




ht tp://www.cse.iitb.ac.in/~ CS709/notes/code/cvx/funct ion_a.m



> >  funct ion_a
Warning: A non-em pty cvx problem  already exists in this scope.
   It  is being overwrit ten. 
>  In cvxprob.cvxprob at  27
  In cvx_begin at  41
  In funct ion_a at  1
 
Calling SDPT3 4.0: 10 variables, 6 equalit y const raints
------------------------------------------------------------

 num . of  const raints =   6
 dim . of  sdp    var  =   4,   num . of  sdp  blk  =   2
 dim . of  l inear var  =   4
*******************************************************************
   SDPT3: Infeasible path-following algorithm s







> >  3*(sin(0.5+ 0.25*3*-3)).*cos(-3)
ans =
    2.9224

> >  3*(sin(0.5+ 0.25*2*-3)).*cos(-3)
ans =
    2.4991

ht tp://www.cse.iitb.ac.in/~ CS709/notes/code/
unconst rainedOpt /GraphicalSolut ion_Example
6_1a.m

if



ht t p ://www.cse.iit b .ac.in /~ cs709/notes/B
asicsOfConvexOpt im izat ion.pdf











ht t p ://www.m ath.jyu.fi/research/report s/rep100.pdf















http: / /w w w .cse. iitb.ac. in/~ CS709/notes/code/unconstrainedOpt/SteepestDescent_Exam pl
e6_1a.m





ht tp://www.cse.iitb.ac.in/~ CS709/notes/code/unconst rainedOpt /Random Walk_Exam p
le6_1a.m

iterat ions    x(1)        x(2)        f     
-----------------------------------------------
   1        0.50000      0.50000      5.31250
   2        0.50000      0.50000      5.31250
   3        0.54900      0.49244      5.30870
   .         .            .            .
   .         .            .            .
  16        1.41137      1.08211      3.88738
  17        1.41137      1.08211      3.88738
  18        1.35789      1.13970      3.86378
  19        1.34387      1.16389      3.86066
  20        1.34387      1.16389      3.86066
Total cpu t im e (s)=   1.2000 



ht tp://www.cse.iitb.ac.in/~ CS709/notes/code/unconst rainedOpt /SteepestDescent_Exam ple6_1a.m

iter  x(1)       x(2)        f      KT Cond         alpha      DesignChange  
------------------------------------------------------------------------------
   1  -1.00000   -1.00000   12.25000   5.720e+ 01   0.000e+ 00   0.000e+ 00
   2  -1.13892   0.04044   8.27888   5.852e+ 00   1.388e-01   1.050e+ 00
   3  0.71031   0.28496   6.02139   1.860e+ 01   7.711e-01   1.865e+ 00
   4  0.63158   0.87888   4.72852   1.916e+ 00   1.389e-01   5.991e-01
   .         .            .            .
   .         .            .            .
  26  2.97379   1.98913   3.00022   4.790e-04   3.109e-01   5.808e-03
  27  2.97690   1.98727   3.00018   1.530e-04   1.656e-01   3.624e-03
  28  2.98083   1.99298   3.00012   4.944e-04   5.601e-01   6.929e-03
  29  2.98298   1.99098   3.00009   5.434e-05   1.319e-01   2.932e-03
  30  2.99501   1.99957   3.00002   2.972e-04   2.006e+ 00   1.479e-02

Total cpu t im e (s)=   2.1300 



ht tp://www.cse.iitb.ac.in/~ CS709/notes/code/unconst
rainedOpt /Random Walk_Exam ple6_1b.m



ht tp://www.cse.iitb.ac.in/~ CS709/notes/code/unconst rainedOpt /SteepestDescent_Exam ple6_1b.m

iter  x(1)       x(2)        f      KT Cond         alpha      DesignChange  
------------------------------------------------------------------------------
   1  0.50000   0.50000   1.40405   3.171e-01   0.000e+ 00   0.000e+ 00
   2  2.14931   -0.43793   -0.42913   9.572e-01   3.369e+ 00   1.897e+ 00
   3  3.16033   1.34155   -2.99930   2.820e-03   2.092e+ 00   2.047e+ 00
   4  3.14088   1.35182   -2.99987   5.403e-04   4.143e-01   2.200e-02
   5  3.14474   1.36002   -2.99998   9.840e-05   3.897e-01   9.058e-03
   6  3.14180   1.36087   -2.99999   1.269e-05   3.087e-01   3.062e-03
   7  3.14154   1.36339   -3.00000   3.100e-06   7.111e-01   2.533e-03
   8  3.14154   1.36339   -3.00000   3.100e-06   0.000e+ 00   0.000e+ 00

Total cpu t im e (s)=   1.0000 

ht tp://www.cse.iitb.ac.in/~ CS709/notes/code/unconst rainedOpt /SteepestDescent_Exam pl
e6_2.m













ht tp://www.cse.iitb.ac.in/~ CS709/notes/Basics
OfConvexOpt im izat ion.pdf







ht tp://www.cse.iitb.ac.in/~ CS709/notes/
BasicsOfConvexOpt im izat ion.pdf





ht tp://www.cse.iitb.ac.in/~ CS709/notes/BasicsOfConvexOpt im izat ion.pdf



ht tp://www.cse.iitb.ac.in/~ CS709/notes/code/unconst rainedOpt /ConjugateGradient_Exam ple6_1a.m

