
Nonlinear programming: Homework 4

Jean-Philippe Vert

May 30, 2006 (due June 6)

Please do the following exercices from the book “Convex optimization”
of Boyd and Vandenberghe:

• Ex. 5.19 p.278 (sum of the largest elements of a vector and portfolio
optimization with diversification constraint

• Ex. 5.26 p.282 (QCQP)
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