Lecture 7 HUTS /07#4 wﬂ%ﬂ

An algorithm for CLS -
Constrained Least Squares
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« null space via QR

« null space via SVD

* how to find the initial point
x C// /47

Next, linearly constralned optimality
conditions: min f(x) s.t. Cx =d

1. Null space (like CLS)

2. Next class, all this via Lagrange

multipliers

Next class online, no class here :(

TAs office hours moved Monday
10-11am
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