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Global Resolution of Chance-Constrained Optimization Problems:
Minkowski Functionals and Monotone Inclusions
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Abstract— Chance-constrained optimization problems, an
important subclass of stochastic optimization problems, are of-
ten complicated by nonsmoothness, and nonconvexity. Thus far,
non-asymptotic rates and complexity guarantees for computing
an e-global minimizer remain open questions. We consider
a subclass of problems in which the probability is defined
as P{C| ¢ € K(x)}, where K is a set defined as K(x) =
{¢C € K | ¢(x,0) < 1}, c(x,e) is a positively homogeneous
function for any x € X, and K is a nonempty and convex set,
symmetric about the origin. We make two contributions in this
context. (i) First, when ¢ admits a log-concave density on /C,
the probability function is equivalent to an expectation of a
nonsmooth Clarke-regular integrand, allowing for the chance-
constrained problem to be restated as a convex program. Under
a suitable regularity condition, the necessary and sufficient
conditions of this problem are given by a monotone inclusion
with a compositional expectation-valued operator. (ii) Second,
when ¢ admits a uniform density, we present a variance-
reduced proximal scheme and provide amongst the first rate
and complexity guarantees for resolving chance-constrained
optimization problems.

I. INTRODUCTION

The chance-constrained optimization problem has been
studied extensively over the last 70 years [1]. A prototypical
instance, denoted by (CCOPT), is defined as

min (/6 | E{C | e(x,Q) <1} > (1- )}, (CCOPT)

where f : X — R is a continuous function, ¢ : X X
R? — R™ is a vector function, P is the given probability
measure, and e is a positive scalar. Chance-constrained
programming [1] has found utility in a breadth of plan-
ning, operational, and financial settings (cf. [2]) as well
as control and decision theory [3]. Computational resolu-
tion has been roughly partitioned into three sub-areas: (i)
Sequential unconstrained minimization (SUMT) techniques
utilize the nonlinear programming approach as represented
by SUMT [4] and require gradients of the probability
function [5]. (ii) Monte-Carlo sampling methods rely on
recasting the probability of interest as an expectation of a
(discontinuous) indicator function [6]. Recent efforts have
employed smoothing to address the discontinuity [7] while
convergence guarantees to Clarke-stationary points have been
proven via variational analysis. (iii) Integer programming
techniques [8] have led to a sample-average approxima-
tion (SAA) framework for chance-constrained optimization,
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where the SAA problem requires solving an integer program;
such estimators converge a.s. to the global minimizers of the
original problem [8]. Yet a key gap persists.

Gap. To the best of our knowledge, there are no non-
asymptotic rate and overall complexity guarantees for
computing an e-global minimizer of (CCOPT).

The above gap motivates the present work, which repre-
sents a comprehensive generalization of our prior work [9]
focusing on probability maximization problems. The main
contributions of the present work are as follows.

(I) When c(e, () abides by a suitable algebraic structure
and ¢ admits a log-concave density on a convex set KC
symmetric about the origin, by leveraging a layer-cake
representation, we show that (CCOPT) is equivalent to a
convex stochastic optimization problem with a compositional
expectation-valued constraint. In particular, this expectation
is with respect to a suitably defined Gaussian density.

(Il) Under a suitable regularity condition, the necessary
and sufficient conditions of the aforementioned optimization
problem can be viewed as a monotone stochastic inclu-
sion. A variance-reduced inexact stochastic proximal-point
framework is presented for resolving such a problem when
¢ admits a uniform density and is supported by rate and
complexity guarantees.

The remainder of this paper is organized into five sections.
Section II provides some preliminary background while in
Section III, we prove that under a log-concavity assumption
on the density, the necessary and sufficient conditions of
(CCOPT) are given by a monotone inclusion with a com-
positional expectation-valued operator. A variance-reduced
proximal scheme with rate and complexity guarantees is
derived in Section IV.

