














Recall ∇g(β) = −XT (y−Xβ), hence proximal gradient update is:

β+ = Sλt
(
β + tXT (y −Xβ)

)
Often called the iterative soft-thresholding algorithm (ISTA).1 Very
simple algorithm

Example of proximal
gradient (ISTA) vs.
subgradient method
convergence curves
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1Beck and Teboulle (2008), “A fast iterative shrinkage-thresholding
algorithm for linear inverse problems”
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