
2/24 : penalty methods & AL

Announcements
-

3/5 (note : leaderboard in FLOPs)- HW2 outs due
- project feedback& end of week
- slight reschedule
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A point c* satisfies #KT if 7 X*, M*, satisfying :
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Recall : Lagrangian "pricing in
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Now : how do we actually solve these ?

method : impose constraints as costs1
. Penalty
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#g1 (penalty method)
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Augmented Lagrangian (AL)
For an equality constrained problem , define
the Augmented Lagrangian

& (a , x) = f(x) +x+ h(x) + 2n(x)
+ h(x)
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Note : can apply for iney , w/h(x) = u(x) =0[ 9 + (x)


