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So, what is a convex set?
Consider geometric shapes called polygons.  They can be convex 
or non-convex. Here some examples of each.

Convex polygons Non-convex polygons

pentagons

quadrilaterals

A polygon is a convex polygon if and only if its interior is 
a convex set of points.

Any convex set of real numbers is called an interval.
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So, what is a convex set?
Any convex set of real numbers is called an interval.

hexagons

convex non-convex

Here is the test for a convex set of points.  If a set of points contains
more than one point you can use this simple test.  First, chose any
two points in the set.  Draw a line segment connecting those two
points.  Is the line segment you drew a subset of the set?  (Is every
point on the line segment also in the set?)  If the answer to this 
question is yes no matter which two points you start with, then
the set of points is a convex set. 
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