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Abstract

Most of the semi-infinite programming (SIP) problems available to the research community are real world and academic where the exact solutions are not known a priori, making the selection of the best algorithm a difficult task.

This talk presents a procedure to randomly generate a class of semi-infinite programming (SIP) problems with known solutions.

The problems definition is based on extended signomials, which are generalized polynomials. The optimality conditions for the SIP problem are presented and we prove that the solutions of the randomly generated SIP problems satisfy the KKT conditions.

The generated SIP test problems will enable us to measure accuracy, efficiency and reliability of SIP solvers for this class of problems. The SIP test problems generator is coded in AMPL and is publicly available with the SIPAMPL software package.

An example of the NSIPS solver in solving a randomly generated problem is also shown.

