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<latexit sha1_base64="Gh0bE3RSaRHq7G+SH6EmP3p+ipw=">AAACCnicbVC7TsMwFHXKq5RXgZHF0CKVpUo6FMYKFsaC6ENqSuQ4TmvVcSLbQa2iziz8CgsDCLHyBWz8DU6bAVqOdKWjc+7Vvfe4EaNSmea3kVtZXVvfyG8WtrZ3dveK+wdtGcYCkxYOWSi6LpKEUU5aiipGupEgKHAZ6bijq9TvPBAhacjv1CQi/QANOPUpRkpLTvG4XLYDyp1kbFMO7QCpoesmt9N7bwr9yvisXHaKJbNqzgCXiZWREsjQdIpfthfiOCBcYYak7FlmpPoJEopiRqYFO5YkQniEBqSnKUcBkf1k9soUnmrFg34odHEFZ+rviQQFUk4CV3emt8pFLxX/83qx8i/6CeVRrAjH80V+zKAKYZoL9KggWLGJJggLqm+FeIgEwkqnV9AhWIsvL5N2rWrVq/WbWqlxmcWRB0fgBFSABc5BA1yDJmgBDB7BM3gFb8aT8WK8Gx/z1pyRzRyCPzA+fwBt7Zl1</latexit>

min
x2Rd

f(x)

<latexit sha1_base64="wIlTqtf0C3NOc+gT0k8fG9W8KFY=">AAACAXicbVDLSsNAFJ3UV62vqBvBzWAruCpJkSq4KbhxWcE+oAlhMp20Q2cmYWYillA3/oobF4q49S/c+TdO2yy09cCFwzn3cu89YcKo0o7zbRVWVtfWN4qbpa3tnd09e/+greJUYtLCMYtlN0SKMCpIS1PNSDeRBPGQkU44up76nXsiFY3FnR4nxOdoIGhEMdJGCuyjykPgQI8KmHmSw37MJ9C7glElsMtO1ZkBLhM3J2WQoxnYX14/xiknQmOGlOq5TqL9DElNMSOTkpcqkiA8QgPSM1QgTpSfzT6YwFOj9GEUS1NCw5n6eyJDXKkxD00nR3qoFr2p+J/XS3V06WdUJKkmAs8XRSmDOobTOGCfSoI1GxuCsKTmVoiHSCKsTWglE4K7+PIyadeqbr1av62VG+d5HEVwDE7AGXDBBWiAG9AELYDBI3gGr+DNerJerHfrY95asPKZQ/AH1ucPzSGVKA==</latexit>

x0 ! dom f

<latexit sha1_base64="ktbL1iopr/lSf3Jep5R+YaB70AY=">AAACCHicbVA9TwJBEN3DL8SvU0sLN4LGwpA7CrQk2lhiIh8JXMjeMgcb9nYvu3tEQiht/Cs2Fhpj60+w8994BxQKvmSSl/dmMjPPjzjTxnG+rczK6tr6RnYzt7W9s7tn7x/UtYwVhRqVXKqmTzRwJqBmmOHQjBSQ0OfQ8Ac3qd8YgtJMinszisALSU+wgFFiEqljHxeCAmYaR0pGoC4w5VJDF7fPMJViCA8dO+8UnSnwMnHnJI/mqHbsr3ZX0jgEYSgnWrdcJzLemCjDKIdJrh1riAgdkB60EipICNobTx+Z4NM4XR5IlZQweKr+nhiTUOtR6CedITF9veil4n9eKzbBlTdmIooNCDpbFMQcG4nTVHCXKaCGjxJCqGLJrZj2iSLUJNnlkhDcxZeXSb1UdMvF8l0pX7mex5FFR+gEnSMXXaIKukVVVEMUPaJn9IrerCfrxXq3PmatGWs+c4j+wPr8AX7pmGc=</latexit>

f is proper, closed & convex

<latexit sha1_base64="8Lfjcoiq7JHIVHlqmI4b1SHWSp0=">AAACC3icbVA9SwNBEN3z2/gVtbRZkghW4c4iCjZ+NJYRjAq5EPY2c3Fxd+/cnRPCkd7Gv2JjoYitf8DOf+Pmo9DEBwOP92aYmRelUlj0/W9vZnZufmFxabmwsrq2vlHc3LqySWY4NHgiE3MTMQtSaGigQAk3qQGmIgnX0d3ZwL9+AGNFoi+xl0JLsa4WseAMndQulip5aBQ9MV0ldJ+GRzSmoYZ7GoJKsWcBK+1i2a/6Q9BpEoxJmYxRbxe/wk7CMwUauWTWNgM/xVbODAouoV8IMwsp43esC01HNVNgW/nwlz7ddUqHxolxpZEO1d8TOVPW9lTkOhXDWzvpDcT/vGaG8WErFzrNEDQfLYozSTGhg2BoRxjgKHuOMG6Eu5XyW2YYRxdfwYUQTL48Ta72q0GtWrvYLx+fjuNYIjukRPZIQA7IMTknddIgnDySZ/JK3rwn78V79z5GrTPeeGab/IH3+QNHsZn1</latexit>

Argmin f != "
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penalty

constraint

<latexit sha1_base64="Z5FYWCo2G6spFI894M/DXoFhitQ="></latexit>

broxt
f (x) = Arg min

y! Rd
{ f (y) : ! y " x! # t}

<latexit sha1_base64="CJYvVzTZxT3Uq2BEMkEEKH5MWLg="></latexit>

prox�f (x) = Arg min
y2Rd

⇢
f(y) +

1

2�
ky � xk2

�

<latexit sha1_base64="L/72Fa9OgtUUYSfCF/PYBDPi1nY="></latexit>

B(x, t) := {y 2 Rd | ky � xk  t}
Notation for the constraint:
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<latexit sha1_base64="/06dJ10R+sd5Duv0VZZ2SoNpuFA="></latexit>

f : Rd ! R " { + # } is proper, closed and convex
<latexit sha1_base64="Kj2dMI7ML3ByB0AXHrzRbGDU7hk=">AAAB/3icbVDLSsNAFJ3UV62vqODGzWAruCpJF1VwU3TjsoJ9QBPKZDJph85MwsxELLELf8WNC0Xc+hvu/BunbRbaeuDC4Zx7ufeeIGFUacf5tgorq2vrG8XN0tb2zu6evX/QVnEqMWnhmMWyGyBFGBWkpalmpJtIgnjASCcYXU/9zj2RisbiTo8T4nM0EDSiGGkj9e2jygP0qICZJzkMYz6B3iWMKn277FSdGeAycXNSBjmaffvLC2OcciI0Zkipnusk2s+Q1BQzMil5qSIJwiM0ID1DBeJE+dns/gk8NUoIo1iaEhrO1N8TGeJKjXlgOjnSQ7XoTcX/vF6qows/oyJJNRF4vihKGdQxnIYBQyoJ1mxsCMKSmlshHiKJsDaRlUwI7uLLy6Rdq7r1av22Vm5c5XEUwTE4AWfABeegAW5AE7QABo/gGbyCN+vJerHerY95a8HKZw7BH1ifP6FtlJM=</latexit>