II. PRELIMINARIES
A. Background

Our approach relies on extending the framework presented
in [9] for the probability maximization problem, defined as

max P{¢ | ¢ € K(x)}, where (D
x€

K(x) = {C]e(x0) <1} 2
and c X xR* — R™ is a real-valued map. Our

prior research [9] relied on assuming that ( was uniformly
distributed on a compact and convex set, symmetric about the
origin (such as a sphere or an ellipsoid). In this paper, we
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introduce a crucial generalization to symmetric log-concave
densities from uniform densities.

Definition 1 (Sym. log-concavity). A function h : R® —
[0,00) is sym. log-concave if for any u,v € R™ X € [0,1],
h(u) = h(—u) and h((1 = N)u+ Iv) > [h(u)]! = [h(v)]*.0

This generalization complicates matters significantly since
a key requirement of our prior work is the positive homo-
geneity of ¢(x,e) for any x. This requirement is crucial in
leveraging our claim building our equivalence claim. Before
continuing, we recall the definition of positive homogeneity.

Definition 2 (Positive Homogeneity). A continuous function
h : R® — R is called positively homogeneous function
(PHF) with degree p € R if it is a nonnegative function
and h(ox) = aPh(x) for all oo > 0 and all x € R™. O

Our analysis closely relies on leveraging the Minkowski
functional of /C, defined next.

Definition 3 (Minkowski Functional). Let the set K C R™.
Then, the Minkowski functional associated with the set IC,
denoted by || e ||k, is defined as follows for any ¢ € K.

||C||Kéinf{t>0|%€lC}. O

Recall that || @ ||, defines a norm when K is compact,
convex and symmetric about the origin. For instance, if IC is
the unit ball in R"™, then the Minkowski functional reduces
to || e |2 in R™ ie. ||C|lx = ||¢]|2. The class of symmetric
log-concave distributions is a large class that includes many
commonly used distributions such as Gaussian, uniform over
convex symmetric sets, Laplace, and Logistic. Next, we
discuss the avenue adopted for probability maximization.

B. Probability maximization

In this subsection, we define the set K(x) as

K(x) = {¢ | e(x,¢) <1}, 3)

where for i = 1,--- ,ny, ¢;(x,() is a positively homoge-
neous function with degree p for any x € X" and c is defined

as c(x,() £ E{I{lax }@(x,{). By the definition of ¢, we
7 ey

have that ¢(x,e) is a positively homogeneous function of
degree p for any x € X. In prior work [9], we considered
the following probability maximization problem.
max f(x), where f(x) EP{¢Cek|CeKXx]}. @
x€
The above probability can be expressed as an expectation
with respect to a particular density by leveraging a result
relating the integral over a set defined by the intersection of
inequalities specified by PHFs to a distinct integral.

Lemma 1. [10, Cor. 2.3] Let h be a positively ho-
mogeneous function of degree p and let ri,..., ¢ be
PHFs of degree 0 # t € R. Let U be a bounded

set defined as ¥ =

Jan
Ah(C) d¢ :W/R" h(&)e™ M€ e ©) ge

In [9], when ( is uniformly distributed on X, the above
result allowed for relating the probability defined in (4) to an
expectation of a continuous (Clarke-regular) integrand with
respect to a suitably density, as specified next. This contrasts
with standard approaches where probabilities can be cast as
expectations of (discontinuous) indicator functions.

Clm(Q) <L k=1,--- 4} If
h(&)‘e—max{m(f),...,m(ﬁ)} dE < o0, then

Theorem 1. Let ¢ be uniformly distributed on the set /C,
where /C is a closed, convex, and compact set, symmetric
about the origin. Let £ be a random vector whose support is
the whole space R™, i.e. p¢(§) > 0 for all £ € R™. Define
the continuous function F‘mif(o, £) as

Fo(x,6) £ vol(}C)F%1+d/p) psl(g)e_max{c(x’g)’”ﬂ"c}, %)
max

e(x,¢) £ i:1,2,4..,n16i(x’ ¢).
P{CICEKX)} = Be [ Au(x)]. O

We now articulate the gaps in our prior work.

where Then

(a) Distributional assumptions. Prior work required
¢ to be uniformly distributed on K and no direct
extension to generalizations (such as log-concave
distributions) was unavailable.

