Norwegian University of Science
and Technology

Department of Mathematical
Sciences

TMA4180

Optimization Theory

Spring 2016

Exercise set 6 solution

a) We begin by stating the problem in standard form, writing x = [z, y]”"

b)

min f(x) s.t.

; >0
x€ER2 CZ(X) =7

where

i=1,2,3,

We then find the Lagrangian function and its gradient:

LxAN) =2+ = M(z+y—1)—X2-y) —As(y*—2)
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Val(x,4) = 2y — A1+ Ao — 2yAs |

The KKT conditions can now be stated in full as:
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The feasible set is sketched in figure 1. We will find all KKT points by sys-
tematically considering all possible active sets of constraints. Remember that a
constraint ¢; is active at a point x if ¢;(x) = 0, and that if all \} are negative at
a point, then it is a candidate for a maximizer. Also, the LICQ conditions are
satisfied at every point we consider here; with one active constraint, the LICQ
conditions hold trivially, and in the cases with two constraints it is not hard to

check that the LICQ conditions do hold.
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Exercise set 6 solution

Feasible set

Figure 1: Feasible set. Note: The lower "triangle" extends further toward infinity.

Observe that if x* = [z*,y*]7 is a KKT point, then from (1a) and (1b) we have:
* = 1 3 * 1 2

o Y T aon oy

From here on, we will drop the asterisk in the notation and write = for z*, etc.

First, if the active set is empty, i.e. neither of (1c)-(1le) are equalities. This
corresponds to the interior of the domain. Then, by (1g)-(1i), we have \; =
Ao = A3 =0, and so x = y = 0. But this point is not feasible, since it violates
condition (1c). Thus, with the active set empty, there are no KKT points.

Next, we consider the case when the active set contains one index, i.e. ex-
actly one of (1c)-(1le) is an equality. This corresponds to the boundaries of the
domain, excepting the corner points. If (1c¢) is active, then Ay = A3 = 0 while

A1 > 0. We get
A1 Al
xr= — = —_—
2 ) y 2 )
and inserting this into (1c) (which is now an equality), we get the condition
AN
Ay ==,
> T2 !

giving us the point (x,y) = (%, %) But this point violates condition (le), so
(3,1) is not a KKT point.
If (1d) is active, then Ay = A3 = 0 while A2 > 0, so
A2
= O = ——.
z Y 9
Inserting this into the equality (1d), we get

A
2+?2:0:)\2:—4.
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Exercise set 6 solution

Thus, (0,2) is a candidate for a maximizer. One can then check to verify that
all KKT conditions are satisfied, and we find (0,2) to be a KKT point corre-
sponding to a maximizer.

If (1e) is active, then Ay = A2 = 0 while A3 > 0, so

= s = 0'
T
Inserting this into the equality (1le), we get
A
4§:O$Ay20

This gives the candidate point (0,0), which is not feasible since it violates (1c),
and thereby is not a KKT point.

Having considered all possible active sets of one index, we now turn to the
cases with two indices, i.e. exactly two of (1c)-(le) are equalities. This cor-
responds to the corner points of the domain. First, if (1c¢) and (1d) are both
active, then A3 = 0 while A1, Ao > 0. This gives us

_M

T = )
2

A=A

Y 5

Plugging this into equalities (1c) and (1d) yields:

Al A=A
L _1=
2 T2 0
A=A
g _ AT A2

2

with solutions A\; = —2 and Ay = —6, yielding the KKT point (-1,2). Note that
this is a candidate for a local maximizer, since all multipliers are negative.

=0,

Next, if (1c) and (le) are both active, then Ay = 0 while A;, A3 > 0, which
means
= )\1 — )\3 . )\1
T2 0 YTy

Plugging this into equalities (1c) and (le) yields:

AL — A3 A
2 21—y
A =N
4(1 — N3)? 2

~1=0

0.

