Mathematics for AI

Lecture 30

Multiple Equality Constraints




Remember: Constrained Optimization
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Remember: Equality Constraint
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Multiple Equality Constraints
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Mul'rlple Equality Constraints
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Multiple Equality Constraints - Vector Form
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Remember: Quadratic Function
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Optimize Quadratic subject to linear
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Optimize Quadratic subject to linear
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Convex Sets
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Convex Sets

/

(on‘/exl f  for cﬁam‘,}
o x X +(l-o<)y €S eor/\dxé[o)]].

a0l
X X + PX a7p>07 O(*‘};i‘

a Comey combiwmtisn of m)/



Convex Hull
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intersection and union of convex sets




Supporting Hyperplane




Convex Functions




