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1. Write down Lagrangian L(z,A) =2* = Mz - 1)
2. Find optimal primal parameters =* = f(A) 9 |

x” = argmin, L(z,A) = f(A) EL(J" A)mZe—Am0—= 7N =A/2
3. Plug back in Lagrangian to get dual

g(A) = L(z*(\), \) g(A) = A%/4 = AA/2=1) = =X*/4 4 A

4. Find optimal dual parameters

5. Compute primal solution



