HM /00C [ 441
So 3@?o%€$ for wseng Th. (43.2) delivevs

o~

a set A such that;

Y »mN,”
LIx(A)A],=0 \ixgsuo

L [x(A),A],,=0
._IV x(A) i a local minimizer for (E).
| Th (13.2) |
= w. = set of local minimizers

= x(\)e wm .“_e.@f%:w least V T ﬁowc& mnim.
4 hope S:&

W some cases it well not be possible to
follow the above methodology exactly

= but %the 9239% showld be 92.:&
as far as womwmim.

Also:

the S@wro%sa« ts usually _:,pef.oprs )
tor nonlinear h \ o?f when m=1,ce.
when there vs ONE scalar aws&.\,i
constraint.

HM /00C /44.2

Zxomple
SR mw.qx . xt4 xy -4 =0}

h,(x)
- qx=0 contant
_- gtx==1 MV contours
. \\aax =-9

this vs obviously the
o:f local minimizer
tn thes mp.swa example

- does ouv smwra@ocoam
fend &7
Ar@ h?gspsm_e.o(:u
Lx;M]=V(x)+ A hy(x)

= qTx + A U+ xp-4)




HM /00C /14, 3
(@) choose  x(A) so h_..err»_.._xuo

:ir“? #_

Ox‘ ¥
= :.+ INXy 9yt dh,X] =0
v ~ 1 Afv
2A1\ 9,

4
= x(M)=-1 q
2A4

X,
Xa,

= |

x (Aq)

@ .Tw.& A nM\/ ram.x;:\._NOM
ha [xOA)T = %, (A + x5 ()%=
= __x?f:_plh_ A ___w__ ~
4r>
= eﬁ »:n t E
4
A= { i el g
-l—. | \ I J
M A

HM /00C /44.4

® fod K ={red: Lxn,0], >0]
th.fu M.m._.x +>A Axw.._.xm.-:v
LIx ], = [2h O
0 dM
‘_‘rmsm*oq@u
© LI AT, = £ lgn [ 0] po
(> X ¢X)
| . . 0
o L[xG), KT, = tlgl]e ¢[>0 &)
| (> X e A)
| Henee \

MZ_TX::.

# a %p,uos& matrix (s positive definite
f alt uts %pmos& entries are > 0.




HM /00C /44.5 HM /00C/ 44.6

X ume.f A€ N.u nmhc.o.\r.f constrained optimization via duality
= Mx (X) = m _24q w In duality theory | the origunal opt. problem
gl s called the ?&3& problem (P):
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Defune : . . .
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Proof of Th (44.2) @):
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Evalmation of d(A):
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fonding d()) this way Us at least
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