KKT Conditions
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Is x = (4, 1) Optimal? min 4x, + 3x,

— 1t 1s feasible: first constraint holds St. 3x; +2x, 212

with >, the other two hold with = X +xy25 a—
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Is x = (4, 1) Optimal? min 4x, + 3x,

— 1t 1s not optimal: the vector ¢ does St. 3x +2x, 212
not lie in the cone spanned by the X|+Xx, 25
(inward pointing) normals of the two

e : Xy +4x, =8
binding constraints.
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Is x = (2, 3) Optimal? min 4x, + 3x,

— 1t 1s feasible: first two constraints St 3x; +2x,212 &

hold with =, the third holds with > X+ Xy, 25 <«
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Is x = (2, 3) Optimal? min 4x, + 3x,

— 1t 1s optimal: the vector ¢ does lie in St. 3x +2x, 212
the cone spanned by the (inward X|+Xx, 25
pointing) normals of the two binding

: Xy +4x, =8
constraints.

x =0, x, =0
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