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a convex set every locally optimal solution is global. Also, first-order necessary condi- lll/?\ 7[< IEE é% ’]\ﬂ:_ jﬂj ElE é% ']‘f‘E ] ﬁﬁ

tions for optimality turn out to be sufficient. A variety of other properties conducive to

computation and interpretation of solutions ride on convexity as well. In fact the great =] IJ;LI II‘I'II' %D El |E Iﬁ ll‘i
watershed in optimization isn’t b linearity and linearity, but convexity and = >
nonco ity. Even for probl that aren’t th Ives of convex type, convexity may

enter, for i in setting up subprobl as part of an iterative numerical scheme.

By the convex case of problem (P), we’ll mean the case where X is a convex set and,
relative to X, the objective function f, and the inequality constraint functions fi,..., fs

R.T. Rockafellar, SIAM Review, 1993
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SERENROE: ] C={(z1) | || <1} BEREROE, ABH
KIE ‘0 5 47 WS
» O (EBY (21, 1), (x0,t2) € O, AR 0 €[0,1], H=BAEAARF
101 + (1 — O)as|| < Ol || + (1 — 0)]a|| < Oty + (1 — O)ty.
B (1, t1) + (1 — 0) (2o, ta) = (01 + (1 — O)xs, Ot1 + (1 — O)t5) € Coo
= D {EEL (x,t) € C T a >0, BHSEHEMTFRMEAE
o] = aflz| < at,

ALt a(x,t) = (ax,at) € Co
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