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2.2.3 Convergence for convex functions

Theorem 2.8. Assume V f(x) is Lipschitz-continuous with Lipschitz con-
stant L and f(x) : R — R is conver. Then for any x,y:

L f(y) = f(x) +(Vf(x),y — %) + 5 [Vf(x) = V(¥
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