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To find G:

After standardization:
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define soft threshold as:
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where

Sx(x) = sign(z)(|z| = A),

note that
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object function for multiple variables. at j*" step, we want to minimize:
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fix {Bk,k + j}, update j3;

denote partial residual %(j ) = Yi— > htj i kﬁk, which could be regarded as the y in single variable

senario.
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