
Smooth and strongly convex function

Samuel Vaiter

Created: 2023-11-08.
Last update: 2023-11-08.
Status: draft.

1



Strong convexity VS smoothness

µ-strong convexity

f (y) ≥ f (x) + 〈∇f (y), y − x〉+ µ

2
||x − y||2

L-smoothness

f (y) ≤ f (x) + 〈∇f (x), y − x〉+ L
2
‖x − y‖2

(live)
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