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Abstract

The minimax problems are an important class of optimization problems arising in image
processing and machine learning. Efficient algorithms for solving strongly-convex-
concave type of minimax problems have been proposed. However, more general cases, in
particular the constrained minimax problems are much less studied in the literature. We
propose a new framework for solving constrained semi-infinite minimax problems, based
on a smoothing technique for the maximum function. The convergence property and the
convergence rate are presented.
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