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Lagrange	
  Mul+pliers	
  	
  



Matchbox	
  Example	
  

Max	
  V	
  =	
  xyz	
  	
  	
  	
  	
  	
  	
   	
  STC:	
  	
  	
  	
  x	
  +	
  2y	
  +	
  z	
  =	
  L	
  



Interpreta+on	
  of	
  Lagrange	
  Mul+pliers	
  



Constrained	
  Case	
  



Geometric	
  Interpreta+on	
  



Op+mal	
  Control	
  



Dynamic	
  Programming:	
  Discre+za+on	
  step	
  

First step: make all variables discrete: 



Dynamic	
  Programming:	
  Recursive	
  Eqns.	
  

Working from back to front, the last stage is easy: 



Eqns:	
  Illustra+on	
  



Don’t	
  forget	
  to	
  save	
  your	
  path!	
  



Cart	
  Example	
  



Cart	
  Results	
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