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Subgradientoptimering pa Lagrange-dual

Primalt problem:

min f(z)
da g(z) <
z e X.

Lagrange-dualt problem:
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0. Vilj u® > 0, satt k=0 o0ch LBD_ 1 = —00.
1. Los Lagrange-relaxationen min flz) + Wy

(
Optitmum: 5(u) = h(u) = Fa(u)) + (u") ale(u)
Satt LBDy = max{LBDy_1, h(uF)}.

2. Berikna subgradienten v* = g(z(u*)) och en
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3. Berikna nytt iterat som u*+! = max{0, u* + t;7"}
(dar maximum tas komponentvis).
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M =2—¢e30ch Ay = (1 —eg)hp—1, k=1,2,..., dar
E3,E&4 > 0 ar sma.




Z o w* e{u.(?f(u-ﬁ)ZO}

Ta“nsu.i-j ? fv Pc,w N v ettt Lalurvwe 7 daw

¢t = SJ—GJlo-u. _

Konscleuens : Bustmadet HW Wt ealuwslheer oua 5*"'3"‘{:

I 0 l;,j, T o Aurmcldnt (Rtet.

U
1\
le.
(73
vh. = 3 ( KCu“))
x &
\ uh.d-“l




Exl wan  Flx) = (x‘—'-?-)’-\-(xz-\f‘

42 qk) = x +2Zx, -4 £O

E(u) = —hu + M;\w‘i_(xt—:})"+ux|-s'+ tain l(xi-l)+2u’<‘})

X, € R e

W kaw &chuas -enp et .

% 1 (k-3 < ux§ = 2(x~Pru=0 D K (u)= -2
‘ - 2

Ll

< =X (u")’ < (eyer WX

-4 =0 <
T
f) = (rS-F)H () =S s

£

W ek




ExZ ucax Lle) =X + X,

- N ‘-.‘
L(x‘u,) = k" *)‘1?‘*.(2”(! +3!‘2. )

s probios
- .
C w Co +(1-20)x, +(-3w)x,
W(w) = L(u‘uD = Wok
_. x, €1
K‘ ‘K.,_Zo

(o,o) : bw
(2,0) P2+ 2u
(0,1) : 1+3w

(2,1) * B-w

443w — = ~ ’

: »
u*-:.iz_ = (2,1) edn (2:°) opRuala = x =2 O EX 7«

#_.8
. 3




"‘3?(2 = =D
s
70
+_ 2 {
= xS +3€=¢ = % =3 elon] ow.
l==?_
t

° j(ﬁﬂ“) =0 &0 ok '(
, 2 i _ *
K" = (2,) 4" =73 =

E’( 3 ULaX. -G—Lx)- = 3'x|+S-Xq_ *—‘?"(3
3% = x4 LRy +3Ky- Y £O \ wzo

3
X 6:& = 5_0‘.'.‘1 X"°(1.°.1) .ﬁit @

—

Wiu) = Hu + wax (3 ~wx, v Utax (§-2u) %, + wwax (F3w) %
X, =% Ky =% Xy % R

e

| - S-2u O&utYa  x(w)={11)
Wlw) = S+ it ¢SA K () =(1,1,0)

3+3m Sfa ¢ w3 x(w) =(1,009)
4w w23 k(uv) = (0.90)
'
WA . M(“-) =3 Uv* = 35 L‘-‘. = 10 /3
W7o \ |

' :Dua.l.sgft Li.*'—-F* -..:l !0,/3 -lg = '/3
V(w*) =300, 00,0 9O =2 o0 = (47) ohlidfen
| 411,60y ==1 €0 = (410) Hltdden

u*rﬂhn,o) :%.(4) +O X' lLew & g,ai-‘;.........._s s¢ har . g
ot > L.