x ! dom f

<latexit sha1_base64="XCXSVWvpMkLtGJCgUbMY/Wfsa3U=">AAACGHicbVC7TgMxEPTxJrwClDQWAQmacEcBlAgaSpBIgpSEyOfsgYUfJ3sPEZ3uM2j4FRoKEKKl429wQgpIGGml0cyuvTtxKoXDMPwKJianpmdm5+ZLC4tLyyvl1bW6M5nlUONGGnsVMwdSaKihQAlXqQWmYgmN+O607zfuwTph9CX2UmgrdqNFIjhDL3XKe1t5yyoaW/NQdJLrPG8N3swtdAssCrrzsLtFhaPaaFAp9jrlSlgNB6DjJBqSChnivFP+bHUNzxRo5JI514zCFNs5syi4hKLUyhykjN+xG2h6qpkC184HSxR02ytdmhjrSyMdqL8ncqac66nYdyqGt27U64v/ec0Mk6N2LnSaIWj+81GSSYqG9lOiXWGBo+x5wrgVflfKb5llHH2WJR9CNHryOKnvV6OD6sHFfuX4ZBjHHNkgm2SHROSQHJMzck5qhJNH8kxeyVvwFLwE78HHT+tEMJxZJ38QfH4DU3KglA==</latexit>

broxtf (x) is nonempty
<latexit sha1_base64="twD5zFhxtDu4WnDsfQcF6mie6NI="></latexit>

Argmin f \ B(x, t) 6= ;
<latexit sha1_base64="7B4D+2bDcWHL8dumy4yU0AJp5F4="></latexit>

broxtf (x) ✓ Argmin f

<latexit sha1_base64="4LhiuVLhMysZrU9YnRkelh1Pr0U="></latexit>

Argmin f \ B(x, t) = ;

<latexit sha1_base64="OgWw4NESU88OUCzOoFEe56CfpxI=">AAACHHicbVBNSwMxFMz6WetX1aOXYBXqpewqqMeiF48VbBXaWrLp2xrMZpfkrbQs+0O8+Fe8eFDEiwfBf2O27UGrA4Fh5k3yMn4shUHX/XJmZufmFxYLS8XlldW19dLGZtNEiebQ4JGM9LXPDEihoIECJVzHGljoS7jy785y/+oetBGRusRhDJ2Q9ZUIBGdopW7pcDdt65D6Ohpk3eAmTdujO1MNvQyzjFYG+3SXCkMZNUL1JWCeKrtVdwT6l3gTUiYT1Lulj3Yv4kkICrlkxrQ8N8ZOyjQKLiErthMDMeN3rA8tSxULwXTS0SIZ3bNKjwaRtkchHak/EykLjRmGvp0MGd6aaS8X//NaCQYnnVSoOEFQfPxQkEiKEc2boj2hgaMcWsK4FnZXym+ZZhxtn0Vbgjf95b+keVD1jqpHFwfl2umkjgLZJjukQjxyTGrknNRJg3DyQJ7IC3l1Hp1n5815H4/OOJPMFvkF5/Mbpz2htg==</latexit>

broxtf (x) is a singleton
<latexit sha1_base64="TSGLfJQH6vf18PyvRLpvX7afRmQ=">AAACI3icbVDLTgIxFO3gC/E16tJNI5jgQjLDAo2JCdGNS0zkkTAj6ZQONHQeaTsGMsy/uPFX3LjQEDcu/BfLwALBk9zk5Jx7e3uPEzIqpGF8a5m19Y3Nrex2bmd3b/9APzxqiCDimNRxwALecpAgjPqkLqlkpBVygjyHkaYzuJv6zWfCBQ38RzkKie2hnk9dipFUUke/Lljj2OIedHgwTDruUxxb6asxJ91EJgksDs/hBRxaY3gDF61CR88bJSMFXCXmnOTBHLWOPrG6AY484kvMkBBt0wilHSMuKWYkyVmRICHCA9QjbUV95BFhx+nKBJ4ppQvdgKvyJUzVxYkYeUKMPEd1ekj2xbI3Ff/z2pF0r+yY+mEkiY9ni9yIQRnAaWCwSznBko0UQZhT9VeI+4gjLFWsORWCuXzyKmmUS2alVHko56u38ziy4AScgiIwwSWogntQA3WAwQt4Ax/gU3vV3rWJ9jVrzWjzmWPwB9rPLz/UpKA=</latexit>

kbroxtf (x)� xk = t
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<latexit sha1_base64="/06dJ10R+sd5Duv0VZZ2SoNpuFA="></latexit>

f : Rd ! R " { + # } is proper, closed and convex
<latexit sha1_base64="Kj2dMI7ML3ByB0AXHrzRbGDU7hk=">AAAB/3icbVDLSsNAFJ3UV62vqODGzWAruCpJF1VwU3TjsoJ9QBPKZDJph85MwsxELLELf8WNC0Xc+hvu/BunbRbaeuDC4Zx7ufeeIGFUacf5tgorq2vrG8XN0tb2zu6evX/QVnEqMWnhmMWyGyBFGBWkpalmpJtIgnjASCcYXU/9zj2RisbiTo8T4nM0EDSiGGkj9e2jygP0qICZJzkMYz6B3iWMKn277FSdGeAycXNSBjmaffvLC2OcciI0Zkipnusk2s+Q1BQzMil5qSIJwiM0ID1DBeJE+dns/gk8NUoIo1iaEhrO1N8TGeJKjXlgOjnSQ7XoTcX/vF6qows/oyJJNRF4vihKGdQxnIYBQyoJ1mxsCMKSmlshHiKJsDaRlUwI7uLLy6Rdq7r1av22Vm5c5XEUwTE4AWfABeegAW5AE7QABo/gGbyCN+vJerHerY95a8HKZw7BH1ifP6FtlJM=</latexit>

x ! dom f
<latexit sha1_base64="GRN/dI4ZwOgOztEZEwoSEHGqgl0=">AAACF3icbVA9T8MwEHX4LOWrwMhi0SLBUiUdgBHBwsBQJFqQmlI57oVadZzIvqBWUf4FC3+FhQGEWGHj3+CWDlB40klP7935fC9IpDDoup/OzOzc/MJiYam4vLK6tl7a2GyaONUcGjyWsb4OmAEpFDRQoITrRAOLAglXQf905F/dgTYiVpc4TKAdsVslQsEZWqlTqp4D0kpKfaFo5uuIBjoe5J3wJsv88euZhm6OeU73BvsV2imV3ao7Bv1LvAkpkwnqndKH3415GoFCLpkxLc9NsJ0xjYJLyIt+aiBhvM9uoWWpYhGYdjbenNNdq3RpGGtbCulY/TmRsciYYRTYzohhz0x7I/E/r5VieNTOhEpSBMW/F4WppBjTUUi0KzRwlENLGNfC/pXyHtOMo42yaEPwpk/+S5q1qndQPbiolY9PJnEUyDbZIXvEI4fkmJyROmkQTu7JI3kmL86D8+S8Om/frTPOZGaL/ILz/gURAp9B</latexit>

