
Definition 14.24. [17Y]Let 𝐶 ⊂ ℝ𝑛 be a convex set, and 𝑓 ∶ 𝐶 → ℝ a
function. 𝑓 is convex if

∀𝑡 ∈ [0, 1], ∀𝑥, 𝑦 ∈ 𝐶, 𝑓(𝑡𝑥 + (1 − 𝑡)𝑦) ≤ 𝑡𝑓(𝑥) + (1 − 𝑡)𝑓(𝑦) .

𝑓 is strictly convex if also

∀𝑡 ∈ (0, 1), ∀𝑥, 𝑦 ∈ 𝐶, 𝑥 ≠ 𝑦, 𝑓(𝑡𝑥+ (1− 𝑡)𝑦) < 𝑡𝑓(𝑥)+ (1− 𝑡)𝑓(𝑦) .
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