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This is a collection of additional exercises, meant to supplement those found in the book Convex Optimization, by Stephen Boyd and Lieven Vandenberghe.
These exercises were used in several courses on convex optimization, EE364a (Stanford), EE236b (UCLA), or 6.975 (MIT), usually for homework, but
sometimes as exam questions. Some of the exercises were originally written for the book, but were removed at some point.
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Additional Exercises for Convex Optimization Stephen Boyd Lieven Vandenberghe March 18, 2016 This is a collection of additional exercises, meant to
supplement those found in the book Convex Optimization , by Stephen Boyd and Lieven Vandenberghe. These exercises were used in several courses on convex
optimization, EE364a (Stanford), EE236b (UCLA), or 6.975 (MIT), usually for homework, but sometimes as exam guestions.
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Convex Optimization, Spring 2016 Additional Exercises 3-solution 9.6 Barrier method for LP. Consider a standard form LP and its dual minimize ¢ T x
subject to Ax = b x » 0 maximize b T y subject to A Ty < ¢, with A € Rm x n and rank (A) = m. CVX-additional exercise 3-solution - Convex Optimization
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Solution. We prove the rst part. The intersection of two convex sets is convex. There-fore if Sis a convex set, the intersection of Swith a line is
convex. Conversely, suppose the intersection of Swith any line is convex. Take any two distinct points x1 and x2 2 S. The intersection of Swith the line
through x1 and x2 is convex.
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removed at some point.
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This is a collection of additional exercises, meant to supplement those found in the book Convex Optimization, by Stephen Boyd and Lieven Vandenberghe.
These exercises were used 1n several courses on convex optimization, EE364a (Stanford), EE236b (UCLA), or 6.975 (MIT), usually for homework, but
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