
( eq: subgradient of optimal value function ) Subgradient Contents:

argmax of d*(u)

Alternative Proof: Subgradient of primal convex function

Alternative Proof: Subgradient of primal convex function

At first we will show that p*(u) is convex, then we will find a subgradient for this function

Decomposit
ion_using...

Subgradient
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Existence of subgradients

Alternative proof: Existence and boundedness of subdifferential

Alternative proof: Existence and boundedness of subdifferential

Subgradient Contents:

[Subgradient, (g_x,-1) supports epi f at (x,f(x))]

Subgradient Contents:

Subgradient Contents:
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(this is if and only if)

Thoerem 3.1.2 Nesterov: A function f is convex <=> epi f is convex

existential implication is existential conjunction

Subgradient Calculus (Boyd) Subgradient Contents:

   EE 364b Convex Optimization II Page 3    



usually equality holds
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break
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Optimiality Conditions - Unconstrained Subgradient Contents:
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: Our goal is to find the optimality condition for the solution in terms of subgradient and
show that it is infact equivalent to KKT condition

Piecewise linear minimization Subgradient Contents:
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Optimality Conditions - Constrained Subgradient Contents:
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KKT condition for nondifferentiable problems

Directional derivative Subgradient Contents:
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Sugradient of the dual function Subgradient Contents:
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[ eq: subgradient for negative dual function ] ret: [ Projected Subgradient for dual problem ]
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