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C = {y ∈ Rm|hi(y) ≤ 0 i ∈ I, hi(y) = 0 i ∈ I0},

8�� y ∈ Rm! I = {1, :, s}! I0 = {s + 1, :, p} #$# I0 = ∅! # ��''0���#0 2���(� AP B 0���0��#(�,
'��8� ;��8��00#��%� #.

f(y) → min, y ∈ C
'  �;����% � �#33��� 4#���0�� 4�$�%�� 3� �4#�� f � �$. 2���(# AP B %%���0 3� �4#-
��8�� /� L(y, λ) = f(y) + 〈λ, h(y)〉! 8�� λ = (λ1, ..., λp)! h = (h1, ..., hp) # 0 �/�'�%� 0 �/#,
��$�� ��8�� /� % ��(�� y

Λ(y) = {λ ∈ Rp|∇xL(y, λ) = 0, λi ≥ 0 # λihi(y) = 0, i ∈ I}.
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