Note: the treatment | give of the KKT conditions roughly follows that in Chapter 10 (sections 1-3) of Lauritzen’s book
Undergraduate Convexity. But, | really only focus on the convex case, which is simpler. Most treatments of the KKT
conditions, and Lagrange multipliers, begin with the case of general functions and general (or convex) constraints, and then
observe that the convex case is special. Treatments of this form appear in Chapter 5 of BV, and Chapter 12 of LW. The
treatment in LW is probably closer to the one | give here.

In the next class, we will introduce Lagrange multipliers and duality.

| am going to skip most proofs this week so that | can instead cover more examples.
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