Theorem 5.5. Let {xn} be a sequence of solutions to (3.1). Suppose that assumptions
(A1)-(A2) hold. Then

E[l6(zn) = 07]] = o(bn).

@ Rates of Convergence of Optimal Values and Optimal Solutions
in Probability

In this section, under some mild conditions, we shall infer the rates of convergence in proba-
bility for optimal values and optimal solutions of the approximation problem (3.1) by virtue
of the obtained rates of convergence in mean. From Theorem 5.3 that we have the following
result.
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Proposition 6.1. Suppose that assumptions (A1)-(A2) hold and let 6 > 0 be arbitrary.

Then, we have
05 —0"]
P[—>d ) =0, as N - .

bn

In the following we discuss the rates of convergence in probability for optimal values and
optimal solutions.

Theorem 6.2. Suppose that assumptions (A1)-(A2) hold and let § > 0 be arbitrary. Then,
the following results hold:

(i) For any € > 0, there exists N* such that
2€bN

]P’(|9}“\,79*|26) < ZON 45 N > N*.

(i) IfE[|X;|*] < oo for s >2 and fori=1,...,m, then there exists N* such that for all
N > N*

. . N§? c S s
B0 — 0% > 6) <exp{ - 25| + Ny 2 B (6.1)

where ¢ is a positive constant. Moreover, let {xx} be a sequence of solutions to (3.1), then
with probability 1 — { — %} — Ns%(%)s maXlSiSmE[HfiHSL x N becomes an approximate

optimal solution of (2.2).
Proof. (i) For any § > 0, we have

P(I03 — 61 2 6) <P( sup o (x) — 6 ()| > )

rzeX
)
<P(sup max |fin(z) = Fi(z) > 2)
rexie{l,...m} 2
< 26bN’
)
where the third inequality follows from Markov’s inequality and inequality (5.1).

(ii) It follows from Theorem 8 of [1] that for each i = 1,...,m, there exists N such that
for all N > N}, we have

N§? c =
P(supfi z) — Fi(z Zd)gexp{f — }+ E[X;!%].
sup [ (@) — Fi() By ) R
This implies that for all N > N* := {max }Ni*, we have
1€{1,....m

N§? c S s
P(sup _max |fin(@)~Fi(w)| > 6) < exp{ =155} + 5 T s, BRI (62)
We then obtain (6.1) similar to (i). If zn is a solution to (3.1), then it follows from (4.2)
and (6.2) that we have

P(\@(xN) -0 > 46) < P(Sggie{rﬂé.},{m} |fin(x) — Fi(z)| > 5)
N§? } c

= max B %),

Ns=1(2)s 1<i<m

<exp{ -
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which implies that, with probability 1— { — % } — ﬁ(é)& maxi<i<m IE[H)Z'Z |I*], an optimal
4

solution of (3.1) becomes a 4d-approximate optimal solution of (2.2). O

Remark 6.3. The results of exponential rates of convergence in probability are obtained
by a large deviation principle under strong exponential moment conditions (or boundedness
condition) in [10, 3]. However, we obtain the exponential rates of convergence without a
strong exponential moment conditions on the random variable are available. Therefore, the
results improve the corresponding results in [10, 3].

Rates of Convergence of the Weakly Pareto Optimal for (1.2)

Next, we will discuss the rates of convergence of the weakly Pareto optimal of the approxi-
mate problem (1.2) under the error bound condition.

Theorem 7.1. Let {xn} be a sequence of weakly Pareto optimal to (1.2). Suppose that
assumptions (A1)-(A2) hold and the error bound condition (2.4) holds with gap function
0(:). Then, for any e > 0, there exists N* such that

dist? (zn, WSol(F, X)) < —(1 + €)bya, VN > N*,

4
J17%
almost surely.

Proof. 1t follows from Theorem 3.3 and Theorem 4.2 that we have

2
dist? (zxn, WSol(F, X)) < w (0 (zn) — On (zN))
<2 sup |0n (@) — 0(2)] < —(1+ )b
— — — €)bNOo,
= e N T N
almost surely. O

Remark 7.2. Theorem 7.1 implies that the distance to the weakly efficient sets WSol(F,X)
diminish almost surely at the rate of O(1/by).

If assumptions (A1)-(A2) are satisfied together with the error bound condition (2.4),
then it is easy to obtain the rate of convergence of the weakly Pareto optimal to (1.2) in
mean.

Theorem 7.3. Let {xn} be a sequence of weakly Pareto optimal to (1.2). Suppose that
assumptions (A1)-(A2) hold and the error bound condition (2.4) holds with gap function
0(-). Then

E[dist? (x, WSol(F, X))] = 0, as N — oo,

and this implies that E[dist® (zx, WSol(F, X))] vanishes at the rate of o(by).

Proof. Tt follows from Theorem 7.1 that we have dist? (zy, WSol(F, X)) — 0, as
N — oo, almost surely. Further, due to the compactness of X, we have
dist? (z, WSol(F, X)) < diam?®(X). By Lebesgue’s dominated convergence theorem, we
obtain E[dist® (2, WSol(F, X))] — 0,as N — co. The remaining statements follows from
Lemma 5.1 and Theorem 7.1. O

By the Proof of Theorem 6.2, it is easy to obtain the exponential rates of convergence of
the weakly Pareto optimal to (1.2).
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Theorem 7.4. Let {xn} be a sequence of weakly Pareto optimal to (1.2). Suppose that
assumptions (A1)-(A2) hold and let 6 > 0 be arbitrary. Then, the following results hold:

(i) If the error bound condition (2.4) holds with gap function 6(-), then for any € > 0, we

have

4eb
ist2 >6) < 2N
P(dlst (2, WSOl(F, X)) _5) <

, as N > N*.

(i) If the error bound condition (2.4) holds with gap function 6(-), and E[|| X;|*] < co for
s>2andi=1,...,m, then there exists N* such that for all N > N*

N&2pu?v? ¢ .
oot} e ( , EIL

P( dist? (e, WSol(F, X)) > §) < exp { -

Proof. (i) From the proof of Theorem 7.1, we have

0
IF’(dist2 (zx, WSol(F, X)) > 5) < ]P’(G (zn) — O (zn) > %)
uvd deby
=P i —Fi2)| 2 —) < .
B (fgg ie{lmm) lfun (@) @) 4 ) opv
(ii) Similar to the proof of Theorem 6.2 (ii), it is easy to obtain the result. O

Conclusions

In this paper, based on gap function, we transform stochastic multiobjective optimization
problems into the stochastic optimization reformulation problems without the scalarization
parameters. Then, we propose a sample average approximation method for solving the
reformulation problems, and the convergence and the rates of convergence of optimal values
and optimal solutions of the approximation problem are discussed. It is interesting to apply
the results obtained in this paper to practical problems (such as transportation network
equilibrium problem). We will investigate this topic in the near future.
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