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min fy(x).
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min fo(x).
s.t. fi(x) <0, i=1,..,m
h;(x) =0, i=1,..,p
o JA& P B %%k (Lagrangian function)
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o J5A% P B XF148 % 2k (Lagrange Function/Dual Function)
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g(A\,v) = inf L(z, A\ v) = (fo(fﬂ) + Z Aifi(z) + Zl/zhz(w))

AL Bf o A EA, M) = max(fy(0), ., fin(D)
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min Clx

s.t. Ax=b, x>0
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o JABH B 148 % # (Lagrange Function/Dual Function)

g4,v) = Inf L(x,A,v)
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= inf (o () + ) Afi) + ) uihi(x))
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