Let u 2 broxtf (x)

<latexit sha1_base64="+zZ6jCjHlI3jt0kVwaNx4u41NXg=">AAACHnicbVDLSsNAFJ3UV62vqks3g1VoQUtS8LEsunGpYFuhCWUymbRDJ5MwcyOW0C9x46+4caGI4Er/xmnsQqsHBg7n3NccPxFcg21/WoW5+YXFpeJyaWV1bX2jvLnV1nGqKGvRWMTqxieaCS5ZCzgIdpMoRiJfsI4/PJ/4nVumNI/lNYwS5kWkL3nIKQEj9cpHe7R6d5C5+aRMsWAM4xp2aRADrt4dpoZzid2EKOBE4LCa1vYw7pUrdt3Ogf8SZ0oqaIrLXvndDWKaRkwCFUTrrmMn4GWTqVSwcclNNUsIHZI+6xoqScS0l+VHjfG+UQIcxso8CThXf3ZkJNJ6FPmmMiIw0LPeRPzP66YQnnoZl0kKTNLvRWEqMMR4khUOuGIUxMgQQhU3t2I6IIpQMImWTAjO7Jf/knaj7hzXj68alebZNI4i2kG7qIocdIKa6AJdohai6B49omf0Yj1YT9ar9fZdWrCmPdvoF6yPL/QNoHk=</latexit>

c(x, t) · (x� u) 2 @f(u)
<latexit sha1_base64="4AIvpifR22UgBvrtO28jncW6wkQ="></latexit>

f(y)� f(u) � c(x, t) · hx� u, y � ui for all y 2 Rd

<latexit sha1_base64="wevHtR+ZXSXwpkUkuDOOPpiIJTY=">AAACHHicbVC7SgNBFJ31GeMramkzmAgRJOwqqKVoYxnBmEA2hNnJTXbI7MOZu2JY9kNs/BUbC0VsLAT/xsmj0MQDA4dz7muOF0uh0ba/rbn5hcWl5dxKfnVtfWOzsLV9q6NEcajxSEaq4TENUoRQQ4ESGrECFngS6l7/cujX70FpEYU3OIihFbBeKLqCMzRSu3B844MCCg9mlaYlXn44TN3R2FRBJ8PswO3BHbVLVCfcp+gzpO1C0a7YI9BZ4kxIkUxQbRc+3U7EkwBC5JJp3XTsGFspUyi4hCzvJhpixvusB01DQxaAbqWjKzK6b5QO7UbKvBDpSP3dkbJA60HgmcqAoa+nvaH4n9dMsHvWSkUYJwghHy/qJpJiRIdJ0Y5QwFEODGFcCXMr5T5TjKPJM29CcKa/PEtujyrOSeXk+qh4fjGJI0d2yR4pE4ecknNyRaqkRjh5JM/klbxZT9aL9W59jEvnrEnPDvkD6+sHaXyg8Q==</latexit>

There exists c(x, t) � 0 such that
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<latexit sha1_base64="HXV1ri2czz7o3KY6pbIh/OW1cL8="></latexit>

xk+1 = broxtkf (xk) = argmin {f(x) : kx� xkk  tk}

<latexit sha1_base64="VHiaBiTPH/qeUXSxrxsfFTvjF6I=">AAAB/XicbVDLTgIxFL2DL8TX+Ni5aQQTV2SGBbokunGJiTwSIKRTOtDQaSdtxwQJ8VfcuNAYt/6HO//GDsxCwZM0OTnnvnqCmDNtPO/bya2tb2xu5bcLO7t7+wfu4VFTy0QR2iCSS9UOsKacCdowzHDajhXFUcBpKxjfpH7rgSrNpLg3k5j2IjwULGQEGyv13RMihbHDUDpAIxmiUljqu0Wv7M2BVomfkSJkqPfdr+5AkiSiwhCOte74Xmx6U6wMI5zOCt1E0xiTMR7SjqUCR1T3pvPrZ+jcKgMUSmWfMGiu/u6Y4kjrSRTYygibkV72UvE/r5OY8Ko3ZSJODBVksShMODISpVGgAVOUGD6xBBPF7K2IjLDCxNjACjYEf/nLq6RZKfvVcvWuUqxdZ3Hk4RTO4AJ8uIQa3EIdGkDgEZ7hFd6cJ+fFeXc+FqU5J+s5hj9wPn8AXS+UhA==</latexit>

contour lines of f

<latexit sha1_base64="ebO/90kBEpDccE+fEw3D9hIKMuI=">AAAB7HicbVBNTwIxEJ3FL8Qv1KOXRjDxRHaJQY8kXjxi4gIJbEi3dKGh7W7arpFs+A1ePGiMV3+QN/+NBfag4EsmeXlvJjPzwoQzbVz32ylsbG5t7xR3S3v7B4dH5eOTto5TRahPYh6rbog15UxS3zDDaTdRFIuQ0044uZ37nUeqNIvlg5kmNBB4JFnECDZW8qtPA7c6KFfcmrsAWideTiqQozUof/WHMUkFlYZwrHXPcxMTZFgZRjidlfqppgkmEzyiPUslFlQH2eLYGbqwyhBFsbIlDVqovycyLLSeitB2CmzGetWbi/95vdREN0HGZJIaKslyUZRyZGI0/xwNmaLE8KklmChmb0VkjBUmxuZTsiF4qy+vk3a95jVqjft6pXmVx1GEMziHS/DgGppwBy3wgQCDZ3iFN0c6L86787FsLTj5zCn8gfP5A8FxjfY=</latexit>x0

