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I){légld()\) = il mgzc)JXL(a:,)\) = L(x*, \¥)
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BEEE]

min max L(z, \)
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o EWLAFE: £ min, FERER, fF ) L EBREIE—TEINE” R « HEE
R (B g () > 0), EFEBIRIME A g(0) SBEIFESRIAES (FH
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B#MRSFR G

L 30 X2 >0, MR g.(x) —EREB (B g,(z*) = 0).
2. WIR X =0, MR g, (x) IR AZER (B g;(z*) <0).

. FERSESRIANAFHENE IS Ag,(2*) = 0
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Kuhn-Tucker {4

LR AR, HITEBEAFEFREEITENE d()\) HER (2%, \), MeEEEE—
A FE N Kuhn-Tucker SR —M N ESZM.

e XA—PMEMHF = Kuhn-Tucker IR EIZHIL.
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Kuhn-Tucker &1

FXEIRIR max f(x) FLIR g;(x) <0, j=1,.
B HAMEEARERE Lz, \) = f(z) — 3 \g,(x) ,E Kuhn-Tucker B TFENE
ARk

1. —PNsRt:

iA*agﬂ (i=1,..,k)

o WiBA: RIMREAH RN REE « WHREERLELLINANZE. XEKE BIRKARRY
R INB LR ENE AT,

2. AJ1TIE: «* WINZERIITHY, BlAEFFI B AFLIR:

gj(gj*) <0, 9 = 1,....n
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Kuhn-Tucker {4

3. UMBEAEFFIEGAFG (WIUEATTIESG):
A>0

4. BAMRAGHERATF:

)\;gj(:c*) =0 (j=1,...,n)
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Kuhn-Tucker £&1%: &1l

SRR
max f(x,, %y, T3) = X1 + Ty + T3
AFLHR:
g(zq, 7o, x3) = o7 + 225 + 325 — 1 < 0.

o JLRIEX: RITIEAMIXAER(EIAFR), BIRREELIER, ME AN EAR
g(z)=0 kL.
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g(zq, 7o, x3) = o7 + 225 + 325 — 1 < 0.

o JUAEM: RITIRCAMBKAEE(E1457), BmREE&IEN, SRBELEILR

g(z)=0 kL.
RIARER B BRE:

L(wy, 29,23, A) = Ty + Ty + 25 — A(2] + 225 + 323 — 1),
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Kuhn-Tucker Z&1%F: 841

KKT &4
o —iFF (BERZE):

oL

— =0 = 2z, =1
0z, o1 ’

oL

— =0 = 4lz,=1
0z, 2 ’

oL

0z
« BI1TI%:

r3 + 2235 + 325 — 1 < 0.
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Kuhn-Tucker £&1%: &1l

o EFIEH: A >0
o EAMAGH:
Azf + 225 + 325 — 1) = 0.

HEEAZEIA A £0, Atk A >0 B 22 + 222 + 322 — 1 =0 (AR ER).
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Kuhn-Tucker Z&1%F: 841
¥z, 1y, 23 HRIENANILR HIE:

(5 o) +o(3) -

11
= A= 21"
RElE:
.1 6 , 1 3 ., 1 2
:1:1252\/;,%:5:\/%@3:6—)\:\/%
& UE:

22 / 24



RIEBARE: TH &R

HNTABRINAREAR A (AR Kuhn-Tucker %) RE R T B IREBHANRM LRI
- RMUHREREFIZERE £ 1, B k BERE
ZFRAIRBEPHRMLREZE BT 4.

o LI, KEBRBNRMIELE w(q) MEHRENTHHERMMPE: KEK w(q) AT
BME—TEFHEBE, SE T8I TH ¢ WM TEKF w(g)
« ZMTRRETHNIRLRARETHER, RAEREEMNSE: v, M b.
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X F T En@, FAMBsAT LLEEEHASER B RN, HABREREBEEH—M &
4 (8% Kuhn-Tucker &) KK
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), Tl TE BT ERRE]EE X T ERIITIE.

o X JRRHE, ERFNIRKIAEZLRREK, SBINZEFIERN )

24 / 24



	拉格朗日法, 对偶和 Kuhn-Tucker 条件
	一般情形下的最优激励合同
	引入求解最优化问题的数学工具
	包含等式约束的最优化问题
	例: 拉格朗日法
	从等式约束到不等式约束
	可行域的例子
	拉格朗日函数
	对偶
	Kuhn-Tucker 定理
	互补松弛条件
	Kuhn-Tucker 条件
	Kuhn-Tucker 条件: 算例
	拉格朗日法: 无穷维情形


