Today Ansourcements
LG Lal-YaY
3renge

Exaon ar-ules 4omor "Ows

Nu\‘h‘F(l"elfﬁ H\Al7 Juﬁ T-L\urSDlny

K KT conJH—for\s /

Au’me—\+€°l Lo)mn’( L‘“‘],a,\?e’ MU"HP’;Q/‘S

3E) = £R) £« MhR 756

E'q'«n(f'l-
Laﬁraﬂ);{ I./\ettuqlt 7
MV-H‘.FL e s

Lﬁjfea\7iq -

A‘(" the cor\S'f’fa:"?O( DP+-‘MMM
VG i) =
(NN

meea* +2 Ee 4‘\/\€ f‘("“" \/a/uec)
the ones +hat  male k’* $o+lS‘LLY Hre constvadiats

’—-{or' +He JGMO QDLQMF(Q
Lxo) = &+ oli-9

F.ON <

C onstronm ed
Unconstrala ecl

= pvA C"")\ o
vi‘ "F({) = o \< /'us\‘\"' kut\v\. L ) —

-5 ro\‘Hoﬂar‘&/

ﬁ\

—
569 0
X)) =
K ons g&) =0
Con@ett
z o*20
- 6* I0)
soluia constrained — ﬂlxé}‘) O M)
+
optimization Pfobl"""" Clementwise mu ‘hpmwn—v
lsP we s Tly about solvd jKK\P X n matlab

r )y
GOW\P'@M c“‘f'ar\/ s 'QLéne‘S

E-‘\'lner 0': -0 o 3.)(%‘%:0
LQ’/‘G!\%& Mu\f‘vﬁ},ep; -Fo,-
Tx A - efran
HOW Jo we SO[Ua ‘éor —;Zy/ >\/ 0”"‘ inactve  constacts ave
+haf 9¢+{g-ﬁ7 EkT ™

One me,‘H/\oal (@'f' (/L\«vv\/\ wc«#ed L“/q’q"f/Q
One equality QJAM),4Q)+\u@>f%M@f

L onstranat :
Au mented L
aqrang| enn \
Lagrangian 97279 Externa )
[ N
Augmented Lagrangian method, one equality constraint h(F) =0 Pey\ +/
input : starting point g, initial multiplier Ay = 0, initial penalty pq > 0,
penalty increase factor p > 1, tolerance E,
output: 7, estimate of the constrained minimizer, and f(7*)
; - , hen h(E®) = O

// augmented Lagrangian: Lagrangian plus quadratic penalty w n X

(- — f(F) + o o oo A '
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while |h(7)| > E, do /

Iy, - minimize f(Z: Ag. p) // unconstrained solve started from I}
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// update multiplier 7

K
// increase penalty L\(‘):O
// next starting point

4)\;(; 14 Ak + e h(T})
His1 < Pk
Try1 < Ti

en
return I = 7, f(I")
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Augmented Lagrangian penalty method

P emalty tease fctor p = 1, toleranee £, T 070 Will eithes pus h
output: 7°, estimate of the constrained minimizer, and f(&*) R C’)i) + 0@

h;(#)  equality constraint h; =0 3J
g;(T) = ¢ g;(¥)  inequality g; < 0 with g;(¥) > —\;/p OQ Xj ~+to O

—Aj/p otherwise
// augmented Lagrangian (X contains multipliers for both I and q)

.f(f-: X p) = f(T) + XTg(F) —2 llg(@)3 y
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while ||g(7)|| = E. do
// unconstrained solve started from 7 >\ ) @

// update multipliers
// increase penalty S0 _é s ) (AS+ L

// next starting point

" minimize (7 Xy )

/_\';, b1 Xk + /lkf}(.r’i,)
Jlki1 < Pk
.FA—; 1 & .T;
k«k+1
end
return 7 = 7, f(i")




