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In particle physics data analysis, the so-called Lagrange multiplier method has been used
for many years. It was implemented in the 1960s by the famous Alvarez group for processing
experimental data. Since then it has been widely used in physical community. It is named after
Lagrange, who proposed the method for finding the minimum of functions of many variables under
the requirement that they satisfy some additional conditions (equalities, inequalities). The method
uses some artificial variables called Lagrange multipliers having no physical meaning.

Another approach is described here, to find the minimum of a function (in our case it is either
x> or logarithm of likelihood function) with the constraints. The proposed method is based on
the linearization of the constraints during a suitable iteration procedure for the search for the
minimum. We propose a new method for selecting submatrices of partial derivatives Jacobi matrix.

B ¢usnke yacTuLl B TeueHHe MHOTMX JleT MPH 00pabOTKe KCIePUMEeHTa/lbHbIX JAHHBIX LIMPOKO
UCIIO/Ib30BAJICS TaK HasblBaeMbld MeTo MHOXHTesel Jlarpanxka. On Obl mpensoxeH B 1960-x rr.
3HaMeHHUTOH rpynnoit AsmbBapena nJst 06paGOTKH SKCIEPUMEHTaJbHBIX JaHHbIX. C TeX Mop MeTof
IIMPOKO HCrosb3yeTcss (usukamMu Bo BceM Mmupe. OH M HasBaH Tak no uMeHH Jlarpanxka, mpen-
qoxusilero B KoHue XVIII B. mMeTon HaxoxaeHHsi MUHHUMYyMa (DYHKUHMH MHOTHX NepeMeHHBIX MpU
HaJM4YUH HECKOJbKMX YPaBHEHHH CBSI3M [/ HCKOMBIX 3HAaueHHH nepeMeHHbIX. Meron ucrnosbayer
NPOM3BOJIbHBIE KO((PULHEHThl, Ha3blBaeMble MHOXHUTe/IAMH JlarpaHxka, He HMeIoLIHe KaKoro-aubo
(PU3UUECKOTO CMBICTIA.

B nanHoii paGoTe ommuchiBaeTcsl APYrod MOAXOA K peLIeHHI0 TOH ke 3afaud [/ HaXOXKIeHHs
MUHHMYMa X UM Jorapudma yHKLUMH TPABOMNOAOOHS NP HAJTMYHH ypaBHeHHi cBasH. Meton
OCHOBAaH Ha JIMHeapH3alUWM YPaBHEHMH CBA3M IIPH MPOBEJEHHH COOTBETCTBYIOIIEH HTepalMOHHOH
npoLeaypbl. 31eCh 2Ke Mbl IIpejlaraeM HOBbIH MeTOJ, BbIOOpa MOAMATPHUL NapLHaJbHBEIX TPOU3BOLHbBIX
HAxobu.
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