620-361 Operations Research Techniques and
Algorithms

Practice Class 8

1. Write down the Wolfe dual of:

: 2
min I —I2+ I
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s.t. z>0
2
T4a3<1
Reduce the number of variables of the dual problem. [Hint: Eliminate the
vector of multipliers corresponding to z > 0.]

Solution: Recall that the Wolfe dual involves both the Lagrangian and
the gradient of the Lagrangian, so we first write down the Lagrangian of
the primal problem, and then find the gradient of the Lagrangian.
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L(z,\) = 21 — 20 + 23 — M\ —)\Ql'g-‘r)\g(%-‘rx% -1 (1)
me@Jy:1—M+a;%=o (2)
szL(x, )\) =—1+4+2x9 — Ao +2X329 =0 (3)

From (2) we can get:
A1=1+A§%. (4)

And from (3) we get:
Ao = 229 — 1 4 2X329. (5)

Substituting both (4) and (5) back into (1) and simplifying:
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x
L(J?, )\3) = —/\3Z1 — (1 =+ )\3).13% — A3 (6)

Since we constrain the Lagrange multipliers to be > 0 in the Wolfe dual,
we know that A\; > 0 and Ay > 0. Therefore the Wolfe dual is:

max —)\3% — (14 A3)a3 — X3
T,A3

S.t. )\320
1+ X35 >0
209 — 1+ 2X325 >0



2. Write down the Wolfe dual of:

min  f(z)
S.t. x

v

0
Az b

where f is smooth and A € ®™*" b € R™. Simplify the dual problem by
eliminating the vector of multipliers corresponding to = > 0, to obtain a
nonlinear dual problem with linear constraints.

Solution: As with question (1), we first find the Lagrangian and its
gradient.

L(z,\n) = f(z) = ATz + 0T (b— Ax) (7)
VoL(z,\n) =Vfz)—X—ATp=0 (8)

We can eliminate the vector A by first re-arranging equation (8):
A=V f(z) - ATy, (9)
and then substituting (9) into the original Lagrangian equation:
L(z,n) = f(z) = Vf(@) = +1"d (10)
By observing that A > 0, we get the Wolfe dual:
max f(x) — Vf(z)Tz+nTb

s.t. n>0
ATy < Vf(2)