<latexit sha1_base64="NSFuBQBSnIgOGfLFjkvROBTYrLs=">AAAB7HicbVBNTwIxEJ3FL8Qv1KOXRjDxRHaJQY8kXjxi4gIJbEi3dKGh7W7arpFs+A1ePGiMV3+QN/+NBfag4EsmeXlvJjPzwoQzbVz32ylsbG5t7xR3S3v7B4dH5eOTto5TRahPYh6rbog15UxS3zDDaTdRFIuQ0044uZ37nUeqNIvlg5kmNBB4JFnECDZW8qtPA686KFfcmrsAWideTiqQozUof/WHMUkFlYZwrHXPcxMTZFgZRjidlfqppgkmEzyiPUslFlQH2eLYGbqwyhBFsbIlDVqovycyLLSeitB2CmzGetWbi/95vdREN0HGZJIaKslyUZRyZGI0/xwNmaLE8KklmChmb0VkjBUmxuZTsiF4qy+vk3a95jVqjft6pXmVx1GEMziHS/DgGppwBy3wgQCDZ3iFN0c6L86787FsLTj5zCn8gfP5A8L2jfc=</latexit>x1

<latexit sha1_base64="y263nyBnakinwcbNQqPb8q1pEh4=">AAAB7HicbVBNTwIxEJ3iF+IX6tFLI5h4IrvEoEcSLx4xcYEENqRbutDQ7W7arpFs+A1ePGiMV3+QN/+NBfag4EsmeXlvJjPzgkRwbRznGxU2Nre2d4q7pb39g8Oj8vFJW8eposyjsYhVNyCaCS6ZZ7gRrJsoRqJAsE4wuZ37nUemNI/lg5kmzI/ISPKQU2Ks5FWfBvXqoFxxas4CeJ24OalAjtag/NUfxjSNmDRUEK17rpMYPyPKcCrYrNRPNUsInZAR61kqScS0ny2OneELqwxxGCtb0uCF+nsiI5HW0yiwnRExY73qzcX/vF5qwhs/4zJJDZN0uShMBTYxnn+Oh1wxasTUEkIVt7diOiaKUGPzKdkQ3NWX10m7XnMbtcZ9vdK8yuMowhmcwyW4cA1NuIMWeECBwzO8whuS6AW9o49lawHlM6fwB+jzB8R7jfg=</latexit>x2

<latexit sha1_base64="eW1QmgOZCDwoAa7SDkJwfoUOf18=">AAAB7HicbVBNTwIxEJ3iF+IX6tFLI5h4Irto0COJF4+YuEgCG9ItXWjodjdt10g2/AYvHjTGqz/Im//GAntQ8CWTvLw3k5l5QSK4No7zjQpr6xubW8Xt0s7u3v5B+fCoreNUUebRWMSqExDNBJfMM9wI1kkUI1Eg2EMwvpn5D49MaR7LezNJmB+RoeQhp8RYyas+9S+q/XLFqTlz4FXi5qQCOVr98ldvENM0YtJQQbTuuk5i/Iwow6lg01Iv1SwhdEyGrGupJBHTfjY/dorPrDLAYaxsSYPn6u+JjERaT6LAdkbEjPSyNxP/87qpCa/9jMskNUzSxaIwFdjEePY5HnDFqBETSwhV3N6K6YgoQo3Np2RDcJdfXiXtes1t1Bp39UrzMo+jCCdwCufgwhU04RZa4AEFDs/wCm9Iohf0jj4WrQWUzxzDH6DPH8YAjfk=</latexit>x3<latexit sha1_base64="rzw+bmYeT6jj8SuiwaUifGHbqh0=">AAAB7HicbVBNTwIxEJ3FL8Qv1KOXRjDxRHYJQY8kXjxi4oIJbEi3dKGh7W7arpFs+A1ePGiMV3+QN/+NBfag4EsmeXlvJjPzwoQzbVz32ylsbG5t7xR3S3v7B4dH5eOTjo5TRahPYh6rhxBrypmkvmGG04dEUSxCTrvh5Gbudx+p0iyW92aa0EDgkWQRI9hYya8+DRrVQbni1twF0DrxclKBHO1B+as/jEkqqDSEY617npuYIMPKMMLprNRPNU0wmeAR7VkqsaA6yBbHztCFVYYoipUtadBC/T2RYaH1VIS2U2Az1qveXPzP66Umug4yJpPUUEmWi6KUIxOj+edoyBQlhk8twUQxeysiY6wwMTafkg3BW315nXTqNa9Za97VK61GHkcRzuAcLsGDK2jBLbTBBwIMnuEV3hzpvDjvzseyteDkM6fwB87nD8eFjfo=</latexit>x4

<latexit sha1_base64="NUMXOkqPQSkkVTKFW8NQhTBKrsY=">AAAB+3icbVA9TwJBEJ3DL8QvxNJmI5hYkTsKNLFBbSwxESThLmRv2YMNu3uX3T0jufBXbCw0xtY/Yue/cfkoFHzJJC/vzWRmXphwpo3rfju5tfWNza38dmFnd2//oHhYaus4VYS2SMxj1QmxppxJ2jLMcNpJFMUi5PQhHN1M/YdHqjSL5b0ZJzQQeCBZxAg2VuoVS5XMVwJdqYFgcuJfoqjSK5bdqjsDWiXegpRhgWav+OX3Y5IKKg3hWOuu5yYmyLAyjHA6KfippgkmIzygXUslFlQH2ez2CTq1Sh9FsbIlDZqpvycyLLQei9B2CmyGetmbiv953dREF0HGZJIaKsl8UZRyZGI0DQL1maLE8LElmChmb0VkiBUmxsZVsCF4yy+vknat6tWr9btauXG9iCMPx3ACZ+DBOTTgFprQAgJP8Ayv8OZMnBfn3fmYt+acxcwR/IHz+QOPS5N+</latexit>

Argmin f



?<,*L*MN(1%';$&/KO*<<,
<latexit sha1_base64="YUxMZ+90vvczCcU8xjmZwBMoYqs="></latexit>

�k =
tk

krf(xk+1)k

<latexit sha1_base64="Z5FYWCo2G6spFI894M/DXoFhitQ="></latexit>

broxt
f (x) = Arg min

y! Rd
{ f (y) : ! y " x! # t}

<latexit sha1_base64="xxfyeSUEomqyhrPEJ/n6xAfD7Hk=">AAACBXicbVDLSgMxFM34rPU16lIXwSK4KjNFqsuCG5cV7APaoWQyt21okhmSjFCHbtz4K25cKOLWf3Dn35i2s9DWA4HDOfdwc0+YcKaN5307K6tr6xubha3i9s7u3r57cNjUcaooNGjMY9UOiQbOJDQMMxzaiQIiQg6tcHQ99Vv3oDSL5Z0ZJxAIMpCszygxVuq5JzJWgnD2ABFmwm6kzOCBIhEDaXpuySt7M+Bl4uekhHLUe+5XN4ppKmyWcqJ1x/cSE2REGUY5TIrdVENC6IgMoGOpJAJ0kM2umOAzq0S4Hyv7pMEz9XciI0LrsQjtpCBmqBe9qfif10lN/yrImExSA5LOF/VTjk2Mp5XgiCmgho8tIVQx+1dMh0QRamxxRVuCv3jyMmlWyn61XL2tlGoXeR0FdIxO0Tny0SWqoRtURw1E0SN6Rq/ozXlyXpx352M+uuLkmSP0B87nDwE9mNw=</latexit>

normalized implicit gradient

<latexit sha1_base64="oeDCKgEd2VB40KGUDudqDiZCCnU="></latexit>

xk+1 = broxtkf (xk) = xk � tk
rf(xk+1)

krf(xk+1)k
= prox�k

f (xk)

