Week 12, Lecture 1

Optimization Algorithms
(ACM 41030)

Dr Lennon O Naraigh
Exercises #6

3. Consider the half-space defined by:
H,={xeR'a -xz+a>0}

where a € R" is a constant non-zero vector and &« € R is a constant scalar.

Formulate and solve the OP for finding the point @ € H, with the smallest
Euclidean norm.
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4. Consider the following modification of the example in class notes. Here, { is a
parameter that is fixed prior to solving the problem:

min f(x),
min f(z),

where _ _
) =RE=sy + (v — B~,

t is sji&o& faf‘ e P’o()(o\,v\ .
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ACM 41030 More on Constrained Optimization

subject to: i j _Q gbdxlf(e
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(a) For what values of ¢ does the point @, = (1,0)” satisfy the KKT conditions?

(b) Show that when t = 1, only the first constraint is active at the solution and

find the solution. @
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