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Solving Semidefinite Programs via Discretization Method for Solving Semiinfinite Programming Problems

XI Mingxiao, LUO Honglin
(School of Mathematical Sciences, Chongqing Normal University, Chongqing 401331, China)

Abstract: [ Purposes | A new approximate algorithm for solving semidefinite programs and a new method for proving the strong

duality theorem of the semidefinite programming problems are proposed. [ Methods] Via discretization method, a semi-infinite

program is equivalently reformulated into another semi-infinite programming problem firstly. Then, the semidefinite programming

problem is relaxed into a series of linear progra-programming problems. [ Findings] The semidefinite programs’ Lagrangian strong

duality theorem by use of the linear programming problems’ strong duality theorem are reproved. [ Conclusions ] A new approximate

algorithm for solving semidefinite programs via a discretization method and some numerical experiment results are provided.

Keywords: semidefinite programs; semiinfinite programming problems; discretization method; strong duality theorem.
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