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MTM410040 Convex Analysis

Pre-requisite: MTM410029 Functional Analysis

Weekly lesson hours: 06h

Discipline syllabus: Basic concepts (convex sets and convex functions in Banach spaces),
Fenchel-Legendre conjugate, Moreau-Rockafellar subdifferentials, minimization of convex
functions in reflective Banach spaces, applications in variational inequalities, duality in convex
optimization, differentiability of convex functions, variational principles of Ekeland and
Borwein-Preiss.
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