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Convex Optimization, Duality examples, 
Suboptimality Check, KKT conditions



Convex Optimization (Abstract form)



Convex Optimization (Standard form)



Linear Programming (LP)



Different forms of a Linear Program



Quadratic Programming



Remember: Dual Problem



Suboptimality check



Suboptimality



Dual of a QP



Dual of a QP (simple case: no equality 
constraints)



Dual of a QP (General Case)



Dual of a QP (General Case)



Dual of an LP 



Dual of an LP 



Optimal primal and dual solutions



Optimal primal and dual solutions



Optimal primal and dual solutions



Optimal primal and dual solutions



Optimal primal and dual solutions



Find a primal solution from dual solutions



Necessary conditions for optimality



Necessary conditions for optimality - differentiable 
case



Karush-Kuhn-Tucker (KKT) Conditions


