Algorithms for Optimal Decisions
Tutorial 3
Questions

Exercise 1 Show that the steepest descent direction
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is the solution of the constrained problem:
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s.t. d||5 = 1. (2)

Exercise 2 Consider the following unconstrained problem:
max f(z) = 22129 + 219 — 2% — 275, (3)

Find its solution using the steepest ascent method starting from the point

2@ = 2V 20 = (0,0).



