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THE QUASISOLUTION METHOD IN THE ANALYSIS

OF CONVEX PROGRAMS WITH SINGULARITIES

V.D. Skarin

The paper is devoted to the analysis of some convex programs that are “degenerate” (improper, having no
solutions in the usual sense). We propose an approach to the correction of such problems based on the ideas of
the quasisolution method, which is standard in the theory of ill-posed extremal problems. The constraints of
the original problem are aggregated with the use of a certain penalty function, which is explicitly included in
the scheme of the quasisolution method. Two most popular variants are used: an exact penalty function and a
quadratic penalty function. For each of these variants, the questions of solvability of the arising problems are
studied and estimates for the convergence rate of the proposed procedures are established in the case where the
input information about the problem to be analyzed is given approximately.
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