<latexit sha1_base64="wfMxGITPUoNyT2TuC8kPweyQEg4="></latexit>

f : Rd ! R
convex & di↵erentiable



9./*?';;*P)Q/;("/

<latexit sha1_base64="qTdXT9FCTTPKhpwQddrejlo+JHU=">AAAB83icbVBNS8NAEJ34WetX1aOXxUaol5IUqV6EghePFewHtLFstpt26WYTdjfSEvo3vHhQxKt/xpv/xm2bg7Y+GHi8N8PMPD/mTGnH+bbW1jc2t7ZzO/ndvf2Dw8LRcVNFiSS0QSIeybaPFeVM0IZmmtN2LCkOfU5b/uh25reeqFQsEg96ElMvxAPBAkawNlLXtoPS+OJm/Fix7V6h6JSdOdAqcTNShAz1XuGr249IElKhCcdKdVwn1l6KpWaE02m+mygaYzLCA9oxVOCQKi+d3zxF50bpoyCSpoRGc/X3RIpDpSahbzpDrIdq2ZuJ/3mdRAfXXspEnGgqyGJRkHCkIzQLAPWZpETziSGYSGZuRWSIJSbaxJQ3IbjLL6+SZqXsVsvV+0qxdpnFkYNTOIMSuHAFNbiDOjSAQAzP8ApvVmK9WO/Wx6J1zcpmTuAPrM8faHSP8Q==</latexit>

f(x) = x26@"$A:3=

<latexit sha1_base64="TM+y31qqvFaJKWgnEoTZPdtnt/4="></latexit>

N t
f (x) =

8
><

>:

(x+ t)2 if x < �t

0 if � t  x  t

(x� t)2 if x > t

<latexit sha1_base64="LfDotU905BCgfI3cXiK3hyLY8NM=">AAAB/nicbVDLSgNBEJyNrxhfq+LJy2AieAq7OUTxFOLFYwTzgCSE2UlvMmR2ZpmZDYQl4K948aCIV7/Dm3/j5HHQxIKGoqqb7q4g5kwbz/t2MhubW9s72d3c3v7B4ZF7fNLQMlEU6lRyqVoB0cCZgLphhkMrVkCigEMzGN3N/OYYlGZSPJpJDN2IDAQLGSXGSj33rEo4xyDGwGUMWIa4EBZue27eK3pz4HXiL0keLVHruV+dvqRJBMJQTrRu+15suilRhlEO01wn0RATOiIDaFsqSAS6m87Pn+JLq/RxKJUtYfBc/T2RkkjrSRTYzoiYoV71ZuJ/Xjsx4U03ZSJODAi6WBQmHBuJZ1ngPlNADZ9YQqhi9lZMh0QRamxiORuCv/ryOmmUin65WH4o5SvVZRxZdI4u0BXy0TWqoHtUQ3VEUYqe0St6c56cF+fd+Vi0ZpzlzCn6A+fzB2felHw=</latexit>

Ball envelope off :
<latexit sha1_base64="uHohD2oRlynjK2BdhNqUDpKFyHQ="></latexit>

N t
f (x) := min

! z" x !# t
f (z)

<latexit sha1_base64="TPFfEzKQLvB25Gbg0W92R2fteyU="></latexit>

Argmin N t
f = Argmin f + {x 2 Rd | kxk  t}



?<,*L*N(1%';$&/K*ER*S(1*,$)$%$&$)2*
#./*?';;*P)Q/;("/

<latexit sha1_base64="EBPBJ2YnjT1e7gbpnDskacsq600="></latexit>

xk+1 = broxtkf (xk) = xk � tk
rN tk

f (xk)

krN tk
f (xk)k

<latexit sha1_base64="FI3+SRDuAApBSxxd/SRKQNMPBqw=">AAACIXicbVDLSgMxFM3UV62vUZdugq3gxjJTpBZXBTcuXFSxD2hryWQybWgmGZJMsQz9FTf+ihsXinQn/ozpA9TWAxcO59zLvfd4EaNKO86nlVpZXVvfSG9mtrZ3dvfs/YOaErHEpIoFE7LhIUUY5aSqqWakEUmCQo+Rute/mvj1AZGKCn6vhxFph6jLaUAx0kbq2KVccNkKke55XnI3evBhSwv4I+QgVRALPiCPEHEf5m5yZyoUQvc6dtbJO1PAZeLOSRbMUenY45YvcBwSrjFDSjVdJ9LtBElNMSOjTCtWJEK4j7qkaShHIVHtZPrhCJ4YxYeBkKa4hlP190SCQqWGoWc6J7erRW8i/uc1Yx2U2gnlUawJx7NFQcygSWESF/SpJFizoSEIS2puhbiHJMLahJoxIbiLLy+TWiHvFvPF20K2fD6PIw2OwDE4BS64AGVwDSqgCjB4Ai/gDbxbz9ar9WGNZ60paz5zCP7A+voG0L+ipA==</latexit>

f : Rd ! R is convex and L-smooth
<latexit sha1_base64="WxMFwZTo4fUPNSvG30tBPygL4yI=">AAACC3icbVDLSgMxFM3UV62vUZduQltBEMpMkSq4qbhxWcE+oDOUTJppQ5PMkGTEMnTvxl9x40IRt/6AO//GtJ2Fth64cDjnXu69J4gZVdpxvq3cyura+kZ+s7C1vbO7Z+8ftFSUSEyaOGKR7ARIEUYFaWqqGenEkiAeMNIORtdTv31PpKKRuNPjmPgcDQQNKUbaSD27WH7opaNTdwI9EWkqYOpJDq/kgFNhtEsYlnt2yak4M8Bl4makBDI0evaX149wwonQmCGluq4Taz9FUlPMyKTgJYrECI/QgHQNFYgT5aezXybw2Ch9GEbSlNBwpv6eSBFXaswD08mRHqpFbyr+53UTHV74KRVxoonA80VhwqCO4DQY2KeSYM3GhiAsqbkV4iGSCGsTX8GE4C6+vExa1Ypbq9Ruq6X6WRZHHhyBIjgBLjgHdXADGqAJMHgEz+AVvFlP1ov1bn3MW3NWNnMI/sD6/AG6XJmK</latexit>

