
2017 Constructive Nonsmooth Analysis and Related Topics (Dedicated to the Memory of V.F.
Demyanov), CNSA 2017 - Proceedings, 2017

Cutting-plane method with embedding of epigraphs of
auxiliary functions
Zabotin I., Kazaeva K.
Kazan Federal University, 420008, Kremlevskaya 18, Kazan, Russia

Abstract

© 2017 IEEE. We propose a method of conditional minimization of convex functions from the
class of cutting methods. The method based on using of the exterior penalty functions. The
iteration points are found by solving linear programming problems. In this case, the admissible
set and the epigraph of each auxiliary function are embedded into polyhedral sets. A set, that
approximates the epigraph of the next auxiliary function, is constructed on the basis of the
previous set by cutting off the iteration point from it. The method's convergence is proved.
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