DOMINIQUE P. ORBAN, GERAD and Ecole Polytechnique, Montréal
An Interior-Penalty Method for Mathematical Programs with Vanishing Constraints

MPVCs are degenerate nonlinear programs that model topology and structural optimization problems. They resemble problems
with complementarity constraints yet different sets of qualification conditions are used to formulate necessary optimality
conditions. We extend a mixed interior/exterior elastic penalty method to MPVCs. Global and fast local convergence are
established. We illustrate our algorithm on instances of structural problems.



