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Beltistopo–hsh upÏ anisotiko‘c periorismo‘c: I

Jewro‘me to p.m-g.p.

max f(x1, x2, . . . , xn)

upÏ gi(x1, x2, . . . , xn)  0, i = 1, 2, . . . , p,
(⇧K⇧�1)

me f : Rn ! R ko–lh, gi : Rn ! R kurtËc,
i = 1, 2, . . . , p, kai oi f kai gi e–nai diafor–simec
toulàqiston duo forËc me suneqe–c parag∏gouc,
i = 1, 2, . . . , p.

Or–zoume th Lagkrantzian† tou p.m-g.p.

L(x1, x2, . . . , xn, µ1, µ2, . . . , µp)

= f(x1, x2, . . . , xn)�
pX

i=1

µigi(x1, x2, . . . , xn).

Ta µi anafËrontai wc pollaplasiastËc Lagrange.
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Beltistopo–hsh upÏ anisotiko‘c periorismo‘c: I

An upàrqoun x⇤ 2 Rn
, µ 2 Rp

:

µi � 0, i = 1, 2, . . . , p,

@L
@xj

(x⇤
, µ) = 0, j = 1, 2, . . . , n,

µigi(x⇤
) = 0, i = 1, 2, . . . , p,

gi(x⇤
)  0, i = 1, 2, . . . , p,

tÏte to x⇤ e–nai bËltisth l‘sh tou PKP-1.
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Beltistopo–hsh upÏ anisotiko‘c periorismo‘c: II

Jewro‘me to p.m-g.p.

max f(x1, x2, . . . , xn)

upÏ xj � 0, j = 1, 2, . . . , n,
(⇧K⇧� 2)

me f : Rn ! R ko–lh kai diafor–simh toulàqiston duo
forËc me suneqe–c parag∏gouc.

An upàrqei x⇤ 2 Rn
:

x
⇤
j � 0, j = 1, 2, . . . , n,

@f
@xj

(x⇤
)  0, j = 1, 2, . . . , n,

x
⇤
j
@f
@xj

(x⇤
) = 0, j = 1, 2, . . . , n,

tÏte to x⇤ e–nai bËltisth l‘sh tou PKP-2.
A. Mànou - amanou@math.uoa.gr EE - EnÏthta 5
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Beltistopo–hsh upÏ anisotiko‘c periorismo‘c: III

Jewro‘me to p.m-g.p.

max f(x1, x2, . . . , xn)

upÏ gi(x1, x2, . . . , xn)  0, i = 1, 2, . . . , p,

xj � 0, j = 1, 2, . . . , n,

(⇧K⇧�3)

me f : Rn ! R ko–lh, gi : Rn ! R kurtËc, i = 1, 2, . . . , p

kai oi f kai gi e–nai diafor–simec toulàqiston duo forËc
me suneqe–c parag∏gouc, i = 1, 2, . . . , p.

Or–zoume th Lagkrantzian† tou p.m-g.p.

L(x1, x2, . . . , xn, µ1, µ2, . . . , µp)

= f(x1, x2, . . . , xn)�
pX

i=1

µigi(x1, x2, . . . , xn).
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Beltistopo–hsh upÏ anisotiko‘c periorismo‘c: III

An upàrqoun x⇤ 2 Rn
, µ 2 Rp

:

µi � 0, i = 1, 2, . . . , p,

@L
@xj

(x⇤
, µ)  0, j = 1, 2, . . . , n,

x
⇤
j
@L
@xj

(x⇤
, µ) = 0, j = 1, 2, . . . , n,

µigi(x⇤
) = 0, i = 1, 2, . . . , p,

gi(x⇤
)  0, i = 1, 2, . . . , p,

x
⇤
j � 0, j = 1, 2, . . . , n,

tÏte to x⇤ e–nai bËltisth l‘sh tou PKP-3.
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