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Saddle Points of Augmented Lagrangian for Semi-infinite Programming

GU Guoli, LIU Qian, LI Min
(School of Mathematical Sciences, Shandong Normal University, Jinan 250014, China)

Abstract: A class of semi-infinite programming problem has become a powerful tool for the mathematical modeling of many real-life

problems in recent years. In this paper, augmented Lagrangian will be applied to the semi-infinite programming problem and their

characterizations in terms of saddle points will be obtained. Under the Reduction Approach condition, the relation between the local

saddle point and the local optimal solution will be discussed. Firstly, the local optimal solution of the problem is obtained by the ex-

istence of saddle points. Secondly, under EMFCQ SSOSC and ESSOSC conditions, the local optimal solution is the sufficient condi-

tion for the existence of the local saddle point.

Key words: semi-infinite programming; augmented Lagrangian;

local saddle point
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