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Problem 1: Exercise 5.1.1 of [Ber]|

Problem 2: Exercise 5.1.2 of [Ber]

Problem 3: Exercise 5.3.4 of [Ber]

Problem 4
Consider the function
A*(a) = inf  [Af(a1) + A3z(a2)],

ai,az2la1+az=a
where Aj(-) and Aj(-) are convex functions.

(a) Show that A*(-) is a convex function.

(b) Derive the convex conjugate of A*(-) as a function of the convex conjugates of Aj(-) and A3(-).