(b) Probabilistic constraints. Prior work focused
on maximizing the probability, defined in (4). By
observing that a global maximizer of (4) can
be obtained by minimizing a convex composition
of E [Funif(x,g)}, a regularized variance-reduced
scheme is developed. Our interest is in obtaining
a global minimizer of (CCOPT), a probabilistically
constrained problem and a generalization of (4).

III. LOG-CONCAVE GENERALIZATIONS

In this section, we develop a convex representation for
chance-constrained optimization problems characterized by
log-concave, rather than uniform, densities. The neces-
sary and sufficient conditions of optimality of the chance-
constrained problem can be cast as a monotone stochastic
inclusion. Throughout this section, we impose the following
requirement on the density of the random variable (.

Assumption 1. The density of (, denoted by pe, is log-
concave and symmetric about the origin. Furthermore, let

B £ mgxpc(é) = p¢(0).

Let the super-level set of pc be defined as S(r) £
{¢ | pc(¢) > 7} for some 7 > 0. For 7 € (0,08), S(7) is
compact, convex and symmetric about the origin. Suppose
the indicator function of the set S(7) is defined as

{1 if ¢ed(r)

Lso(© = 1o i ¢ ¢ S(r).
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We first show that the probability P[¢ | ¢ € K(x) } can be
expressed as an expectation of a continuous integrand when ¢
has a log-concave density. We begin by assuming that m = 1
in the definition of ¢, i.e. ¢(x, () = ¢1(x, (), where ¢;(x, ()
is defined as

a(x,¢) = [¢"x|. (6)

Remark 1. We should note at this point that a broad range
of probabilistic constraints involving linear functions can be
formulated using modifications of the function above.

Theorem 2. Suppose Assumption 1 holds and ¢ is defined
as (6). Then P{( | ¢ €KX} = Eeu|Fx&7)],
where F': R x R" — R is defined as

HEHS(T

(27r)n/2 — max{|¢7x|?, Hf“s(-r)}+

F(x,&,m)2C

and E {F(X,g,r)} denotes the expectation of F(x;f,T)
with respect to joint distribution of £ and 7, denoted by p¢ -

— €15y
and defined as ¢ - (§,7) £ s5—=ms-e 2, where D,
—1E1F

B(2m)"/2D.
isa positive scalar such that f(o o Jen @prpe T 2 =
1and C, £ CD,, where C £ ﬁ and the random

parameter 7 has a density given by p, (1) £ %, and 8 > 0.

Proof. Since p¢ (z) > 0 for any z, attaining its maximum at
A
= | ma Z
B max p(z)
nature of the density function p,. Since K is defined as

K(x) 2 {¢|1—|¢Tx| >0}, it follows that

P{C| ¢ e Kx) —/ pe()dC

~ [ s drdc - / [1s0tc

K(x) /[0,5] [0,8] Y K(x)

:/ / 1dng,=/ / 1.d¢ dr,
[0,8] JK(x)NS(T) (0,8] JK(x)NS(7)

where second equality follows from the Fubini-Tonelli The-
orem for interchanging the order of the integration. Since
the super-level sets S(7) are compact (since 7 > 0), convex
and symmetric, the Minkowski functional ||e||s(,) associated
with these super-level sets defines a norm. Therefore, it is a
PHF and by the definition of the Minkowski functional,

Ces(r) = ls <1,

for some 7 > 0. Then it follows that

K(x)NS(r) = {¢ [ 1¢"x| <1} n{¢ | ¢eS(n)}
*{CIICTXI {¢ I lIShseq <1}

{CHIET=? < 1} {c T Il < 1}
= e max{IcTxP. Il } < 1)

If g is defined as g(x,() £ max{|CTx|2, ”C”?s(ﬂ} and
Ax,7) =K

= p(0) as a result of the symmetric

) d¢ dr

(x) N S(7), we may invoke Lemma 1 by noting

that A(x 7) is a bounded set since 7 € (0, 3), which implies
that S(7) is a bounded set. Consequently,

