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max U(z,y) =z + 2y
s.t. pzx +pyy=1.
Let L(z,y,A) = (z+2y)+A({ —pyz—p,y). Then one can derive the following
first-order conditions:
OL/0x = 1-Apy =0; OL/0y=2-Ap, =0; OL/IN =I-prz—pyy =0.
In consequence, A = 1/p, = 2/p,.
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