
Exercises
E14.22 [180]Let 𝐶 ⊂ ℝ𝑛 be a convex set. Let 𝑓 ∶ 𝐶 → ℝ be convex;

let 𝑥1,… , 𝑥𝑛 ∈ 𝐶 and 𝑡1,… , 𝑡𝑛 ∈ [0, 1] be such that∑𝑛
𝑖=1 𝑡𝑖 = 1.

Show that
𝑛
∑
𝑖=1

𝑡𝑖𝑥𝑖 ∈ 𝐶

and

𝑓 (
𝑛
∑
𝑖=1

𝑡𝑖𝑥𝑖) ≤
𝑛
∑
𝑖=1

𝑡𝑖𝑓(𝑥𝑖) .

https://coldoc.sns.it/UUID/EDB/180/

