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min,, .. 100(x1-—-wg)2—%(1.—-w0)2
subject to: xg+2x; <1
m%«+—x1 <1
w%-—-wl <1
200 + 21 =1
0<zy<1
—0.5 <2 <2.0.

£ Scipy minimize
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AT EBEITXENRE, REBEEME— Python HE. HFHLTRMFHIE: numpy, scipy, matplotlib.
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WRECETEMSS, 7 vscode BfTH ad_main.ipynb HiBiTmiiT.

import numpy as np
from scipy.optimize import minimize, Bounds

B #RER &1

def J(x):
min E*ﬁ@%&llllll
return 100.0%(x[1]-x[0]1%%2.0)**2.0 + (1-x[0])**2.0
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ineg_cons = {'type': 'ineq',
‘fun' : lambda x: np.array([1 - x[0] - 2xx[1],
1 - x[0]*x2 - x[1],
1 - x[0]*%kx2 + x[1]1])}
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eg_cons = {'type': ‘'eq',
"fun' : lambda x: np.array([2xx[0] + x[1] - 1])}
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bounds = Bounds([0, -0.51, [1.0, 2.0])
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x0 = np.array([0.5, Q1) # BEVIBE—THIEHE

# Sequential Least SQuares Programming (SLSQP) Algorithm (method='SLSQP')

res = minimize(J, x@, method='SLSQP',
constraints=[eq_cons, ineq_cons], options={'ftol': 1e-9, 'disp':
bounds=bounds)

Truel},

Optimization terminated successfully (Exit mode 0)
Current function value: 0.34271757499503896
Iterations: 4
Function evaluations: 13
Gradient evaluations: 4

print(res.x)
print(res.fun)

[0.41494475 0.1701105 ]
0.34271757499503896


https://docs.scipy.org/doc/scipy/tutorial/optimize.html#sequential-least-squares-programming-slsqp-algorithm-method-slsqp
https://zhuanlan.zhihu.com/p/584126712

