Optimizar

Lagrangiana:
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F(x,y,z)=xYyz

s.a.: x+ty+z=9

Operando: s;1=( 3, 3,3,9)
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s1=(3,3,3,9) MAXIMO



VARIABLES
X,Y,7,F;

X.L=1;
Y.L=1;
Z.L=1;

EQUATIONS
OBJ, R1;

OBJ.. F =E= X*Y*Zz;
RI1.. X+ Y+ Z =E= 9;

MODEIL LAGO1 /ALL/;
SOLVE LAGO1 USING NLP MAXIMIZING F;




* Kk kK

* Kk kX

* Kk kK

* Kk kK

MODEL LAGO1

TYPE

NLP

SOLVER CONOPT

SOLVER STATUS

MODEL STATUS

OBJECTIVE VALUE

EQU
EQU

VAR
VAR
VAR
VAR

OBJ
R1

g N <X

REPORT SUMMARY

OBJECTIVE
DIRECTION
FROM LINE
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Interpretacion de los multiplicadores de Lagrange.

Max f(x,y)
s.a.: h(x,y)=b

.,
db

o lo que en términos de incrementos, seria:
AF = A Ab

Maximizar F(xy,z)=xyz

s.a.: x+y+z=9.1

Solucion:

F'=F+AF=27+9(0,1)~27.9



VARIABLES

X,Y,Z,F;

X.L=1;Y.L=1;Z.L=1;
EQUATIONS

OBJ, R1;

OBJ.. F=E=X*Y*Z;RI..

MODEL LAGOIB /ALL/;
SOLVE LAGO1B USING NLP MAXIMIZING F;

X+Y+Z=E=09.1;
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