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KUK, HRARGAERAREHRARKM. s. t. &I subject to(ZHRT)
45 .
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T 1. 2 A 7= R AR i B PR 0 A5 20 gk A
min C(x,y) = rx + wy
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K T vk 55 Ak 15 A, 0 S P A S . T 4 e R A Tl R ) S L
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WO DR e )

(D FBRYXENGINS, B FQO=F(x*), MFR x* R 8. 1) a5
A R ERAR /D 20 .
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T2 4 JR R B AR ™A% SR R AR /N 150
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BEEA. DK FTER S, F x" €S
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(2) PV x€S,x#£x" ,H fCO>f(x") WFR x* R FEE (1. 1D #H2 )R
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FESL BRI E o, AR BN R 2R R, 53R £ % 50 JE 5 I . 2 H Al
K 1k o B 1Ak 150 R B 97 20 SR 2 4 vp 7 R R B B AR AR i 7 3 SR 22 R B AR



4 RS R H

7k B TR R (B % 2 ATHEATE 2 BT 5.
1.1.4 [IEsS

BRAREOEHAAREREEN, —BREERRBERN. BT ETHR,
AR A TR o 4 B B ORI 240 SR R BRI R R, AT e AL RIS E AT T 432K
EHEALEE
EREER (1. D AT A7 S B R AR i B R AR U A AR O S IR AR A TR
SO B A AR — K2 [, AU T & 3 4 M IR AR AL 1R L iR AT R R, A
Tei) B, e 500 Rl [ A4
g iy 4K 18 R
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24 SR B A Al 17 8 ST i — 4 43 Sy 4R 4 ) A AR R LR

£ 1 # %) (linear programming)

ANSRAEERY (1. 2) v H b o 30R1 240 3R B 5040 2 48 1k o 3, W) T¥) R R g % B R
S BN AT R o R TR A, R R AR Sy

min ¢"x
s.t. Ajx = b, (1 59
A, x = b,
H cER b ER™,b, ER A, B mXn Sk, A, £ 1 Xn Gl

JEL £ M % (nonlinear programming)

T ARAEY (1. 2) B 7 o8 BOM 29 5 BB B3 A — A R AR v R 3, T [ By 3
SRR AR L AR R 5 — M B S5 A0 AL 10 AL, A Sl 4% R FP A T 2 O B i)
A AR5 R AR

13 %l (convex programming)

BATATIE S 4, BARRE £ S b i ™ 6%k, W ) 555
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xES

R A RS DA o7 A R e R T A B AT — A JR 30 B A 5 R 4 )R B £
IR fCOBR S b A P4 ™ BB B, S0 (7 0 R 6] S0 O — 19 2 R B A A

Z X% (quadratic programming)
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s.t.ajx =b;y i € E= {1,,m,) 1.7
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FESLIR A, KR 1 [ 0051 45 o 2 0 0 2 — Yk MR, 7 L 428 90 R0 0 — Yk B )
MBS B SE 3. B, SRR A0 — R LRI ZE B ARk h 5 BB M. — AR
AR AR, B BUR T 4 215 B R R VF % ) B B o — 25 B 5%
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B B B A 0 30 A 0 1 ) 1 05 £ .

87l g g
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FF5 e ). IRAFFEH B =0 F1 r>0 {75
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s || € |
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0 I , BRI 8 2% e 8K (superlinear convengence).
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