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¯¤±�, XJx∗Ã�å`z¯K
min
x∈<n

f(x)

��`:, @7½k∇f(x∗) = 0. XJx∗´�å`z¯K

min
x∈<n
{f(x) |x ∈ X}
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x∗ ∈ X , (x− x∗)T∇f(x∗) ≥ 0, ∀x ∈ X .
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min{θ(u) | Au = b, u ∈ U}
�.�KF¼ê

L(u, λ) = θ(u)− λT(Au− b)
Q:�d/ª´��·ÜC©Ø�ªµ

w∗ ∈ Ω, θ(u)− θ(u∗) + (w − w∗)TF (w∗) ≥ 0, ∀w ∈ Ω.
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w =

(
u
λ

)
, F (w) =

(
−ATλ
Au− b

)
Ú Ω = U × <m.
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wk+1 ∈ Ω, θ(u)− θ(uk+1) + (w − wk+1)T{F (wk+1) +H(wk+1 − wk)} ≥ 0, ∀w ∈ Ω,
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