Example of Active Set Method for a Constrained Optimization Problem

Basic QP problem elements: ¢(z) = $27 Ga + xd where

-(31) ()
The constraints are

1. 22—y >-2

2. —v+y>-—1

3. r+y>-—1

4. 20—y > =2

The feasible region is a diamond with vertices at (£1,0), (0,2) and (0, —1).
Initial point is 2o = (—1,0) with Wy = {3,4}.

k T, Wi Dk Ak a | Comments

0| -1| 0]{3,4 0 0| {-14/3,—2/3} - | 3 becomes inactive

1| -1| 0| {4} (14| 28 {-1.6} 0.7143 | move until 1 becomes active
20 0 2|{4,1} 0 0 {-1,1} - | 4 becomes inactive

3/ 0| 2| {1} ||0.4|-08 {1.6} 1 | movetox +p

410412 {1} 0 0 {1.6} - | Done




