
Exercises
E14.29 [183] Let 𝐶 ⊂ ℝ𝑛 be a convex set; suppose that 𝑓𝑖 ∶ 𝐶 → ℝ

are convex, where 𝑖 ∈ 𝐼 (a non-empty, and arbitrary, family of
indices), and we define 𝑓(𝑥) = sup𝑖∈𝐼 𝑓𝑖(𝑥), where we suppose
(for simplicity) that 𝑓(𝑥) < ∞ for every 𝑖: show that 𝑓 is convex.
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