xk+1 /2 Argmin f
<latexit sha1_base64="LfDotU905BCgfI3cXiK3hyLY8NM=">AAAB/nicbVDLSgNBEJyNrxhfq+LJy2AieAq7OUTxFOLFYwTzgCSE2UlvMmR2ZpmZDYQl4K948aCIV7/Dm3/j5HHQxIKGoqqb7q4g5kwbz/t2MhubW9s72d3c3v7B4ZF7fNLQMlEU6lRyqVoB0cCZgLphhkMrVkCigEMzGN3N/OYYlGZSPJpJDN2IDAQLGSXGSj33rEo4xyDGwGUMWIa4EBZue27eK3pz4HXiL0keLVHruV+dvqRJBMJQTrRu+15suilRhlEO01wn0RATOiIDaFsqSAS6m87Pn+JLq/RxKJUtYfBc/T2RkkjrSRTYzoiYoV71ZuJ/Xjsx4U03ZSJODAi6WBQmHBuJZ1ngPlNADZ9YQqhi9lZMh0QRamxiORuCv/ryOmmUin65WH4o5SvVZRxZdI4u0BXy0TWqoHtUQ3VEUYqe0St6c56cF+fd+Vi0ZpzlzCn6A+fzB2felHw=</latexit>

Ball envelope off :
<latexit sha1_base64="uHohD2oRlynjK2BdhNqUDpKFyHQ="></latexit>

N t
f (x) := min

! z" x !# t
f (z)
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<latexit sha1_base64="wIlTqtf0C3NOc+gT0k8fG9W8KFY=">AAACAXicbVDLSsNAFJ3UV62vqBvBzWAruCpJkSq4KbhxWcE+oAlhMp20Q2cmYWYillA3/oobF4q49S/c+TdO2yy09cCFwzn3cu89YcKo0o7zbRVWVtfWN4qbpa3tnd09e/+greJUYtLCMYtlN0SKMCpIS1PNSDeRBPGQkU44up76nXsiFY3FnR4nxOdoIGhEMdJGCuyjykPgQI8KmHmSw37MJ9C7glElsMtO1ZkBLhM3J2WQoxnYX14/xiknQmOGlOq5TqL9DElNMSOTkpcqkiA8QgPSM1QgTpSfzT6YwFOj9GEUS1NCw5n6eyJDXKkxD00nR3qoFr2p+J/XS3V06WdUJKkmAs8XRSmDOobTOGCfSoI1GxuCsKTmVoiHSCKsTWglE4K7+PIyadeqbr1av62VG+d5HEVwDE7AGXDBBWiAG9AELYDBI3gGr+DNerJerHfrY95asPKZQ/AH1ucPzSGVKA==</latexit>

x0 ! dom f

<latexit sha1_base64="ktbL1iopr/lSf3Jep5R+YaB70AY=">AAACCHicbVA9TwJBEN3DL8SvU0sLN4LGwpA7CrQk2lhiIh8JXMjeMgcb9nYvu3tEQiht/Cs2Fhpj60+w8994BxQKvmSSl/dmMjPPjzjTxnG+rczK6tr6RnYzt7W9s7tn7x/UtYwVhRqVXKqmTzRwJqBmmOHQjBSQ0OfQ8Ac3qd8YgtJMinszisALSU+wgFFiEqljHxeCAmYaR0pGoC4w5VJDF7fPMJViCA8dO+8UnSnwMnHnJI/mqHbsr3ZX0jgEYSgnWrdcJzLemCjDKIdJrh1riAgdkB60EipICNobTx+Z4NM4XR5IlZQweKr+nhiTUOtR6CedITF9veil4n9eKzbBlTdmIooNCDpbFMQcG4nTVHCXKaCGjxJCqGLJrZj2iSLUJNnlkhDcxZeXSb1UdMvF8l0pX7mex5FFR+gEnSMXXaIKukVVVEMUPaJn9IrerCfrxXq3PmatGWs+c4j+wPr8AX7pmGc=</latexit>

f is proper, closed & convex
<latexit sha1_base64="8Lfjcoiq7JHIVHlqmI4b1SHWSp0=">AAACC3icbVA9SwNBEN3z2/gVtbRZkghW4c4iCjZ+NJYRjAq5EPY2c3Fxd+/cnRPCkd7Gv2JjoYitf8DOf+Pmo9DEBwOP92aYmRelUlj0/W9vZnZufmFxabmwsrq2vlHc3LqySWY4NHgiE3MTMQtSaGigQAk3qQGmIgnX0d3ZwL9+AGNFoi+xl0JLsa4WseAMndQulip5aBQ9MV0ldJ+GRzSmoYZ7GoJKsWcBK+1i2a/6Q9BpEoxJmYxRbxe/wk7CMwUauWTWNgM/xVbODAouoV8IMwsp43esC01HNVNgW/nwlz7ddUqHxolxpZEO1d8TOVPW9lTkOhXDWzvpDcT/vGaG8WErFzrNEDQfLYozSTGhg2BoRxjgKHuOMG6Eu5XyW2YYRxdfwYUQTL48Ta72q0GtWrvYLx+fjuNYIjukRPZIQA7IMTknddIgnDySZ/JK3rwn78V79z5GrTPeeGab/IH3+QNHsZn1</latexit>

Argmin f != "

!"#$%&"#!"!#"!$%&'()%"*+ #
'(#)$"#*%*"+#

,(-)#.-&"+"/#'(#)$'0#)%123
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<latexit sha1_base64="gpS9/aWdJwpvApIyXskBgkffqhA=">AAAB7HicbVA9TwJBEJ3DL8Qv1NJmI5hYkTsKtCTaWGLiAQlcyN6yBxt29y67e0Zy4TfYWGiMrT/Izn/jAlco+JJJXt6bycy8MOFMG9f9dgobm1vbO8Xd0t7+weFR+fikreNUEeqTmMeqG2JNOZPUN8xw2k0UxSLktBNObud+55EqzWL5YKYJDQQeSRYxgo2V/OrTYFIdlCtuzV0ArRMvJxXI0RqUv/rDmKSCSkM41rrnuYkJMqwMI5zOSv1U0wSTCR7RnqUSC6qDbHHsDF1YZYiiWNmSBi3U3xMZFlpPRWg7BTZjverNxf+8Xmqi6yBjMkkNlWS5KEo5MjGaf46GTFFi+NQSTBSztyIyxgoTY/Mp2RC81ZfXSbte8xq1xn290rzJ4yjCGZzDJXhwBU24gxb4QIDBM7zCmyOdF+fd+Vi2Fpx85hT+wPn8AR9djj8=</latexit>xk

