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We have conducted research that aimed at improving and extending robust
optimization methods so that they can be used in real-world problems.
(1) Since many classification models can be described using robust optimization problems (min-max
problems), we have developed an efficient optimization algorithm for the min-max problem and
analyzed the convergence of the algorithm. (2) The multi-period robust optimization problem is a
difficult problem in which min-max is repeated for the length of the period. We developed an
efficient algorithm using duality of the problem, and applied it to a solar power generation system
for deciding the best size of solar system. (3) For the general non-convex optimization problem
including the problem in (1), we proposed an efficient solution method based on the first-order
method and applied it to real-world problems such as outlier detection problem and system
identification problem.
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