
Constant positive generators: a new constraint
qualification

R. Andreani, G. Haeser, P. J. S. Silva, M. L. Schuverdt
University of State of Campinas

Rua Sérgio Buarque de Holanda, 651, Brazil
andreani@ime.unicamp.br

We present a new constraint qualification that extends the relaxed con-
stant rank constraint qualification. We relax the assumption that the rank
of all subsets of gradients of active inequality constraints and equalities con-
straints must remain constant, to a single subset of such gradients which is
easily computed. Our new constraint qualification also extends the relaxed
constant positive linear dependence condition recently proposed and ensures
the convergence of penalty based methods, like the augmented Lagrangian,
and of a sequential quadratic programming algorithm.


