Dk Tndicewr functin of a ot $

/C ) = O > X ES
S IV

g \S (owveXx

> /Eg (S Conwk

XER? (%)
wm

EXW”\PQ/: Min HXH\
i st. Ax=b

ﬁt@
S =3 REIRY Ak=bl
or S=§x:Ax=bY

COMS thu-‘va(i«rt tp

‘ Tox:Ax= bl (%%)
)V:{\.\\V&\ “X(\\’\‘ {X %

~ -~ - . S
1 D‘) (S the hlectipn ©
Thosyen Tha proxwmﬁ ﬁ»%mréf < pro]

= g (0
Pmﬁ‘ L0 = 1¢ (x N |
Proxt by = &g [+ 55 lu=xi ]

= rfgema [@ + ly““'xﬂz
U

s o
TL.L mihimi 2 (s Projed’)ém cs‘f X on _S

3 P (0




_n ko
Coy\ spraw nedl W : ne2 ation Yk He

?.
§ m{(‘ QM) @kﬂ

Sk XES

= min(Twot ol 9w =T
SN (\C i ]

Do (x (,ldw’ﬂ’ M@'Hfm(l

S Yot = Pg (Xe—N vfine )

= (X029 (K= 1 vfuey)
;omwﬂl' Bele wmo( Q(L&th n%/ N
for slume D€ Ao + B )
whoe N\ & B are operactors
Met| = X ~ Y\[A%)T@(Xkﬂ>]
(LHNR) Oy = Re—1 Ak
et = (THIRY (L -1A) (%)

EXW’"PL(; © Proj‘e(;&cl &mdien—(— (V\&WDJ

)’V\;‘(n %x) (= ,Q;V, ﬂxﬁ— G AR = T x)
§ Sk XES oev§m+ 4™

- 24(x)
TR L U\C\X) , B =29
25‘“ P = (TH)8)7 (1-1A) (%)




= 2 O nofuo)
@ Proxtmad Grradionke «Gw COV,‘PDQJ(Q D?ﬁl'ﬂizwﬁm,\

€ix) s Smostla

a0+ o) o9 (s Hicmoth
A ) = \7j€\X) B = 9900
e = (T8 (1-1A) (%)
= (T+139) (=7 b))
® Imp(,ccw— Explict (ZMEX) fffr OpL
% Uty = AW + B (U)

Mm\_uh
Ay -

AU + B [y
apliat mﬂ.‘u&

EWP‘L: Ut = Ux + Uxx
@ LASSO - VY\Q/\ (% l\/\xw\\%nx\\b

1CTA (;Item;ﬁw_ gt\h‘nkaﬁ(-ﬂ\mgl,oumg A%)
Mo = Ty (Mo = oA /\TU\X‘Q»@]



T)’bg(—; =Y Xy

X;—F h { —

ghk\\nkaﬂc 5 ¥ > b‘g X<~y
X ey y]

Loy = A flax=bE | Fw= IH,
T =AAT(Ax-b)
A = A, Bow= 2900

R = CToyRy™ (1-0m) (k)

= Ty e=—oA A\TU\NQ»Q]

Forwowd = Backward CPLFT‘HV\?/
Profected ~ Crroclions
Proximed  Grvod i ent
T MEX
ISTA



