1 O0boooooooood

1.1 000boooooboo

gboboooocoo,0cbooooobooboboooooo,oboo0o0obooboobobooooon
oboooooobooobo 2000000000, 00000000000A0

1000000
maz f(x1,x2)
T1,T2
s.t. glxy,x9) =m
000,00 fyOOOD C'00000000

000,000 g(z,2;)=mO0000,0000 f(21,22)0 21,2, 000000000,00
0oooooo

000000 2, =¢(x)000000000000000000,000000000000
0000000000 10000000000000000000000000000, 0000
00000000000000000000000000000000,00000000000
0000000000000000000

1.1.1 00000

Theorem 1.1 (Implicite Function Theorem).
0100000 (e,b)000000,00 gla,a) =m0 (a,b)0000,

9z, (@, 0) 000000 gg,(a,b) #0

0000000000Y (¢,h)000000000 g0 well-defined0 000 25 = ¢(a1)0 00
0z =) 0000000
000,0000 ¢0 (,b) 000000000,000000000000000000000

gz, (a,b)
#'(a) = ~ 80
(a) gz, (a,b)
Proof. 00 0D0O00OODODOOODOODODOOODOOD O

oboobooooo,bobooooooboobobooooo,bobo0oooooob0oboooon
gbooooooboo,oboboooboobooooboooDo

l0D00000000,0000000000000,00000000000000 (a,b)00000000



1.1.2 gO0ooOgooooboo

Theorem 1.2 (Lagrange).
(1j0D0000 (e,b)0000000DO0OD0 feOODOO,00030000000000,

M U fm1 (av b) - )‘gm (a’ b) =0
[i7) O fz,(a,b) — Aga,(a,b) =0
[i73) O g(a,b) =m

00000000000 o00o00o AO00U0000ooooo (eb)0,0000MAO00O0,0
gobooooboobogoooo

L= f(z1,22) — A(g(x1,22) —m)

goooooooood
Proof. O

goodoboobooooobobbboooo,bboooobbbbuoooobbbbouoo
0,000000000000000000000000,0000000 (pseudo-concave) 0 O
000000 (quasi-concave) 000, 00000000000000 (2f,20*)0, 0000000
gboooobooooooboobooobooooooo,00boooooo,0o00bboooboobooon
ggooooboooboooooobo, bbb boooooubnbbbooooobo
gboooooobooooooo

o JOODOMO

oboooooobooooobooboboOo,boobooooboooooboOoboooo,boooon
goooooooboooogg

gboobooooob,obooboooboob,0bo »,x00000000000,0000
o0 g¢yo0DO0OmOO00100000000NOO0O0O0ODDOO,DO00000O0DDOOODOO
goooo,xgoogoooooooooooooboobo,obooogggoooooo,Dbooo
gbooooopooon

L= f(z1,22) — A(g(x1,22) —m)

00,20 00000000 ¢g000mO00000D0O0OCOO00O0O0, 0000000000 fO
gbooooboooobooobo,0cobooboobooboobooboooobooboon

goooooooa0oO0oOoooOobOOo,00ooboo00oooooOobobooooooboooboOoooo
000000,0000000¢(x,22)>m00000000000O0OO0O0OO,A00000
000,0000000000000¢(z,22)<m0000 LOODOODOOOODOOOO

000, 0000000 X 00000,0000000000000000¢(x1,22)=m00
goo0opoooo0ooooooooo0oOoOobO AODO,0000b0ODOObDOo0O0oOooDoODOb



000000000000000000000000000 A000000,000000000
0[{)0 [#00000000000000000

000000,001.20300000 (z;%,2.%,A*)0,0000000000000000000
000000, (2%, 2.*) 000000 Lz, 2, A) 0000000, 00000 L(z;*, 2%, A) O
0ooooooon

[2] 000

goooboob,obooocoboobooobo,boooboobooooboboooboooban




1.2 0J0OO0o0Ooooooboo

gogbooboob,boobooboobooboob,boobooboobooboan
gbooooboobooobo 2000000000, 000000000000

[8]000000

mazx f(x1,22)
T1,T2

s.t. g(x1,m0) <m0 i=1,...,n
000,00 fgODOODOC'oOO0OOoOo

000,n00000 ¢z, 2) <mOO000,0000 f(z,2)0 21,2, 00000000
0,000000000

(300000000000, 2.000000000 binding?D0O0O00000O0O0 bindingD O
gboooobooobo,obooooboobooooboooo

oo0oOo0oO000o0Ob000 wndingD0ODOOOODOOOO,0000000D0C0O00O00O
gbbooobooobooboooboooooooo,0boobooobooboobooobooobooooon
go,0boooobooboooboooooooooboooooboobooooobooobooboo
z00000000000O000O00,000000O000DOO0O0ODOOODOOOOOOOOOOO,
gboooobooboooboobooooobo

000,0000000 binding0DOOOOOOOOOOOOO, OO0 (3]0, bindingDOOO
gobooobooooboooooooobooobooobooboboobooDb,0bbooboobooboo
gbbooooobooooooobooobooobooboo,boobooobooboooboooboaoon
uboooo,b0cobo0oboboooboboocobooboooobooboooobooboon

1.2.1 00000000000

Theorem 1.3 (Kuhn-Tucker Theorem).
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