outrata_1990_ex2

This problem was introduced in [1, page 274]. It has six variants depending on
the choice of H(z) and Q that can be tested by loading the different coefficient

data provided by this library.

1
minimise 5 (g1 = 3)% + (y2 — 4)?)
T,y
subject to x>0
1
y € argmin -y ' H(z)y — (3 + 1.333z)y1 — 2o
(y1,y2)€EQ 2
o-{ WLy €RT| 0333y +1p <2
y1 —0.333ys < 2.
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