
 

1. Constrained Optimization 
 

 

We will present optimality conditions, followed by a brief outline of ideas behind algorithms 

for constrained optimization. 

 

OPTIMALITY CONDITIONS 

 

We start by considering problems involving equality constraints only, and then move on to 

discussing the more general case of problems with both equality and inequality constraints. 

 

1.1. Problems with equality constraints 
 

 



 

 



 



 

 



 

 



 

 

 



1.2. Problems with inequality constraints 

 

 



 

 



 

 



 

 

 

 


