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Outline

• Duality Geometric Interpretation

Section 5.3



Duality

Primal Optimization problem

Lagrange Dual Problem:
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Lagrange Dual Function:

Noting:

We re-write:

Slope: 
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Duality – Geometric Interpretation (Weak Duality)
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Lagrange Dual Function:Lagrange Dual Function:

Noting:

We re-write:



Duality – Complementary Slackness Geometric Interpretation 

Problem 1: Problem 2:
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