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Karush-Kuhn-Tucker

Introduccién Problema:

max In(x1) + In(x2) s.t.
X1,X2

m 2 p1x1 + paxo
Problema _)_/ -y Z 0
Lagrange:
L(x,A) = In(x1) + In(x2) + A1(m — p1x1 — p2x2) + A2(¥ — y)
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CPO:
Ly =1/x1—A1p1 <0
Ly, =1/x0—Aipp — A2 <0
Ly, =m—pix3 — p2x2 >0
Ly,=y-y=0



Casos posibles
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Las condiciones son tales que:

Bl Ly, =1/x1—MAp1 <0
Ly, =1/x0—Aip2 — A2 <0
Ly, =m—p1xqa—p2x2 >0

Ly,=y-y=0

C.P.O.

Lyx1 =0
Li,xo=10
Ly,A1 =0
Ly, 2=0
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Las condiciones son tales que:

Bl Ly, =1/x1—MAp1 <0 x1 >0 Lyx1 =0
Ly, =1/x0—AMip2— A2 <0 xo >0 Lio,xo =0
Ly, =m—pix1 — pax2 > 0 M>0  Lya=0

Ly,=y—y>0 x>0 Lyl=0

C.P.O. CH.C.

i Cudntos casos debemos analizar?
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