Solving this set of equations yields Ay = 5+ % and A3 =2+ %7 thereby giving
the candidate points (z,y) = (3(3 £ v/5), 3(—1 F v/5)) which both satisfy the
KKT conditions. Since A1, A3 > 0, these points are minimizer candidates. Note:
This result can be arrived upon by the easier approach of first finding the points
(z,y) where ¢; and c3 are both active, then working out what A; and A3 are.
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Finally, we check the case where (1d) and (le) are both active, i.e. Ay = 0
while Ag, A3 > 0. This gives us

N
27

,L
2(1 —)\3)'

xr = y:

Plugging this into equalities (1d) and (1e) yields:

A2
R E—
+2(1—)\3) 0
A2 X,
4(1—-2x3)2 2 7

which can be solved to find Ay = —28 and A3 = —8, giving the candidate point
(z,y) = (4,2), which is a candidate for a maximizer, since the multipliers are
negative.

Concerning the case with all constraints active, we may conclude that no KKT
point exists; all three constraint functions cannot be active at the same point.
The KKT points and their corresponding multipliers are summarized in the
table below.

Point A Ao A3 Minimizer /maximizer candidate
(0,2) 0 -4 0 Maximizer
(%(S—F\/g),%(—l —5)) 5+% 0 2—!—% M?n?m?zer
(533 —=+5),5(-1+5)) | 5— x 02— Minimizer
(-1,2) -2 -6 0 Maximizer
(4,2) 0 -28 -8 Maximizer

c) To determine whether the KKT points that are minimizer candidates are in fact

local minimizers, we check the second order sufficient conditions from Theorem
12.6 in N&W, i.e. whether

w2, L(z, w > 0 Vw € C(z,\), w # 0, (2)

where, C(z, A) is the critical cone at x, given by (12.53) in N&W.

For both candidates, ie. (1(3 £ V5),5(—1 F V/5)), we have that the criti-
cal cone is simply given as C(x,A) = {0}. This is because any w € C(x, \)
must be orthogonal to the Ve;(x) for which A; > 0, of which there are two for
each point. Since the LICQ conditions hold at both points, these two vectors
are linearily independent and thus span R?. The only vector orthogonal to R?
is the zero vector. Thereby, the only vector in C(z,\) is the zero vector for
these points, and thus condition (2) holds by default. We can conclude that
(2(3£V5), 3(—1F /b)) are strict local minimizers.

We note that f(3(3 — v5),2(—1+v5)) < f(3(3+ V5),4(~1 — V/5)) and
f(x) — oo in the unbounded region of the feasible domain. This means that
(3(3—=5),2(—1+v/5)) is a global minimizer and (3(3 4+ V/5), 3(—1 —V/5)) is

a local minimizer.
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We begin by stating the problem in standard form, writing x = [z, y]”:

min f(x) s.t. c¢(x) >0, i=1,2

x€R2
where
f(x) =z,
4
ax)=y-—uz
3
co(x) =2 —y
The feasible set is sketched in figure 2.
Feasible set
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Figure 2: Feasible set.

We then find the Lagrange function and its gradient:

Lx,AN)=2—M(y— x4) — /\2(:1;3 —v)
. 1 + 4:1:3/\1 - 31’2)\2

Vi L(x,\) = Y ,

and state the KKT conditions as:

1+ 423)\ — 322X =0 (3a)
“AM+ A =0 (3b)
y—az*>0 (3c)

2 —y>0 (3d)

N>0, i=1,2 (3e)

My —zh) =0 (3f)

Ao(z® —y) =0, (3g)

Now, we can take a shortcut; from (3b), we see that \y = A2, and from (3a) we
see that there cannot exist any KKT point for which A\; = Ay = 0. Therefore, the
cases with no active constraints (A\; = A2 = 0) and one active constraint (A\; = 0 or
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A2 = 0) cannot produce KKT points. We are left with considering the case where
both constraints are active, i.e. the corner points (0,0) and (1,1).

In the point (1,1), we find (by (3a) and (3b)) that A\ = Ay = —1, corresponding
to a candidate for a maximizer. In fact, the LICQ holds here, with two linearily
independent Ve;, and know from the discussion in the previous exercise (two linearly
independent vectors span R? so the critical cone contains only the zero vector) that
this is a local maximizer.

