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http://www.cse.iitb.ac.in/~cs717/notes/classNotes/BasicsOfConvexOpt
imization.pdf

All references to sections, theorems will be with respect to
these notes. It will be denoted for instance as CoOpt,4.1.1

For some basic definitions of optimization, see sections Collpt 4. 1.1 and CoOpt, 4.1.2. To find
the meacdmum minimum values of an objective function, see section CoOpt, 4.1.3 from Theorem 38

to Theorem 56. A set of systematic procedures to find optimal value is listed in Procedures 1, 2, 3
and 4 { CoOpt, pages 10, 16, 17).

The notion of directional derivative (1)), can be obtlaned from Colpt, Section 4.1.4 and that of
L) P 4-4-4
level curves from CoOpt, Figure 4.12 and the associated explanation. Briefly, for a function fi{ ),
P 4 4 P ] JiT)
defined on domain [}, s given by

Level Curve (C) = {7 | £ = D, fiE) = ¢}

The level curves applet can be found at http: //fwww. glu. edu/classes/maynk/banchoff/LevelCurve.
html.

CoOpt, Theorem 62 and Corollary 63 list the necessary and sufficient conditions for local max-
ima (resp. minima) as follows: ' -

—

For definitions of relative boundary, relative interior and an example concerning the same. refer
to Clolpt, pg 250, 251.

Read Collpt, Section 4.4.1 on Lagrange Multipliers for a detailed exposition

e S
Hefer to Colpt, Section 4.4.4 for a detailed explanation and proofs. OJ \4 W) Conéh 4" o



