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Abstract

We apply a weighted entropic perturbation and the cutting
plane method for ε-optimal solving of a linear semi-infinite pro-
gramming problem.
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1 Problem statement

Consider the linear semi-infinite programming problem:

(P ) :

∣∣∣∣∣∣∣∣

min c>x s.t.
n∑

j=1
aj(t)xj ≥ b(t), ∀t ∈ T,

x ≥ 0,

where x = (x1, . . . , xn)> ∈ Rn is the variable vector, c = (c1, . . . , cn)> ∈
Rn is a known vector, n ∈ N∗, T is a compact metric space with an
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Vale Street, Piteşti 110040, Romania, costel.balcau@upit.ro

5


