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A SOLUTION FOR CONTINUOUS SEMI-INFINITE LINEAR PROGRAMS BASED ON ATOMIC MEASURE
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This paper discusses with optimization of continuous linear problemswith finite number of variables and infinite
constrains. Regarding the dual properties, the problem is transferred into a measure theoretical one in which the
existence of the solution is guaranteed. Then, based on atomic measures properties, a computation method for
.obtaining the optimal solution is presented. Numerical examples are also given
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