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From Wikipedia, the free encyclopedia

In mathematical optimization, the Karush-Kuhn-Tucker (KKT) conditions, also known as the Kuhn-Tucker conditions, are first
erivative tests (sometimes called first-order necessary conditions) for a solution in nonlinear programming to be optimal, provided

that some regularity conditions are satisfied

Allowing inequality constraints, the KKT approach to nonlinear programming generalizes the method of Lagrange multipliers, which

allows only equality constraints. Similar to the Lagrange approach, the constrained maximization (minimization) problem is rewritten

as a Lagrange function whose optimal point is a global maximum or minimum over the domain of the choice variables and a global

minimum (maximum) over the multipliers. The Karush-Kuhn-Tucker theorem is sometimes referred to as the saddle-point theorem 1
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