/ / d¢ dr = Jio.6) Jam €779 dg dr
0,8] VK(x)NS (1)

T(1+1/2))
€12
/ / (2m)n/ 2~ max{l€T %P, Hf”s(ﬂ}"'m
(0,8] JR"

1€1%
X ([3 DT ['3(27‘—)71/26 : > df dT

= [ [ Fxemierendedr = e [Foxgn).
OvB] R

where D, is chosen such that p¢ - is a density, i.e.
|| pesterdeir =1
(0,8] JR™

We observe that F'(e,&,7) can be proven to be Clarke-
regular as done in our prior work [9], which in turn allows for
claiming the interchange OE[F(x,¢,7)] = E[OF(x,&,7)].
We now investigate the development of a convex represen-
tation of the chance-constrained problem by first recalling a
result from the study of convex measures [11, Lemma 6.2].

O

Lemma 2. Consider an a-concave symmetric probability
measure P and let K be defined as (2). Then for any o >
—1, d is convex on R™, where d(x) £ W.D

Consequently, a reformulation of (CCOPT), given by
(CCP,), is indeed a convex optimization problem when f

is convex on X and h(x) = —=——7 — L

Ee.[F(xgm)] 1€
min {f(x) | h(x) < 0}

As a result, under a suitable regularity condition, x* is the
optimal solution of (CCP,) if and only if (x*, A*) is primal-
dual solution of the following system, where h is a scalar-
valued function.

0 € Vi f(x) + AIxh(x) + Ny (x)

(CCPy)

7
0<XLlh(x)<o. @
In fact, (7) can be cast as an inclusion, defined as
0€ Vyx + Aoxh(x) + N
FOO+ M0+ N G)

0 € —h(x) +Nr, (N,
and compactly representable as 0 € T'(z), where

z = (x;)) and T(z) 2 {Vyf(x) + A\0xh(x) + Nx(x)}
x {—=h(x) + Ne,(N)}. (8)

Note that the interchangeability result allows us to claim that
Oh(x) = —% where G(x,&,7) € DF (x,€,7) and
O[e] represents the Clarke subdifferential when the argument
is not necessarily convex. Our next result formalizes the
relationship between (CCOPT), (CCP;), and the necessary

and sufficient optimality conditions of the latter.

Theorem 3. Consider (CCOPT) where X is a closed convex
set, f : X — R is a smooth convex function, c(x,() =
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| ¢ "x/, and K is defined as (2). Suppose Assumption 1 holds
and there exists an X such that P{ ¢ | [¢(Tx| < 1} > (1—

€). Then (CCOPT) is equivalent to (CCP;) and X is a solutlon
of (CCP,) if and only if (X, )\) is a solution of (7). O

Proof sketch. It can be seen that (CCP,) is a simple reformu-
lation of (CCOPT) while convexity of (CCP;) follows from
Lemma 2. Under the prescribed Slater regularity condition,
the KKT conditions are necessary and sufficient. (|

Next, we present a scheme for resolving (CCOPT), but
restricted to settings where ( is uniformly distributed on /C.
Consequently, h(x) £ 1/E[F(x, €)].

IV. A VARIANCE-REDUCED PROXIMAL SCHEME
A. Proximal-point framework

One approach for resolving a deterministic monotone
inclusion is the proximal-point algorithm (PPA) proposed by
Rockafellar [12]. First, we observe that the map 7', defined
in (8), is monotone (proof omitted). It may be recalled that
the resolvent operator of a monotone operator 7, defined as
JI & (I 4+ aT)™1, satisfies

z=Jl(=z)] = [0eT@+2z-2)]. ©

Challenges arising in employing a proximal-point framework
include the computation of the following in finite time: (i) the
resolvent JI'(z) = (I + oT)71(z); (ii) an unbiased evalua-
tion and subgradient of h where h(x) = m - .
To this end, a variance-reduced inexact variant proximal-
point framework (VR-IPP) is proposed, necessitating the
generation of a sequence {z;} such that each iterate is an
eg-approximate evaluation of the resolvent operator, leading
to the following update rule, given zg.

