OPTIMIZATION ALGORITHMS (550.662)
Due Friday, February 6, 2009

Problem 1
State all the optimality conditions for
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(Hint: max f(z) <= min —f(z) and f is concave if ~f is convex.)

Problem 2
Let f and f' be continuous on I. Show that if f is convex on I, then
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(b) f is montone increasing; i.e. z = y == f'(z) > f'(y).

Problem 3
Let f, f', f, and f" be continuous on I. Suppose & € I, f'(&) = 0, F(%) = 0, and
F"(&) 5 0. Show that & is not a local minimizer.