 - The design vector,funct ion value, KT condit ion etc. 
    during the iterat ions

iter  x(1)       x(2)        f      KT Cond         alpha      DesignChange  
------------------------------------------------------------------------------
   1  0.50000   0.50000   5.31250   2.490e-01   0.000e+ 00   0.000e+ 00
   2  0.59958   0.94835   4.78321   2.842e+ 00   1.996e-01   4.593e-01
   3  2.99956   1.99807   3.00001   9.810e-05   1.255e+ 00   2.620e+ 00
   4  2.99865   1.99931   3.00000   7.959e-06   1.549e-01   1.533e-03
   5  2.99865   1.99931   3.00000   7.959e-06   0.000e+ 00   0.000e+ 00

Total cpu t im e (s)=   0.8900 



ht tp://www.cse.iitb.ac.in/~ CS709/notes/code/unconst rainedOpt /ConjugateGradient_Exam ple6_1b.m

 - The design vector,funct ion value, KT condit ion etc. 
    during the iterat ions

iter  x(1)       x(2)        f      KT Cond         alpha      DesignChange  
------------------------------------------------------------------------------
   1  0.50000   0.50000   1.40405   2.396e-01   0.000e+ 00   0.000e+ 00
   2  2.14931   -0.43793   -0.42913   9.572e-01   3.369e+ 00   1.897e+ 00
   3  2.68002   -0.43511   -0.55592   3.100e+ 00   2.707e-01   5.307e-01
   4  5.78797   3.06439   -2.57496   1.601e+ 00   1.978e+ 00   4.680e+ 00
   5  6.14284   2.97857   -2.77816   2.773e+ 00   2.548e-01   3.651e-01
   6  6.35664   2.68067   -2.98852   1.537e-01   1.437e-01   3.667e-01
   7  6.32658   2.65096   -2.99661   1.662e-02   1.064e-01   4.226e-02
   8  6.28185   2.67247   -2.99964   5.790e-03   3.628e-01   4.963e-02
   9  6.28122   2.68248   -2.99999   2.615e-05   1.149e-01   1.003e-02
  10  6.28269   2.68133   -3.00000   1.510e-06   3.801e-01   1.866e-03
  11  6.28337   2.68150   -3.00000   1.386e-05   5.031e-01   7.022e-04
  12  6.28337   2.68150   -3.00000   1.386e-05   0.000e+ 00   0.000e+ 00

Total cpu t im e (s)=   1.6100 



ht tp://www.cse.iitb.ac.in/~ CS709/notes/code/unconst
rainedOpt /ConjugateGradient_Exam ple6_1a.m



















ht tp://www.cse.iitb.ac.in/~ CS709/notes/BasicsOfConvexOpt im iz
at ion.pdf





ht tp://www.cse.iitb.ac.in/~ CS709/notes/BasicsOfConvexOpt i
m izat ion.pdf











ht tp://www.cse.iitb.ac.in/~ CS709/notes/BasicsOfConvexOpt im iz
at ion.pdf

ht tp://www.cse.iitb.ac.in/~ CS709/notes/BasicsOfConvexOpt im izat ion.pdf









ht tp://www.cse.iitb.ac.in/~ CS709/notes/code/unconst rainedOpt /DFP_Exam ple6_1a.m

iter  x(1)       x(2)        f      KT Cond         alpha      DesignChange  
------------------------------------------------------------------------------
   1  0.50000   0.50000   5.31250   5.297e+ 00   0.000e+ 00   0.000e+ 00
   2  0.59958   0.94835   4.78321   2.842e+ 00   1.996e-01   4.593e-01
   3  2.99971   1.99873   3.00000   3.538e-05   1.929e+ 00   2.620e+ 00
   4  2.99836   1.99833   3.00000   1.462e-05   3.571e-01   1.404e-03
   5  2.99836   1.99833   3.00000   1.462e-05   0.000e+ 00   0.000e+ 00
The Final Met ric
    1.6250    0.7500
    0.7500    0.5000

Total cpu t im e (s)=   0.8100 



ht tp://www.cse.iitb.ac.in/~ CS709/notes/code/unconst rainedOpt /ConjugateGradient_Exam ple6_1b.m

iter  x(1)       x(2)        f      KT Cond         alpha      DesignChange  
------------------------------------------------------------------------------
   1  0.50000   0.50000   1.40405   3.171e-01   0.000e+ 00   0.000e+ 00
   2  2.14931   -0.43793   -0.42913   9.572e-01   3.369e+ 00   1.897e+ 00
   3  2.68488   -0.43426   -0.55737   3.126e+ 00   1.100e+ 00   5.356e-01
   4  3.77169   0.15432   -1.45825   4.310e+ 00   4.703e+ 00   1.236e+ 00
   5  3.81436   1.08319   -2.34462   3.412e+ 00   9.157e+ 00   9.299e-01
   6  3.14263   1.40890   -2.99804   9.248e-03   7.358e+ 00   7.465e-01
   7  3.13808   1.36548   -2.99998   7.435e-05   9.945e-01   4.366e-02
   8  3.14146   1.36282   -3.00000   6.576e-07   1.037e+ 00   4.292e-03
   9  3.14145   1.36284   -3.00000   6.000e-07   4.481e-02   1.692e-05
  10  3.14145   1.36284   -3.00000   6.000e-07   0.000e+ 00   0.000e+ 00
The Final Met ric
    0.3332   -0.1451
   -0.1451    0.6015

Total cpu t im e (s)=   1.5000 

ht tp://www.cse.iitb.ac.in/~ CS709/notes/code/unconst rainedOpt /BFGS.m


