Lecture 17 - scribbles
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see chapter 5 in Boyd's book for more info on duality: http://stanford.edu/~boyd/cvxbook/
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http://stanford.edu/~boyd/cvxbook/
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l’; (see end of old lecture 16 2017 for "KL Pythagorean theorem"
h LfO and I-projection vs. M-projection for KL + geometry)

< (4
=4

a q&v‘\'/&m&&‘\) WMWM on
e i )

IFT6269 Page 3




[ YRS
5 promting égm% A istribbens - dgfeiad oy o qm%)us )
J) hz) cf/ulz —9 W wiod K
e Yz
By WM <(0un+"“j [diure P\V)
bsﬂm CV[S k‘/)
L) ToX > 0 bt it oot mﬁm L
Vpr
oo G finly b d B3 PR

@[12’7\3&/&) = Qb?( m@*@» %) /a(x} J
5 5

% Mv*m&*

K Qx s d«s&o‘ic, M ph;'rv) fsa P""{V
\ " Ah) |

¢ oot 1= § ;) duln) (v T2) e l¢)
Ve =( dule

_QX } QL‘IS ‘ 2l T)) Hx\ig/nﬁ

lﬁw\m ﬂrime R | Al ﬂg/ﬂ
[s8 o vebh comni ()OAMWU

k. Afn) & omirn
=7 L & omn
69 ror 8‘”“"@‘3/ Cnidin o coprantlngshin € d_zdw%’ﬂwéaﬁg
by ity Yo gy N @ - (L
o i f pancs
ans den P76 é@(agrr)(@) & 6@
(%v}v a "m&%mm?@mﬁ % M@ & acumd maplfd aD.)
Licg: ol ity monive whoe N %)

\




.

¥ rdes Oy gl dignbhin o le g h an ol S \E;g)_vfb

=)
> om Gorfle { By gl an oopLrdy s - R s
L uiy(0,6)
Esgngb . (Moltoull))

X dable) =50
Q=B NX (e enadiy)
WW\D\ ﬂék@ W % 70 Vc

M&s"b‘ é —
fn[vr)‘vc *O)
ne \MK /V]\‘J?T}: Qﬁ 78
) =

d/u\z) ~ chnﬂ}-s tazsue on 12X
hiz) ::ﬂi'xe\ij = jl%l has md(ﬁang
o7

O e Ably=0 vre®
b too - (] = (5~ dimensan Kot
/h((tb> -7 -1
JL > duminan X
e do nd haed"enind pgrontil g
e oy 2 . hik)£o

Voo, 2 Ty £ =1

IFT6269 Page 5

el 45 1



N
\oe, %Tx)/fx -1
,,&%Mm&zp befua amprars o T

=) Ml s Gk (T b ssng. dnhwvm,
L‘? omrmndm'taf‘m

\x; n) = Z s~ |£ €5+
b ’ (‘é\ > &%W)D
el Ny A =By LT il G e D))

Lo malhinlli, Q}d"" = l Of’“’o) Prit) ‘7’>

i/



