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What changes with constraints?
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A boundary minimum in one variable
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No feasible first-order decrease
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An equality constraint in two variables
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The gradient is normal to the line
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Lagrange multipliers
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Solving the equality example

Intro to Optimization 8



Why inequality multipliers are nonnegative
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Active and inactive constraints
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The general Lagrangian
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The four KKT conditions
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A worked example on a triangle
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Solving for a candidate
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Checking every KKT condition
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An active constraint can have zero multiplier
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When are KKT conditions necessary?
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Why regularity matters
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For convex problems, KKT is sufficient
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A KKT point need not be a minimum
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Reading and the next lecture
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Questions for discussion
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