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Constrained vs Unconstrained optimization
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19MaINToN (Lagrange Multiplier)

!
w Ao, Q)S‘s\v«‘c‘n Vo) 2= 2(7‘;‘}) 2= x"'&-\"'
‘)‘;91‘1V (Co"\g‘\"(l\;n‘\‘) ?(x’v) = 0 ¢ = X‘f‘,"] =0

{
dz - 2—-3 dx + g_\%dj = O [u\?mnn{o-{-.)fla oli:o]

- 9 ° = =0 5 do =o
acp-a_gaw;j?a, o [¢ $=o]
Loﬁrmj{ “CU“‘;P“Q{
2+ N

"

9% 9% ) )
2% dx + 32 dy 4 m(ga” é_i]'lay)

92 A9 92, 39 _
(s;(+’/\£)o\xf(—?—:7+’l\3¢1 dj = O

Lecture 6 17/09/2020

Petchara Pattarakijwanich
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Lagrange Multiplier NNWAY constraints
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