OPTIMA: RANK-DEFICIENT CASE

Example: Assume A is not full rank but has a zero eigenvalue with eigenvector va.
@ Recall: vo spans null space of A, i.e., A(avo) = Dforeacha € R
® — A(x+ av,) = Ax
@ Since Vg(x) = 2Ax + b:
Va(x + avy) = 2A(x + avy) + b = 2Ax + b= Vg(x)
@ — g hasinfinitely many stationary points along line x* + av,

@ Since H = 2A, kind of stationary point not changing along vo
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