The last point is (0,0), for which we cannot write the gradient of f at (0,0) (which
is [1,0]7) as a non-negative linear combination of the gradients of the constraints,
and which therefore is not a KKT point. This does not, however, mean that it is
not a minimizer. Applying common sense, it is clearly a local minimum, as no other
points with « = 0 are feasible, and x = 0 is the lowest possible value of the objective
function.

a) We begin, as usual, by stating the problem in standard form, writing x = [z, y]":

min f(x) s.t. ¢(x) >0, i=1,2
x€R?

where
f(x) =y,
ax)=y—=x
co(x) = % — y4

The feasible set is sketched in figure 3.

Feasible set

X

Figure 3: Feasible set, exercise 3.

We find the Lagrange function and its gradient:
L(x,A) =2y — My — z) = da(a® —y")

Y+ )\1 — 3:1:2/\2:|

VallxA) = [m — A1+ Ayt
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and state the KKT conditions as:

Y+ A1 — 322X =0 (4a)
T — A +4y* Ay =0 (4b)
y—xz>0 (4c)

23—yt >0 (4d)

A >0, i=1,2 (4e)

My —z) =0 (4f)
Ao(2® — yt) = (4g)

Now, we can check the different cases of active constraints to find KKT points.
First, with no active constraints, i.e. A\; = Ay = 0, we get the point (0,0).
In fact, this is a point with both constraints active; it just so happens that
A1 = A9 = 0 here. One can check that the LICQ does not hold here, but it
is still a KKT point because the gradient of f at (0,0) (which is 0) can be
written as a non-negative linear combination of the gradients of the constraints.
Thereby, we conclude that there exist no KK'T points with no active constraints,
but that (0,0) is a KKT point. What the failure of the LICQ at (0,0) implies
is the following: There exists a function f which has a local minimum at (0,0),
but for which (0,0) is not a KKT point. However, we might still be lucky for
any given function f, as is the case here.

Next, we check with one active constraint. First, with A\; > 0, o = 0, we
have from (4a) and (4b) that x = A\; and y = —A;. Inserting into the equality
(4c) yields A; = 0, and therefore (z,y) = (0,0) again, which has been discussed
already.

With A2 > 0,\; = 0, equations (4a), (4b) and (4d) become

y — 322\ =0,
z+ 4y = 0,
3 =yt

Multiplying the first of these by x, the second by y, applying the third and
adding the two first gives

y4)\2 =0.

Any solution of this leads to the point (0,0), which we have already found to be
a KKT point.

Finally, we check the case with two active constraints, for which there are two
points; (0,0), which is already considered, and (1,1). In the point (1,1), we find
(by (4a) and (4b)) that \; = —7 and Ay = —2. All other KKT conditions are
satisfied, so (1,1) is a KKT point candidate for a maximizer.

The only minimizer candidate we have is (0,0), for which the LICQ did not
hold, and which therefore can be neither confirmed or discarded as a mini-
mizer/maximizer using the second order necessary and sufficient conditions.
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b)

However, it is clearly a local (and even global) minimizer, as we are only consid-
ering nonnegative values for x and y, and since f(x,y) = xy, its global minimum
(in the feasible set) is located at (0,0).

To find the critical cone C at (0,0), we use the definition given by equation
(12.53) in N&W page 330. First, we find the gradients of the constraints at this
point:

Vei(0,0) = [_ﬂ . Ve(0,0) = [8] .

Since \; = A2 = 0 at this point, we have that d € C(0,0) if and only if
Ve1(0,0)7d > 0 and Vey(0,0)Td > 0. The latter condition clearly holds for all
d, and so we find that

C(0,0) = {d = (dy,dy) € R? : V¢;1(0,0)Td > 0}
= {d=(dy,dy) €R?:dy > dy}.

Next, we find that the Hessian of the Lagrangian at (0,0) with Lagrange mul-
tipliers A* = (A1, A2) = (0,0) is given by

0 1
V(0.0 (. Aa)) = V2E(0,05:0,0) = |) - g].
Thus, d"V2L((0,0); (A1, 2))d = 2dids. There are clearly directions in the
critical cone for which this is negative; one can choose ds > 0 and d; < 0.