<latexit sha1_base64="VHiaBiTPH/qeUXSxrxsfFTvjF6I=">AAAB/XicbVDLTgIxFL2DL8TX+Ni5aQQTV2SGBbokunGJiTwSIKRTOtDQaSdtxwQJ8VfcuNAYt/6HO//GDsxCwZM0OTnnvnqCmDNtPO/bya2tb2xu5bcLO7t7+wfu4VFTy0QR2iCSS9UOsKacCdowzHDajhXFUcBpKxjfpH7rgSrNpLg3k5j2IjwULGQEGyv13RMihbHDUDpAIxmiUljqu0Wv7M2BVomfkSJkqPfdr+5AkiSiwhCOte74Xmx6U6wMI5zOCt1E0xiTMR7SjqUCR1T3pvPrZ+jcKgMUSmWfMGiu/u6Y4kjrSRTYygibkV72UvE/r5OY8Ko3ZSJODBVksShMODISpVGgAVOUGD6xBBPF7K2IjLDCxNjACjYEf/nLq6RZKfvVcvWuUqxdZ3Hk4RTO4AJ8uIQa3EIdGkDgEZ7hFd6cJ+fFeXc+FqU5J+s5hj9wPn8AXS+UhA==</latexit>

contour lines of f

<latexit sha1_base64="L4U1Wlg9H6gWZEDWIk8O4ef6xmU=">AAAB+nicbVC7TsMwFHXKq5RXCiOLRYvEVCUdCmMFC2OR6ENqo8hxblqrzkO2A6pCP4WFAYRY+RI2/gY3zQAtR7rS0Tn3+voeL+FMKsv6Nkobm1vbO+Xdyt7+weGRWT3uyTgVFLo05rEYeEQCZxF0FVMcBokAEnoc+t70ZuH3H0BIFkf3apaAE5JxxAJGidKSa1bro/yRTIA/x8qd1l2zZjWsHHid2AWpoQId1/wa+TFNQ4gU5UTKoW0lysmIUIxymFdGqYSE0CkZw1DTiIQgnSzfOsfnWvFxEAtdkcK5+nsiI6GUs9DTnSFRE7nqLcT/vGGqgisnY1GSKojoclGQcqxivMgB+0wAVXymCaGC6b9iOiGCUKXTqugQ7NWT10mv2bBbjdZds9a+LuIoo1N0hi6QjS5RG92iDuoiih7RM3pFb8aT8WK8Gx/L1pJRzJygPzA+fwDF4JOy</latexit>

t k

<latexit sha1_base64="OguFuFAiK2banuSh05IXvAdkdHA=">AAAB8HicbVBNSwMxEJ2tX7V+VT16CbaCIJTdHqrHohePFeyHtEvJptk2NMkuSVYsS3+FFw+KePXnePPfmLZ70NYHA4/3ZpiZF8ScaeO6305ubX1jcyu/XdjZ3ds/KB4etXSUKEKbJOKR6gRYU84kbRpmOO3EimIRcNoOxjczv/1IlWaRvDeTmPoCDyULGcHGSg/lp346vvCm5X6x5FbcOdAq8TJSggyNfvGrN4hIIqg0hGOtu54bGz/FyjDC6bTQSzSNMRnjIe1aKrGg2k/nB0/RmVUGKIyULWnQXP09kWKh9UQEtlNgM9LL3kz8z+smJrzyUybjxFBJFovChCMTodn3aMAUJYZPLMFEMXsrIiOsMDE2o4INwVt+eZW0qhWvVqndVUv16yyOPJzAKZyDB5dQh1toQBMICHiGV3hzlPPivDsfi9ack80cwx84nz+/e4+7</latexit>xk+1

<latexit sha1_base64="4H11QnVAyrn1MesZ6WaXlnGpJCc="></latexit>

xk+1 ! Argmin { f (x) : " x # xk " $ tk }

>*+,-.&'$?+-34$@#4"+5$/>?@2

<latexit sha1_base64="88EFKzaXr/aNiRQspKk1gCPniWc="></latexit>

Argmin f \ B(xk, tk) 6= ;

<latexit sha1_base64="Lj99o4n/jYQ4k1YyX9dktDX+CqA=">AAACCHicbVC7SgNBFJ2Nrxhfq5YWDiaCIITdFFGwidpYRjAPyC7L7GQ2GTIzu8zMimFJaeOv2FgoYusn2Pk3Th6FJh64cDjnXu69J0wYVdpxvq3c0vLK6lp+vbCxubW9Y+/uNVWcSkwaOGaxbIdIEUYFaWiqGWknkiAeMtIKB9djv3VPpKKxuNPDhPgc9QSNKEbaSIF9WHoIssGpO4IeFTDzJIeXssepMMIFjEqBXXTKzgRwkbgzUgQz1AP7y+vGOOVEaMyQUh3XSbSfIakpZmRU8FJFEoQHqEc6hgrEifKzySMjeGyULoxiaUpoOFF/T2SIKzXkoenkSPfVvDcW//M6qY7O/YyKJNVE4OmiKGVQx3CcCuxSSbBmQ0MQltTcCnEfSYS1ya5gQnDnX14kzUrZrZart5Vi7WoWRx4cgCNwAlxwBmrgBtRBA2DwCJ7BK3iznqwX6936mLbmrNnMPvgD6/MHKVuYKQ==</latexit>

xk+1 2 Argmin f



<latexit sha1_base64="GV/X4J4kr8dDBU6/MO48oTQjIpM="></latexit>

Argmin f ! B(xk , tk ) = "

F/C:;#*G@*8#/"*#(*?(:)K'1A

<latexit sha1_base64="OguFuFAiK2banuSh05IXvAdkdHA=">AAAB8HicbVBNSwMxEJ2tX7V+VT16CbaCIJTdHqrHohePFeyHtEvJptk2NMkuSVYsS3+FFw+KePXnePPfmLZ70NYHA4/3ZpiZF8ScaeO6305ubX1jcyu/XdjZ3ds/KB4etXSUKEKbJOKR6gRYU84kbRpmOO3EimIRcNoOxjczv/1IlWaRvDeTmPoCDyULGcHGSg/lp346vvCm5X6x5FbcOdAq8TJSggyNfvGrN4hIIqg0hGOtu54bGz/FyjDC6bTQSzSNMRnjIe1aKrGg2k/nB0/RmVUGKIyULWnQXP09kWKh9UQEtlNgM9LL3kz8z+smJrzyUybjxFBJFovChCMTodn3aMAUJYZPLMFEMXsrIiOsMDE2o4INwVt+eZW0qhWvVqndVUv16yyOPJzAKZyDB5dQh1toQBMICHiGV3hzlPPivDsfi9ack80cwx84nz+/e4+7</latexit>xk+1