(z1) +ex, k>0. (VR-IPP)

If e = 0 for all k&, (VR-IPP) reduces to the exact
proximal-point method. Such a framework has been proposed
n [13] to resolve monotone inclusion problems when T
is an expectation-valued set-valued operator and J. . (z1) is
approximated via Monte-Carlo sampling, contributing to the
random error ey. In this particular setting, 7', as defined in
(8), is a compositional expectation-valued map. We compute
a an approximate solution of Jgk (z1) (or equivalently a zero

of T(e) + - —(z — z1) by generating a sequence {y{c};@}?

. T
Ziy1 = Jak

as per the followmg update rule for j = 1,--- , My, where
1/)( )*1/7' ykf(xk,)\ ) andyk*Zk 1-
)T =TIy [x (AX + X ""“” , (10)
N =T (X = (AN + %ﬁ)] (11
- - Ax]
where @, = V) + - (2x; — 2x), V), = [A)éj (12)
: S, GOdgh ) ) oL, (P (<))
_ Ve -y B2 k_szrj) e E
_thyﬁj(X‘ij)
G(x],, &k 5) € OnF (x5, €5), 9L (r) = 77, (14)

Iy (x1) = (FN(;M - 1;)’

Z( 1 F(xk,ﬁk ])

and Fy, (x;] k) N;

Moreover, the strongly monotone inclusion problem, given
by (9), can be formulated as

0 € Vi f(x) + Axh(x) + N (x) + 5 (x — xz)
0€ —h(x) +Np, (N)+ a—k(/\ - /\k), (SMI(z,))
is equivalent to the variational inequality problem

VI(Z,H(e,z;)) where Z £ X x R, and

Ly i)axMX)} s B‘ ’A‘k] (16)

Recall that VI(Z, H(e, z

H(e,zy) £

)) requires (uj;,z}) such that

(z—zf) u, >0, VzeZ, (17)

where uj € H(z},z;). However, @), is not an unbiased
evaluation of H(y7,, ) since V4, is not an unbiased evalu-
ation of T'(y7.), where

=l - [P HEDVEED]
o P (B SER (Ry ) - Gegw ) )

—hn, e, (x0) + h(x])

=Eﬁ@fﬂ,<>eaE[@sﬂ

We close by providing a formal statement in Algorithm 1.

F(x) (19)

Algorithm 1 Variance reduced proximal-point (VR-SPP)

. . _ _ M
Require: Given K, {ak.,}k};ol, {Mk}ﬁ;[)l, {’Yj}j:kp k := 0,20 := (x0;Xo)
where xg € X, A\g > 0.

while k& < K do
Let y,c = Zj.

> Step 1
Generate {yk}Mk1 !
Let zx+1 = yk-

Set k : k + 1 and go to step 1.
end while

by (10)—(11)

B. Analysis of moments

In this subsection, we analyze the moment properties of
wy. By invoking (18),

[will> < ()2 Iwi glI* + Wi, I1?
< yLIP 1w, olI? + Wi, |I%, where (20)
wha ® GN (L), (Fi, (1)) — GOy (F(x1,)), (1)
Wk h= hNJ > (Xk) + h(xk) (22)

hn,e (x)) is defined in (15) and Gy, (x])) =

Ni (Gxd ¢t
M. Prior to deriving a bound on the
conditional second moments, we define the o-algebra Fj
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for k > 1 as the history up to iteration k as Fr = Fr—1 U
No—1 N
{{”k Loteo e o AT N —1 b0 },Where]—"oz

{xX0, Ao} and NM = (xk,gm)} U {G(xi,ff;j)}. More-
over, the o- algebra Fi,; at inner iteration j > 1 is defined

as Fi; = Fi 1U{{U0k}NO L {Ug 1k}ZJ . 1}-

Lemma 3. (Bounds on Wi ¢ and wf; 1) Suppose wi ¢ and
Wi,h are defined as (21) and (22), respectively. Suppose

