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This talk reviews recent contributions to the (qualitative and quantitative,
ordinary and semi-infinite) analysis of linear optimization problems.
Qualitative stability analysis provides conditions under which sufficiently
small perturbations of the nominal problem provoke only small changes in
objects associated to the (primal and dual) feasible set, optimal set, and
optimal value. The main novelty in this field has been the recent stability
analysis of the duality gap function g that measures the difference between
the optimal values of the dual problem and of the primal problem in linear
programming and in linear semi-infinite programming. In [1] we analyze the
behavior of g when the data defining these problems may be perturbed, con-
sidering seven different scenarios. In particular we find some stability results
by proving that, under mild conditions, either the duality gap of the per-
turbed problems is zero or +∞ around the given data, or g has an infinite
jump at it. We also give conditions guaranteeing that those data providing
a finite duality gap are limits of sequences of data providing zero duality gap
for sufficiently small perturbations, which is a generic result.
Quantitative stability analysis, in turn, yields exact and approximate dis-
tances, in the space of parameters, from the nominal problem to important
families of problems (e.g., from a bounded problem to the solvable ones)
and error bounds (of Lipschitz-type) which are related with the complexity
analysis of the numerical methods. The second part of the talk overviews
some recent results on calmness moduli for ordinary and semi-infinite linear
programming problems
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