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• The first two constraints are active. Others 

are inactive

• The Lagrangian multiplier

– Check KKT conditions.



2. Second order conditions
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C(x, λ) = {(0, w2)
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3. Dual problem of LP

min
x
cTx s.t. Ax− b ≥ 0

max
λ
q(λ) = bTλ s.t. ATλ = c, λ ≥ 0
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x
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[(c−ATλ)Tx+ bTλ)]



4. Dual problem of QP
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