E (|G €)1 1Fis] < ME and [F(x,€)| < My for any

x € X,§ € 5. Suppose €; = N,
x € X. Then for any k, j,

Al

and F(x) > ez for any

2
Vg

N7

E[Iw] 6ll? | Fis] < 2= and E [Iw] )12 | Fis] <

VN

2 nm 2 2
hold almost surely, where v7 £ w vE=F +

1 I/

71:“7
(M

vi £ 2(CR(2m)" + 1), and v £ 7
17 +1)v}
E4

F

+Mé244”h +

[
F

= )

2
M
8
F

O

+

Lemma 4. Consider ‘_’i as defined in (18). Then there exist
positive scalars C',, D,, such that for any k,j > 1,

E[IN[I2 | Fes] < CullylI?+ Do as. O @3
Suppose y;. denotes a solution of VI(Fj(e,z), Z). Then

we may derive the following conditional bounds on ||f1fi||2
and |y} — zx||?, respectively for any k,j > 1.

Lemma 5. Consider @), and ||y} — z||? for any k,j > 1.
Then the following hold almost surely.

2402 j 2
;) vl -z s

E[laf)? | Fry) < <GC’U +&+
8 lyi|2 + 8D, + 3

2
+ 6C1,+24VG) z||? +
( ) Nzl + = i,
E[||yz—zk||2|fk]§8||zk||2+8||z 2 O (@5

We now derive a recursion for E[|ly] — yil> | Fil,
allowing us to obtain an error bound for the resolvent.

Proposition 1. Consider a sequence {yfc} generated for
computing an approximate solution of VI(Z, F}, (e, z;)) with

€ = Nj_l/4 and N; = f'ny] for any j. Then for any j, the
following holds a.s. .
Jj+1 * 2 J * (|2
E| [ =il 17| <=8 Iv] - vill* | 7]

+ (885 + &) llzr ]l + 5 + 89512 1%,
where §;,0;,¢;, and ¢; are defined as (27)—(32). O
Proof. By definition of the update 2rule (10)—(11), we

may derive a bound on Hijrl - yj;‘

by invoking non-

expansivity of the projection operator, strong monotonicity,

and the property that y; is a solution of VI(Z, Fj(e,z;)).
=y o

ﬂ@sw%—%ngva+ﬁWW

2
j+1

'YJuk} — Yk

>

=275 (vl —yi) (@], —u}) —2v; (v —yi) Tu
ijl\yk yil? =0
Llyh = yill® + awysllwi|1>-
o ] I T Y T

117 + awy Iy P Iwi ol + ary w12

<(
< ||wi, gl + 205 |y i [1W, 617 + e lIwi, |12

where ﬁi = ﬁi + Wi. By taking conditional expectations

with respect to F}, ;, we obtain the following sequence of

inequalities.
2
+1
{Hyﬂ - Yi Ifk,j} = (

2B 12 | Fios] + cnrsB w112 | ]

+ 2009 Iy, = vl + 121 E [Iwd Il | iy

= 2) vk = vill? + 12 + 2005 v - vill?

- 2) v} - vill®

Lemma 3 . . o
< (flﬂn%—ym2+ﬁEM%wwﬂg
2@m ve vi2 2067 VE | o* |12 L QrRViVE
+ JI7G JI7G + J7h
— (1= 22 + 200708 * |2
( w2 ] - i)
2 2 2
+%Ewwﬂﬁ4 R P+ 2 26)
Consequently, we have the following bound.
2
[Hyfrl il | fw]
(26),24)
< 1— ’yj + Qak'yJVG + 2 60 + + 241/G
= ( N, '7] 2 /N,

W%—ﬁﬁ+%%%ﬁ@m+3%)
21/2
+ <2vj2 (60 +3+ 24%) +2 (MLJ”G + 18%&?))

x Ik — 2z

+ (a2 (o +

< (1-8)lys

where the last inequality follows from N; =
for all k, and defining 3;,d;,¢;, and €; as

