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max —x% — x5 — 2x,

a9l
X1 +x2 =0

max —x% — x5 — 2x4
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\ X1 + Xy = 0
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a>¢ L

g(x)=¢, ie€ R'->RM"
h(x)<b;, i€l R"->R¥

}31/531
L(x,A,p) =f(x)— A" (h(x) —b) —u"(g(x) — ¢)
OB g0
q:R™™* > R :: q(4, ) = max L(x, 4, )
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q(4, p) =max L(x,4,p) = L(x", 4, 1) = f(x7) —A'[h(x") — b] — p' [g(x") — ]

= f(x") —A"[h(x") —b] — p"[g(x") — c] =f(x")
g Azo,[h(x'*)—b]sg =0
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i=1
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0L(x*,A%,u")
axi

=0, Vie{l,..,n}
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) A;[h;(x*) — bl =0,Vi € {1, ..., k}
i g;(x*) =¢;,vi € {1, ..., m}
V) h;(x*) < b;,Vi € {1, ..., k}

V) /11' > 0,Vi € {1, ...,k}
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max cl x
axoi b

Ax < b
q(d) = m/lin [mﬁx{ch — AT (Ax — b)}] = mlin [m;;\x{(c — ATA)Tx + bTA}]
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1@ {bTA, c—ATA=0
min bTy
arg b
ATy =c¢

y =0
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Ax=Db
x>0

q(4, p) = mjn [mj‘X{CTx —u' (A"x—b) - ATx}] = min [mjlx {(c-aTp-2)"x+ bTu}]

00 4l ao ST oie o5 1€ — AT — A % 0 51
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q(4, 1) {bT”, ¢ AT—2=0
min bTy
ag b
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