We can find the tangent cone to the feasible set at (0,0) by looking at the
limiting vectors along the lines ¢;(x) = 0 and c2(x) = 0 as x — 0. Traveling
toward (0,0) along ¢;(x) = 0 we take, for example,

o= [y o= Nl = Vg

and find the limiting direction

d= lim z’“:{
k—oo Tk

1/V/2
1/v2]°

Along ca(x) = 0, we take

1/k VE+1
=80 te = llall = ————,

and find the limiting direction

d= lim 2% = m .
k—oo tk 1

The tangent cone at (0,0) contains all vectors between these limiting cases,
which can be shown to be:

T(0,0) ={d € R*:d; >0 and dy > d }.

It is then easy to see that dTV2L((0,0); (A1, A2))d = 2d1dy > 0 for all d in the
tangent cone at (0,0).
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a) We start by writing the problem in the form

b)

min _f(z,y), s.t. c(z,y) =0,

(z,y)ER?
where
1 5 2
fla,y) = 5(@" +y7) and e(z,y) = 2y — 1.

We then form the Lagrangian

£($,y, /\) = f(xay) - )‘C(l'vy)a

and find its gradient

|z —=Ay
VL(x,y,\) = [y B )\a:] .
We may note that Ve(z,y) # 0 for all (z,y) # (0,0), meaning the LICQ holds
for all feasible (z,y). We can therefore use the first order KKT conditions to
identify candidates for extrema. Solving VL(z,y, A) = 0, we find

=Xy and y(1 — \?) = 0.

Thus, we may have either A = +1 or y = 0. But, if y = 0, then ¢(z,y) =1 # 0,
so this possibility is excluded. Also, taking A\ = —1 yields imaginary values
for z and y, which are disregarded. Therefore, we take A = 1 and continue by
observing that

c(z,y) =cly,y) =y* —1=0=y=+£1.

Thereby, we have the two solutions (z,y) = (£1,+1), both of which have La-
grange multiplier A = 1. To verify that they are indeed minima, we check the
second order sufficient conditions. We have that

Ve(z,y) = [ﬂ :

so the LICQ holds at both points and in addition, for any w in the critical cone
at (£1,+£1), we have w = [y, —7]T, v € R. At the two points we then get

w' VAL (2, y, Nw = [y —7] [_11 11] [_’YV] =49 >0,
with equality if and only if v = 0, i.e. w = 0. Thus, (x,y) = (£1,+£1) are
indeed minima.
Alternatively, we could argue that since f is coercive and 2 is closed, then there
exist minimizers to the problem, and since the points are KKT points where
the LICQ holds, these are the only two candidates for minimizers. Then, since
f takes the same value at both points, both points must be global minimizers.

The quadratic penalty method considers the unconstrained minimization of the
objective function

_ iz _ 1 P
9(@,y) = fl@,y) + Gelr,y)* = 5@ +y°) + ey = 1)
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We find that

z + p(zy? — y)]
\% X, = )
5(@) [y + p(a?y — x)
and solving Vg(z,y) = 0 gives (from the first component)

e W
L4 py?

Inserting this into the second equation, we get
i ( 1y g )
(I+py?)?" 14 py?

One solution of this is y = 0, giving (z,y) = (0,0). If y # 0, we can simplify
the equation to

1+ py® = p,

1
y:i 1_77
V 7

which exist (i.e. are real) as long as u > 1. From here, one can check that this

also gives
/ 1
T ==+4/1——.
“

It can also be checked that these points are minimizers as long as they exist.
The solution (z,y) = (0,0) is a minimizer while p < 1, but becomes a maximizer
when p > 1. Also, we can see that as u — oo, (z,y) — (£1,£1).

with solutions

The augmented Lagrangian for this problem is

1
La(a,y, A w) = 5@ +9%) = May = 1) + 5 (ay — 1)

which is coercive and lower semi-continuous such that a minimizer exists, and
it has gradient

T — Ay + u(x?f - )
L A ) =
\Y% A(]"7y7 7:““) y—)\$+ﬂ(ﬂg2y_$)

After a similar computation to that in part b), we find

(B+Ny
1+ py?

and the equation for y:
L+ py®)* = (A +p)?.