B &£U 27j (CWG +6C, + 2 + 24v¢;) 27)
d; £ Q'yj ((GCU + y + 2473”/6‘) (200 + 18v;) Vé) (28)

24v2, 2
z
%2 ) ol

24vg 2075 V2 18"/ Vc 2
_|_ 2 117G _|_ J )) Zk‘
5 o (ko R ) oy

—yil® + &5llye — zell® + &5zl + 5,
;%] ar =«

200,y V2 *
+ \k/”];—jc lyill? + 77 <6Cv + (29)
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2 181/G 2 2 (3p. 4 3 Vi (30
e 272 ((ch +24y0%) 4220+ 18y)vg) (D)
0; 212 (3D, + 3viy;) + ay2vi, (32)

respectively. Consequently, we have that

[Hym
PR a——
=E[ [Hy - i |fk,j}|fk]
< (1= B)E | Iy} —vill* | F| + B [llvi — 2ell® | 7]

(25) )
+ellzel? + 05 < (1= B)E |yl —vil® | F]
+ (885 + £5) 12k + o5 + 85512 2.

2
Y |-7:k:|

O

We now derive a rate statement for E[|y] — yi|> |
Fi ] using the above recursion under the caveat that the
solution set of the original inclusion is bounded. Note that
boundedness of the solution set of a monotone inclusion with
a maximal monotone operator has been examined in [14].

Proposition 2. Suppose {yi} generated for computing an
approximate solution of VI(Z, F(e,zy)). Suppose v; = ?,
N; = f'yj*ﬁ, and €; = N{l/‘i for j > 0. Suppose ||z*|| <
B for any solution z* of (SMI). Then there exist positive
scalars v1, v5 such that for any sufficiently large j and & > 0,

2
E “ | ]-'k} < holds a.s. CJ

By the above error bound, we may now claim a.s. con-
vergence for the sequence {z} generated by (VR-SPP) by
appealing to a result proven in our prior work [13, Prop. 6].

Vi~ Yi

vi+vs|zel?
27

Theorem 4. Consider a sequence {z;} generated by Algo-

rithm 1. Suppose My, = [(k + 1)%%], v, = Q N; =7,

€ =N; /4 for j, k > 1. Furthermore, a > 0 6 > a/2, and

a>1.F0ranyz0€Z,zk.;——»z. O
—00

We now provide some properties of J. and T,,.

Lemma 6 (Properties of 7, and Jg ). [12], [15] For a
set-valued maximal monotone operator 7' : R™ — R™ and
for o« > 0, the Yosida approximation operator is defined as
T, £ L(I - JT). Then the following hold.

(@) 0T (x) < T,(x)=0.

(b) T, is a single-valued and é-Lipschitz continuous map.

(c) JT is a single-valued and non-expansive map. O

We now derive rate and complexity guarantees associated
with computing an e-solution of T,.

Proposition 3 (Rate of convergence of (VR-SPP) under
maximal monotonicity). Consider a sequence {zy} gener-
ated by (VR-SPP). Suppose My = [(k+1)%], v; = ¢

j7
N; = [ryj_Z], € =N; Y4 for Jj,k > 1. Furthermore, o > 0,
0> /2, and a > 1.

(a) For any k > 0, we have that E[|| T, (2")|*] = O ( 55

(b) Suppose xX*! satisfies E[||T,(z11)[|?] < e Then
the oracle complexity of computing such an z¥+! satisfies
Zk OZMk N S G§+1- O

V. CONCLUDING REMARKS

Chance-constrained optimization problems assume rele-
vance in decision and control settings. Yet, there is a glar-
ing lacuna in terms of providing non-asymptotic rate and
complexity guarantees for even subclasses of such problems.
Under a log-concavity assumption on the density, we show
that the chance-constrained problem with a prescribed prob-
abilistic constraint is equivalent to a convex optimization
problem with a compositional expectation-valued constraint.
We then present amongst the first methods equipped with
rate and complexity guarantees for such a problem in the
form of a variance-reduced proximal-point method.
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