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Convergence of sequential approximation method
for constrained optimization problems

DUAN Qing-song”

( School of Mathematical Sciences, Dalian University of Technology, Dalian 116024, China )

Abstract: The convergence of the sequential approximation method for abstract constrained
optimization problems is discussed. It is proved that the global optimal solutions of the sequential
approximation problems converge to the optimal solutions of the original problem under the
continuous convergency of the objective function sequence and the convergency of the constrained set
sequence. Moreover, if the objective function sequence is assumed to be epi-convergence instead of
continuous convergence, the conclusion still holds when some monotonicity property of the objective
functions and the constrained sets of the sequential approximation problems is satisfied. At last, the
research result can be applied to analyze the convergence of the smoothing method in solving

complementarity constraint optimization problem.

Key words: continuous convergence; epi-convergence; global optimal solution; complementarity

constraint optimization



