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No.4 B A7 B LA vl {0 ] {5 353

NUEE

P q l l
=) NG D Nhi (@) + Y i Gi(at) + Y v Hy(a") < 0. (3.12)
i=1 j=1 t=1 t=1
¥ (3.11) 5 (3.12) M
L(‘r*ﬂArﬂAzﬂl’L*ﬂy*) S L(y*ﬂAfﬂA:7M*7I/*)‘
EE VL EARZER AR L(- A5 N w*, v*) 78 y* € X U PQ AR AN, HER
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(i) A4 B P 55 AN RE, 513 L(, A ALt v%) 16 y* € X U PQ AT,
LA (1) KOTEM, B AT HIE.

F Rk, R T A7 R 5 IE Wolfe R IR G & 210 A 240
3.1 HEEAFLRNA

min f(z): = (v —1)*+ (22 +3)* + 2§
st.Gi(z): = z}—2x +a3+1,
Hy(x): = x5+ 6xy—x3+9, (3.13)

Gl(x)Hl(.fU) = O,
HaMfr imEESE X N
X = {(21,22) € R?|(23 — 221 + w3 + 1)(23 + 625 — 23+ 9) = 0}.

(3.13) KXY

Jjuin Ly, prn) = (v = 1?4+ (y2 +3)* +y5 + (v — 2y +ys + 1)
+v1(ys + 6y — y3 +9) (3.14)
st. 2y — D1+ m) =0, 2(y2 +3)(1 + 1) =0, 6y3 + 1 — v =0,
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(1) /Q'\IL'* = (13_370)T € Xa (?vaygaygvﬂiﬂ/f) = (17_3307030) S Q(ZL"*), ﬁ
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Gy AR B 3.4 FIATE S L, I ¢ O (3.13) AR/ IME. HUE B 3.4 15 DAKGIE.
(2) B (3.14) WA =AFRARAE, Ky =1,y = —3,y3 = {/ 25 455 (3.13) f
(1 E bR EL, 753

Ly ) = ({ ”16’“>6—(V5”1%“” < (@1 = 1)+ (22 43) 0 = f(a).
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L(y,p,vn) = 0< (21— 1)* 4 (z2 + 3)* + 2§ = f(x).

%Ml :—1;3/1 €R7Z/2: —373/3 =9 V1T+1 HTJ‘7

L) = (200 = W < o= 124 (a4 3 4 = f(0)

Hn=-3 s €ERy; =1,y3 = \5/%_1 I,

_ s/t le (Y +1)° 1) 4 (2 24 6 fy
L(y,p1,v1) = ( 6 ) 7 < (w1 —1)" + (22 4+ 3)" + 23 = f(2).

zE LRTR, e 3.1 15 LARAE.

(3) BN VHi(z) = (0,220 + 6,—1)T Fl VGi(z) = (221 — 2,0,1)T, B (3.13) i &
MPSC-LICQ. Hi&E X 2.1, & T4 2 = (1,-3,00", " = (1,-3,0)T, AR W H e 1
(i, v5) = (0,0) 045 (y*, ui, vy) A (3.14) A4T i BAH

wiG(x*) +viH(z*) = 0.
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LED R LTRSS /TP G 1LY 107 7 P SR SNy (e G E 0 (537 g N L PN DR G PN S
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DUALITY PROBLEM OF MATHEMATICAL PROGRAMS WITH
SWITCHING CONSTRAINTS
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(1. College of Mathematics and Statistics, Chongqing Technology and Business University, Chongging
400067, China)

(2. College of Mathematical Sciences, Chongging Normal University, Chongging 401331, China)

Abstract: In this paper, a new class of optimization problems proposed in recent years is
studied, which makes it difficult to solve the optimal solution due to the existence of switching
constraint. Therefore, this paper proposes a Wolfe type dual model by using the duality theory to
solve the mathematical programs with switching constraints problem. Under the convexity and
strict convexity assumptions, the weak, strong, inverse, restricted inverse and strict inverse duality
results of Wolfe’s duality are obtained. An example is given to demonstrate.

Keywords: nonlinear programming; switching constraint; duality problem; generalized
convexity
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