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Quadratic Program (QP)
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Interpretation:

% Quad aTie objekive
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Quadratically Constrained Quadratic Program (QCQP)

Formulation: P D

1.7 T P]7PZ),,_)W/
minimize fo(®) = 52" Pr+q¢ = + 71 Pes
subject to LT Py 4 gfa +r; <0, i=1,2,...,m P, ecS?

Gm = h
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Interpretation: 62/(/@/10 —) 2/ F
%CUTPM? +qlx+1; <0 represents an Ellipsoid for each i
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1. Linear with Quadratic Constraint
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Examples
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2. Least-Squares: . W N N : =
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4. Linear Program with Random Cost
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Examples _
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Feedback: Questions or Comments?

Email: zubair.khalid@lums.edu.pk

Slides available at: https://www.zubairkhalid.org/ee563 2020.html
(Let me know should you need latex source)
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