In addition, we have the solution (z,y) = (0,0). We must be somewhat careful
in finding y. First, we have

L+ py? = £(A + p),

April 22, 2016 Page 10 of 21



Exercise set 6 solution

d)

but since the left hand side is positive, we must choose the right hand side
positive as well. Therefore, we have

L+ py? = A+ pf
and thus

Yyt == ‘/\—i—l‘—l,
[ [
which exist if |[A + u| > 1. It can be checked that here, too, we have z* = y*.
The points (z*,y*) are the global minimizers if A + g > 1. Otherwise, (0,0) is
the global minimizer. We see that the original solution is obtained when either
A =1or yu — oo. The fact that (z*,y*) are the global minimizers if A + p > 1
can seen by checking when L4(x*, y*, A\, u) < L£4(0,0,\, ). This leads (after
some computation) to the condition

Ot = DA+ p] = 1) 2 (A + gl = 1%

Since (x*,y*) exist only if |A + p| > 1, and if [A 4+ x| =1 then (z*,y*) = (0,0),
we can divide by |\ 4 u| — 1 to obtain the condition

A+p—=1)> (A +p| = 1),

N | —

which holds if A + ¢ > 1 but not if A4+ pu < —1.

We find the minimizers of

1
(2, y5 1) = (@ +y°) + play — 1]
by splitting the domain in three: zy > 1, xy < 1 and xy = 1. First, when
ry = 1, we see that 22 = 1/y?, so the objective function takes the form

®1(ogin) =) = (o +)

We can see that ¢'(y) = 0 when y = 1 or y = —1, and ¢”(y) = 4 in both
these points, so they are minimizers along the curves x = 1/y, and we have the
candidates (-1,-1) and (1,1). Furthermore, ®;(1,1;u) = ®1(—1,—1;u) = 1 for
all values of p.

Next, if zy > 1 then

1
Py (z,y; 1) = 5(962 + ) + p(zy — 1),
SO

T+ py

& (2, y: 1) =
V 1(%9,#) I:y+ﬂx

If y = 0 then & = 0, but this is not in the domain considered so we need to take
u = *1. Since p > 0, the only possibility is ¢ = 1. This gives us the critical
points along the line x = —y, but this is still not in the domain considered.
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Thus, there are no critical points in the domain xy > 1.
Finally, in the domain xy < 1, we have

1
(2, y;p) = = (2% +y%) — plazy — 1),
2

SO

T — 1y 2
Vo (z,vy; :[ }:O:m: = (1-— =0.
(z,y5 1) Y — i py = (1—p)y
If y = 0 then z = 0. This is in the domain and thus a critical point. Also, we
may take p = £1. Since p > 0, the only possibility is 4 = 1. This gives us the
critical points along the line z = y, which are in the domain considered when
|z| < 1. We now check whether any of these points are minimizers. Observe
that

1 _

2 ) — H

\Y q>1(£7ya,u)_ |:—,U, 1 :|

with eigenvalues A = 1+ . The eigenvalues are positive when p < 1 and so the
point (0,0) is a local minimizer when p < 1, with value ®1(0,0; u) = u, which
actually makes it a global minimizer.

When p = 1, we have ®1(z,y; 1) = 1 along the line z = y. Also, when pu =1,
we have

1
Pi(z,yip) = 5@ -y +1>1,
so these points are minimizers.

When g > 1, the global minimizers are found in (z,y) = (£1,%1). This is
because ®;(+1,+1, 1) = 1 and Py (z,y; 1) > 1 elsewhere. This can be seen as
following: When xy > 1,

1
iz, y;p) = 5@ + %) + plzy — 1)
1
= §(w—y)2+u(ﬂcy— 1)+ ay
> p(ry — 1) +xy
> 1,
and when zy < 1:
1
Oy (2, y; p) = 5(362 +9?) — plzy — 1)
1
= §(w—y)2+xy—ﬂ(wy—1)
> pu(l —zy) + 2y
> 1.

