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Development of fast algorithms for semi-infinite programs with conic constraints
and application to practical problems
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In this research project, we studied optimization problems which can be
expressed as the problem of minimizing a given real-valued function subject to inequality and
equality constraints. Particularly, we focus on a semi-infinite conic program (SICP) which is a
special class of optimization problems having infinitely many inequality constraints (semi-infinite
constraints) together with conic constraints.

Our main contribution was to propose several algorithms for finding KKT points of SICPs or closely
related optimization problems, where a KKT point is a solution satisfying certain technical
conditions related to the problems under consideration. We analyzed conditions under which the
proposed algorithms output KKT points. Moreover, we actually implemented the proposed algorithms and
showed their efficiency via several numerical experiments.
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