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Inverse problem of convex semi-infinite programming with linear objective

YANG Qing-ji'*, ZHU Dao-li'
(1. School of Management, Fudan University, Shanghai, 200433, China;
2. Department of Applied Mathematics, Shanghai Finance University, Shanghai, 201209, China)

[ Abstract] The inverse problem of convex semi-infinite programming with linear objective is presented
under certain assumptions. By applying Rockafellar duality theory, dual problems for such inverse prob-

lems are also given. In some special cases, results about linear semi-infinite programming problem and

linear programming problem are obtained.
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