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II M 2) Firstly we write the problem  in the form:
Max/min 

u.c.: 




   


0 Bß C œ B C  "

B  C Ÿ "
! Ÿ B

#




   


Max/min 

u.c.: 
.

0 Bß C œ B C  "

B  C  " Ÿ !
 B Ÿ !

#

The objective function of the problem is a continuous function, the feasible region  is aX
compact set, and so maximum and minimum values surely exist. The constraints are qualified.
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The Lagrangian function of the problem is:
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 the point may be a maximum point.
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We graphically represent the situation as follows:

The vertical green lines indicate the solution of the first system, the horizontal red lines
the solution of the second system.
For the gradient of the function we get:
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