Exercises Nr.2:

30-09-2011

L. 1.39 (Jensen’s inequality)

Let f be a convex function defined on a convex set C C R".
Let the points x',--. , xk € C be given and let

Al ... Ak > 0 be such that Y5 . A" =1, k > 2. Then
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L2.4 (Ex2.1) Any (strict) local minimizer of a convex
function f is a (strict) global minimizer.



