MATH 527 LECTURE 7 EXERCISES AND PROBLEMS

Exercises.

Exercise 1. Let A, B be n X n symmetric matrices. Show that
AB:Z A,L]B,LJ:tI‘(AB) (1)
2%
Furthermore show that if A is positive semi-definite, B is negative semi-definite, then A: B <0.

Problems.

Problem 1. (Evans) Let H be uniformly convex with constant §. Let L be its Legendre transform. Show that L is semi-
concave with constant 1/6.

Problem*.



