
Newton’s method

xk+1 = xk + dk

min
x

f(x)

subject to h(x) ≥ 0

and g(x) = 0

Parent problem

min
d

f(xk) +∇f(xk)
T d+ 1

2d
T∇2

xxL(xk, λk, σk)d

s.t. h(xk) +∇h(xk)
T d ≥ 0

and g(xk) +∇g(xk)
T d = 0

QP subproblem

xkdk


