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k=1 x
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k=1 1/f(x
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x(N+2) = x(N+1) + λ(x� − x(N+1))
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��	0 7��	��*""��> h(x, y) = ax+ b− y = 0C �&�� a �� b ���0� �	
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f(x, y) 
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���	0� ����*""������� &����������&��<*
 �	 y �
���	0� �	 y = ax+b 
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 x ����
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 �	 x = r cos(t) �� y = r sin(t)
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�1 ��� (����)��������� (.������ #�"���
� ����*""���� f(x, y, . . . )C �� ��"����
 � 
���
��
 h1(x, y, . . . ) = 0C h2(x, y, . . . ) = 0C
. . . C ��� 
��
��+
� (0!�	��� �	����� �

min
{x,y,...}

f(x, y, . . . ) 51 ,6

h1(x, y, . . . ) = 0

h2(x, y, . . . ) = 0

   

����!�� &������ �

min
{x,y,...,λ1,λ2,... }

f(x, y, . . . ) + λ1 ∗ h1(x, y, . . . ) + λ2 ∗ h2(x, y, . . . ) + . . . 51 -6
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min
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U =

M∑
k=1

uk(dk, sk, sk−1)

sk = fk(sk−1,dk) (k = 1, 2, . . . ,M)

[0 = hk(sk−1,dk) (k = 1, 2, . . . ,M)]

[0 ≥ gk(sk−1,dk) (k = 1, 2, . . . ,M)]
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