To summarize: When p < 1, we have a global minimizer in (0,0) with value p.
When p = 1, the global minimizers can be found on the line x = y,z € [—1, 1],
and with g > 1, the global minimizers are found in (z,y) = (+1, £1).
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Forming the log-barrier function is pretty straightforward; following chapter 19.6 in
N&W, we define

P(x;p) =

z+y—pn(l—a?—y?), 1—a?—y*>0
o, 1—$2—y2<0

To minimize this, we find that inside the unit circle,

2z
1+M1—3:2—y2

VP(z;p) = 1 %y
+Ml—xQ—yQ

Setting VP(x; 1) = 0 one finds, after some computation, x = y and

2
Iz w1
— T/
TEEEVT T

The positive solution is not a minimizer, as 1 — 22 — y? < 0, meaning the log-barrier
function is infinite at this point, so we consider only the negative root,

2
_p el
T = 5 1 + 5"

This is a minimizer, as can be checked by computing the Hessian of P and checking

that it is positive definite. Thus, the solution for each parameter u is

2 2
N T N VA

It is worth noting that as u | 0, (z,y) — (—%, —%), which is the solution of the
original problem.
@ Take, for example, the minimization of the function f(z,3) = —2% — %% on the unit

circle, i.e. with ¢(x,y) =1 — 22 — y2. We then have
La(z,y) = —2° —1° = N1 —2? —y?) + u(l - 2® —¢*)?,

which clearly is not bounded from below.

a) We are now considering the problem
min f(x), s.t. e(z) =0,
where
1
flz) = ia:T:r and c(z) = Az — b,
with b # 0. The Lagrangian is

L(z,\) = %xTas —\(Az —b),
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b)

where A € R™. The KKT conditions become
VL(z,\) =2z — ATA =0,
Ax —b=0.

Also, since A has full rank, then the LICQ hold everywhere, meaning the KKT
conditions are necessary for minimizers. We therefore look for solutions that
satisfy the KKT conditions. If A = 0, then = 0 and Ax = 0, meaning
Az — b # 0, so we must have X\ # 0. The first condition then gives x = AT\,
and inserting this into the second gives AAT X = b. Since A has full rank, AAT
is invertible and we have A = (AAT)~1b, meaning z = AT(AAT)~1b. Also,
since V2L(x,\) = V2f(z) = I, which is positive definite, this is a minimum.

The quadratic penalty method considers the unconstrained optimization of

which in our case becomes

o(z) = %x% + Bz~ )T Az ~ ).

Taking the gradient of this, we get
Vy(z) =z + p(AT Az — ATb) =0

= <1I+ATA)x:ATb
o

1 -1
=1 = (I - ATA> AT,
7
This is, however, not the expression we were looking for. We can easily see that

AT <11 + AAT> = (11 + ATA> AT,
7 M
—1
Multiplying both sides from the left by (%I + ATA) and from the right by
-1
(i[ + AAT> , we see that

1 -1 1 -1
(1 + ATA> AT = AT <I + AAT> ,
1% 1%

meaning that we get

—1
x=AT (11 + AAT> b.
il

Another way of arriving at the desired expression is by use of the singular value
decomposition of A, writing A = USV”, where U € R™*™ and V € R™" are
orthogonal matrices (U~! = U? and V~! = VT) and ¥ € R™*" is the matrix
containing the singular values of A along its diagonal. The singular values are
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all positive. We will write .., for an r x r identity matrix. Now, we observe
that

1 -1
<1Ian + ATA) AT = <1Inm + (UEVT)TUZVT) (UnvhHT
% H

—1
lfnm + VETUTUZVT> vxTu”
7

-1
<Inm + 2T2> VT> vxTu”

-1
= (ifm + VETEVT) vxTy”
1
Vv vTysTyT

-1
=V <Imxm + 22T> u”
1 —1
=vsuTu (Ime + EZT> U’
ol
1 -1
=AT <Imm + UEZTUT)
7!

1 —1
= AT (Imxm + UEVTVETUT)
7!

-1
= AT <1Ime + AAT> .
I

1 -1
Thereby, we have z,, = AT (Ime + AAT) b. The fact that
1

1 ! 1 !
(Im + 2Tz) =¥ <Ime + 22T)
Iz H
can be checked by writing the product componentwise.

c) We now consider the problem
i 5.1 >
min f(z), st. c(x) >0,
where
L 7 1 2
flx) = 2% and c(x) =€ — §]|Aa§— bl|*,
The KKT conditions for this problem are
VL(z,\) =z + MNAT Az — ATh) =0
1
Me— 3l Az~ bl2) =0
1
€— §|\A$ —b|*>0
A>0.
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b)

With A = 0, we get = 0. For the third condition to hold, we must have
€ > ||b]|?/2. This is then a valid KKT point. Also, we have V2L(z,0) = I,
which is positive definite, so it is a minimum.

