Worksheet on Barrier Functions: Example 1
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1. Transform the problem into a barrier function form:

Jrcgirrll f(0) min  f(x)—p ) In(x)
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x>0 s.t. c(x)=0

2. Verify the optimal barrier function solution at one of the follow values
of the barrier term: p=1 p=2 u=5 p=10.
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