Assignment 6

1. Give the subdifferential sets of the following functions:
0 X
(a) I(z) = { » TED here X C R¥ is a convex set.
o0, =¢X,
(b) f(z) = [lz]l2,x € RY.

2. Let f: X — R be convex and differentiable and X be a convex set. Then
0 € Of(xp) if and only if

(Vf(zg),z—x0) >0,Vz € X.

3. Let f(z) = Zle L(xTw;)+||z||3, 2 € Q, where L : R — R is convex, Q C RV
is compact and u; € RY. Show that

(a) mingeq f can be achieved at some z* € €;

(b) z* is a linear combination of {u1, ..., ug}.



