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(P) Minimize f(s) subject to g(s) <¢ r
DilFIZAFIZ

G(s):={g(s) | geG}={z | Fa(s)z < qa(s)}
R:={x | Prx < qp}
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G(s) = conv G1(s) + cone Ga(s);
R = conv R; + cone Ry;
C = cone P
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Ga(s) c C, Val(P2(s)) <0
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Ga(s) C C, sup{Val(P3(r,s))} <0
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Ry C C, Val(P4(s)) <0
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Ry C C, sup {Val(P5(x))} <0

xzeG(s)
D E EEDr € RIZOWT (P) 235 7H]
ﬁlétfié g c Giﬁﬁﬁhﬁ_%o
H%HseSITONT

Ga(s),R2 C C, Val(P6(s)) <0
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s.t. Pa(s)x < qg(s), Prx < qp.
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pla p] —r
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Pg(s)x < qa(s).
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Minimize t € R

p] (z—7) .
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Pg(s)x < qa(s).
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Prx < qp.
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Prx < qp.
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Pa(s)x < qg(s), Prx < qp.
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