
AMSC 607 / CMSC 764 Homework 5, Fall 2010
20 points

Due October 12, before class begins.

———————————————————————————————–

7(a) (5 points) Write the KKT conditions for the problem:

min
p

f(x) + g(x)Tp +
1
2
pTH(x)p

subject to
pTp ≤ δ

where δ is a given number.

7(b) (7 points) Solve the problem

min
x∈Rn

cTx

subject to
x1 + . . . + xn = 0,

xTx = 1.

7(c) (8 points) Write the KKT conditions for the problem

min
x

xTQx

subject to
xTx = 1,

where Q is a symmetric matrix. How many stationary points are there? What
is the solution to the problem?
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