If A # 0, we get, as in the previous exercise, that

-1
i, = AT <i1mxm + AAT> b.

Here, A must satisfy the condition that A > 0 and A must solve

—1
(AAT (i[mxm + AAT) - Imxm> b

We can show that such a A\ exists; since f is coercive and €2 is bounded and
closed, there must exist a global minimizer. Since the LICQ holds, the KKT
conditions are necessary for a minimum, and since, if e < 3|[b[|?, our candidate
Ze is the only KKT point, it must be the global minimum, and thereby have a
A satisfying the above conditions. Thus, by taking p = A, we get 2. = x,.

2
=0.

1
€ — —

2

We start by finding the minimizer with respect to = of
L 7 T
L(z,\) = 2% % A (Az —b).
One can see that
Vol(z,N) =2 —ATA=0= 2= AT ),
V2L (2, \) = Luxn.

Thus, the (unique) minimizer is = AT\ and so

1
g(\) = min L(z, ) = LIATA,A) = =g ATAATA+ AT,
TER™

Next, we search for a maximizer of g(\), observing that
Vg(\) = —AATX 4+,
Vig(\) = —AAT.

Since —AAT is negative definite, there exists a unique solution to the maxi-
mization problem given by Vg(A\) = 0 = AAT\ = b.

First, we observe that

1
; _ _ T\=1p\ _ 23T g AT\—1
nax min L(z,\) = jmax g(A) =g((AA") b)) = 2b (AA) b

Concerning the value

min max L£(x, \),
z€R™ AeR™
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we see that if Az # b, we can take A = y(Ax —b) and let v — —o0 to get infinite
values of L(x, ), so that we have

00, Ax #b
max L(z,\) =< 1
AeR™ 5\|ch2, Az =1b.
Therefore, we consider only z such that Ax = b, and then the problem is

equivalent to the one in exercise 7a, i.e.
N S
min —||z||* s.t. Az =0b.
z€R™ 2
This has the solution z = AT(AAT)~1b, and the value is
1 1 1
5||AT(AAT)—1b||2 = ibT(AAT)‘TAAT(AAT)_lb = §bT(AAT)—lb,

since (AAT)™T = ((AAT)T)~1 = (AAT)~L.

@ We have the problem

max ¢!z 4 dly, (5)
m?y
Az =by (6)
Aoz + Bay < by (7)
y>1 (8)
y < u, (9)
with no constraints on z, and we want to write it on standard form
minCTX st. AX =B, X>0. (10)

There are several modifications needed to achieve this. First, we split z into z = 2+ —
x~, where 27,2~ > 0. Inequalities (8) and (9) can be taken care of by introducing
slack variables v > 0 and w > 0 such that they become

y—v=1
Y+ w=u.

In inequality (7) we also introduce a slack variable z > 0 such that it becomes
Ag(zT —27) + Boy + 2 = bo,
and finally, the equality condition (6) becomes
Ai(zt —27) = by.

The maximization problem (5) becomes a minimization problem by negating the
objective function:

min —c’ (zT —27) —dTy.
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In total, the problem can be written on the standard form (10) if we let

- - -

x —c
T C A1 —A1 0 0 0 0 b1
_|v _|d A2 Ay By 0 0 I b
X_U’C_O’A_OOI—IOO’B_Z
w 0 0 0 I 0 I 0 u
- Z - - 0 -
Given the optimization problem
minclz st. Az >b, x>0, (11)
T
we want to show that its dual is the problem
In)E\LXbT)\ st. ATA<e¢, A>0. (12)
We start by defining the Lagrangian function
L(z,\s)=cla—N(Az —b) —sTx
=Mb 42T (c— ATA - ),
and observe that (11) is equivalent to the problem
minmax L(z, A, s),
z  A>0
s>0
since
Az —b<0 <0
max L(z, \, s) = O;’ v o :
/\gg c'x, Ar—b>0 and x>0
§2

