©
2010 2013

On robust numerical methods of semidefinite relaxation for polynomial optimization p
roblems

Muramatsu, Masakazu

3,000,000 900,000

Facial Reduction Algorithm (FRA)
FRA (POP) SDP
POP
POP SDP

We established the theory of facial reduction algorithm (FRA) for conic linear opt
imization problems, and prove that the conic expansion approach is dual to FRA. For SDP relaxation for pol
ynomial optimization problems (POPsS), sometimes we can compute the optimal value of POP bﬁ solving the SDP

relaxation problem although the SDP problem is infeasible. We elucidated the reason of this phenomena, an

d proposed a new SDP relaxation scheme using this property.
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