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Convex and strictly convex functions L13-501
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Examples of convex/concave functions L13-502
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Jensen's inequality L13-503
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Gradients and convex functions L13-504
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Stationary points of convex functions L13-505
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Quadratic functions with definite Hessians L13-506

Recall- L i ﬂmWﬁk +
Hy)= gfélg F2bT¢ tC (1)
o keR™ LER" =R
(Ve can a/way; Ohove 4 e {yMVMH‘h'(/)

Tkgyrem o et F e iuat(mh\ oF fhe ygm (1), Then
(i) €5 ey ¢ 420
(i) £ 5 5+(%My conved i 4 0

MATH 5570/6640, ME EN 6025 — U. Utah Convex functions



Proa{Lf (z) F onvex @Wd{&/ﬁ' f\\’iua/iy_

Grdeat el 1) Elx) = VI (g )
k= dxr 2pT5 4 ¢

VE(x)= 245+ 2

hy -xThy-Dxdg el 20
ythyDx Ay ¢ xThx >0
(4-x)"4 yx) 20 Vg

@szg—ﬁ
zAzz20 YV 2
0y

>~
W
\WQ



Convex functions and their Hessians L13-507
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Strictly convex functions and their Hessians L13-508
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