The dual problem is then defined as

max min £(z, A, s),
A>0 @
s>0

where we can observe that

min L(z, A, s) =

T

—00, ATh+s# ¢
AT, AT N +s=¢’

so that the dual problem is equivalent to

max b, st. ATA+s=c
A>0
s>0

Now, we can interpret s as a slack variable in an inequality constraint, so that the
dual problem is indeed

max b'A st ATA<e, A>0.
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We can see that this linear program is already in standard form with

5 I
c= 13|, z= |z A=[1 1 1] b=1
4 €T3

From chapter 13.1 in N&W, we know that this problem has the dual
maxb’ A st. AT <e,
in other words,
maxA st. A<5, A<3 and A<4.

The solution of this problem is, of course, very easy; it is simply A = 3. Note that
this gives us a convenient way of solving the primal problem; since only the second
constraint is active, we have x1 = x3 = 0, and so the constraint of the primal problem
yields that zo = 1.

a) We can see that the problem is a quadratic minimization problem
1
min §xTGa: +ce st alz—b; >0,
where
a_ 82 2 e [-1 -1
- 2 27 c= 37 al_ _1 ) CL2— _1 9 a3_ O Y
and by = 0, by = —4 and b3 = —3. We can check that G is positive definite, so

by Theorem 16.4 in N&W, the KKT conditions are necessary and sufficient for
minimizers. We therefore set up the KKT conditions:

8r+2y+2—-XA+X+X3=0 (13a)
20 +2y+3+ A +A3=0 (13Db)
Mz —y)=0 (13c)
d—z—y)=0 (13d)
A3(3—x)=0 (13e)
x—y>0 (13f)
4—z—y>0 (13g)
3—2>0. (13h)
We see from (14a) and (14b) that
1 1 1
=—4+ -\ —=A
TTETIMTE
5 5 1 1
A

Now, we can go through the usual procedure of considering all options for ac-
tive constraints. With no active constraints, i.e. A\ = Ay = A3 = 0, we get
(z,y) = (é, —%) which is, in fact, a KKT point and as such a global solution of
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b)

the problem. We should end the search for a minimum here, since the problem is
strictly convex and the minimizer is unique, as confirmed by figure 4. However,
since the following discussion will prove useful in part b), we carry on looking
for KKT points.

Next, we consider cases where only one constraint is active.

First, if \j = Ay =0, i.e. 3— 2 =0, we get A3 = —17 and (z,y) = (—18, —27),
which breaks constraint (14g).
Next, if \jy = A3 =0,ie. 4 —x—y =0, we get \y = —11 and (z,y) = (%, %),
which breaks constraint (14f).

15 15

Lastly, if Ao = A3 =0, 1.e. z—y =0, we get A\ = —% and (z,y) = (=33, —45)-
It is a feasible point, but has a negative Lagrange multiplier, meaning it is a

candidate for a maximizer. This will prove useful in part b).
Next, we consider cases where two constraints are active.

First, if Ay = 0, ie. 3—x =0and 4 —z —y = 0, we get (z,y) = (3,1)
with corresponding Lagrange multipliers Ao = % and A3 = —17, meaning it is
not a KKT point.

Next, if Ao =0, 1.e. 3—z =0 and x —y = 0, we get (z,y) = and (z,y) = (3,3),
which breaks constraint (14g).

Lastly, if A3 =0,ie. z—y=0and 4 —z —y = 0, we get (z,y) = (2,2) with
corresponding Lagrange multipliers A\ = % and \g = —%, meaning it is not a
KKT point.

There are no points in which all three constraints are active. Thus, we have one
candidate for a minimizer, (z,y) = (%, —%), which is the global minimizer. Fig-
ure 4 shows the feasible domain and the contour lines of the objective function
which confirm our observations.

Replacing f by —f will turn minima into maxima and vice versa. Especially
of note is that since f — oo as 2 + y?> — oo, then —f — —oo, meaning there

is no global solution to the minimization problem. However, the maximizer we

found in the last problem, (z,y) = (—13, —13), now becomes local minimizer.
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Feasible set and contour lines

Figure 4: Feasible set (light blue) and contour lines of the function. Note: The feasible set
extends further toward infinity.
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