Worksheet on Interior Point Methods

min  x,(5+ xy)
X€ER?
X1Xy; =5

s. t.
x? 4+ x5 <20

1. Transform the problem into standard form:

min  f(x)
s.t. ¢c(x)=0

x=0

2. Set up the barrier function to solve for a search direction in x, A,and z.
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where Wy = V2 L(xy, Ak, 2i) = Vi (f () + c ()" 4 — 2¢)



