
SCHOOL OF PHYSICAL AND MATHEMATICAL SCIENCES 
NANYANG TECHNOLOGICAL UNIVERSITY 
SPMS-MAS-03-01, 21 NANYANG LINK, SINGAPORE 637371 
FAX: +65 6515 8213       TEL: +65 6513 7423 
 

 

 

 

SEMINAR ANNOUNCEMENT 

 Lagrangian-dual Functions and 
Generalized Equations of Optimization 

Problems 
 
 

Dr. Meng Fanwen 
Research Fellow, 

The Logistics Institute – Asia Pacific, 
National University of Singapore 

 
Date :  11 February 2009 (Wednesday) 
Time :            10 am – 11 am 
Venue:  SPMS-Executive Classroom 1, MAS-03-06

School of Physical and Mathematical         
Sciences 

 

     

    

In this talk, we discuss the Lagragian-dual problem of a class of convex optimization problem. We first study 
the semismoothness of the Lagrangian-dual function. This property is then used to investigate the second-
order properties of the Moreau envelope of the dual function. We show that the Lagrangian-dual function and 
the gradient of the Moreau envelope are piecewise smooth and semismooth, respectively, for certain 
instances of the optimization problem. Further, we study the semismoothness of solutions to generalized 
equations over cone reducible nonpolyhedral convex sets, which is closely related to a class of optimization 
problems with cone constraints. In addition, we show that a locally Lipschitz homeomorphism function is 
semismooth at a given point if and only if its inverse function is semismooth at its image point.  
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