Parent problem

min f(x)
subject to h(z) >0
and g(z) =0

Newton’s method

T Tyt = T + di,

dy,

QP subproblem

miln f(.%‘k) + Vf((l’:k)Td + %dTVizE(ajk, s O'k>d
s.t. h(zg) + Vh(zg)Td >0
and g(zx) + Vg(zr)'d =0
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