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L16-S01Inequality constrained optimization
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L16-S02Necessary optimality conditions
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L16-S03Farkas’ Lemma and Gordan’s Theorem
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L16-S04The Fritz-John conditions
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L16-S05KKT conditions: inequality constrained problems

MATH 5570/6640, ME EN 6025 – U. Utah The KKT conditions





L16-S06KKT conditions: example

Example (Beck, 11.6(i))
Use the KKT conditions to compute an optimal solution to:

min
x

3x2
1 ` x2

2 subject to x1 ´ x2 ` 8 § 0, x2 • 0.
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L16-S07KKT conditions: in/equality constrained problems
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L16-S08KKT points and regularity
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L16-S09KKT conditions: convex optimization
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