5th Report for Topics in
Mathematical Optimization

Tokyo Institute of Technology
Department Mathematical and Computing Sciences
MITUHIRO FUKUDA

Due date July 25, 2013

1. Let o <79 < L such that v > 0 and pu < L. Also let xg = vg € R". Defining

Terr = Lag = (1—ap)y + arp
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where ay, € (0,1) is the root of the equation Lai — (1 — ay,)y, — agpr = 0, show the following

expressions:

Qg1 Vk+1(1—ag)

(a) Vk41 = @p + o (Tp1 — k)
() Y1 = Thy1 + Br(@rrs — xp) for B = ZEEE =0
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(c) B Oék(l—ak)
() %+1 =(1 ak+1>06i + Py

2. Prove Lemma 10.2.



