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Abstract

The optimization theory, especially the Lagrange duality theory of constrained optimization
problems, is an important and difficult part of the course Optimizing Method. In this regard, based
on the optimality conditions of constrained optimization problems, we first introduce the defini-
tion of saddle point of constrained optimization problems, and then derive two bilevel extreme
value problems related to constrained optimization problems, which leads to Lagrange dual pro-
gramming of constrained optimization problems. In this way, Lagrange duality of constrained op-
timization problem is introduced layer by layer, which not only reduces the teaching difficulty of
optimization duality theory, but also arouses students’ interest in learning.
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