<latexit sha1_base64="gpS9/aWdJwpvApIyXskBgkffqhA=">AAAB7HicbVA9TwJBEJ3DL8Qv1NJmI5hYkTsKtCTaWGLiAQlcyN6yBxt29y67e0Zy4TfYWGiMrT/Izn/jAlco+JJJXt6bycy8MOFMG9f9dgobm1vbO8Xd0t7+weFR+fikreNUEeqTmMeqG2JNOZPUN8xw2k0UxSLktBNObud+55EqzWL5YKYJDQQeSRYxgo2V/OrTYFIdlCtuzV0ArRMvJxXI0RqUv/rDmKSCSkM41rrnuYkJMqwMI5zOSv1U0wSTCR7RnqUSC6qDbHHsDF1YZYiiWNmSBi3U3xMZFlpPRWg7BTZjverNxf+8Xmqi6yBjMkkNlWS5KEo5MjGaf46GTFFi+NQSTBSztyIyxgoTY/Mp2RC81ZfXSbte8xq1xn290rzJ4yjCGZzDJXhwBU24gxb4QIDBM7zCmyOdF+fd+Vi2Fpx85hT+wPn8AR9djj8=</latexit>xk

<latexit sha1_base64="ycjEL4kr83MiNSeNkDjyYXS93Us=">AAACDHicbVC7TsMwFHXKq5RXgZHFokVCQlRJh8KCVMHCWCT6kJoochynteI8ZDuoVZoPYOFXWBhAiJUPYONvcNMO0HIkS0fnnOtrHydmVEhd/9YKK6tr6xvFzdLW9s7uXnn/oCOihGPSxhGLeM9BgjAakrakkpFezAkKHEa6jn8z9bsPhAsahfdyHBMrQIOQehQjqSS7XKmak5Gd+mdGdg5Htm9O4BU083tTTtxM2n5VpfSangMuE2NOKmCOll3+Mt0IJwEJJWZIiL6hx9JKEZcUM5KVzESQGGEfDUhf0RAFRFhpvjSDJ0pxoRdxdUIJc/X3RIoCIcaBo5IBkkOx6E3F/7x+Ir1LK6VhnEgS4tkiL2FQRnDaDHQpJ1iysSIIc6reCvEQcYSl6q+kSjAWv7xMOvWa0ag17uqV5vW8jiI4AsfgFBjgAjTBLWiBNsDgETyDV/CmPWkv2rv2MYsWtPnMIfgD7fMHYrmamA==</latexit>

kxk+1 � xkk = tk

<latexit sha1_base64="VHiaBiTPH/qeUXSxrxsfFTvjF6I=">AAAB/XicbVDLTgIxFL2DL8TX+Ni5aQQTV2SGBbokunGJiTwSIKRTOtDQaSdtxwQJ8VfcuNAYt/6HO//GDsxCwZM0OTnnvnqCmDNtPO/bya2tb2xu5bcLO7t7+wfu4VFTy0QR2iCSS9UOsKacCdowzHDajhXFUcBpKxjfpH7rgSrNpLg3k5j2IjwULGQEGyv13RMihbHDUDpAIxmiUljqu0Wv7M2BVomfkSJkqPfdr+5AkiSiwhCOte74Xmx6U6wMI5zOCt1E0xiTMR7SjqUCR1T3pvPrZ+jcKgMUSmWfMGiu/u6Y4kjrSRTYygibkV72UvE/r5OY8Ko3ZSJODBVksShMODISpVGgAVOUGD6xBBPF7K2IjLDCxNjACjYEf/nLq6RZKfvVcvWuUqxdZ3Hk4RTO4AJ8uIQa3EIdGkDgEZ7hFd6cJ+fFeXc+FqU5J+s5hj9wPn8AXS+UhA==</latexit>

contour lines of f

<latexit sha1_base64="L4U1Wlg9H6gWZEDWIk8O4ef6xmU=">AAAB+nicbVC7TsMwFHXKq5RXCiOLRYvEVCUdCmMFC2OR6ENqo8hxblqrzkO2A6pCP4WFAYRY+RI2/gY3zQAtR7rS0Tn3+voeL+FMKsv6Nkobm1vbO+Xdyt7+weGRWT3uyTgVFLo05rEYeEQCZxF0FVMcBokAEnoc+t70ZuH3H0BIFkf3apaAE5JxxAJGidKSa1bro/yRTIA/x8qd1l2zZjWsHHid2AWpoQId1/wa+TFNQ4gU5UTKoW0lysmIUIxymFdGqYSE0CkZw1DTiIQgnSzfOsfnWvFxEAtdkcK5+nsiI6GUs9DTnSFRE7nqLcT/vGGqgisnY1GSKojoclGQcqxivMgB+0wAVXymCaGC6b9iOiGCUKXTqugQ7NWT10mv2bBbjdZds9a+LuIoo1N0hi6QjS5RG92iDuoiih7RM3pFb8aT8WK8Gx/L1pJRzJygPzA+fwDF4JOy</latexit>

t k

<latexit sha1_base64="4H11QnVAyrn1MesZ6WaXlnGpJCc="></latexit>

xk+1 ! Argmin { f (x) : " x # xk " $ tk }

>*+,-.&'$?+-34$@#4"+5$/>?@2



F/C:;#*U@*8:"/1V6--/;/1'#/K*
0$)/'1*B()Q/12/)-/*$)*R$C#')-/*#(*,$)$%$&/1

<latexit sha1_base64="nM3jWRt8og2cAC/Ew7O9TvxXp7w="></latexit>

kxk+1 � x?k2  kxk � x?k2 � t2k

<latexit sha1_base64="4H11QnVAyrn1MesZ6WaXlnGpJCc="></latexit>

xk+1 ! Argmin { f (x) : " x # xk " $ tk }

>*+,-.&'$?+-34$@#4"+5$/>?@2

<latexit sha1_base64="t/XyzBYA7ZxN9elCX0TzsvA3UYw="></latexit>✓
1� t2k

kxk � x?k2

◆
kxk � x?k2

!"#$%%&#'"(#
)*("$+#,"$-%./*01

<latexit sha1_base64="7tw/qlJtsqgGpOIPz9mwLq/gXpA=">AAACCnicbVDLSsNAFJ34rPUVdelmtBVclaRIFdxU3LisYB/QhDCZTtqhM5MwMxFL6NqNv+LGhSJu/QJ3/o3TNgttPXDhcM693HtPmDCqtON8W0vLK6tr64WN4ubW9s6uvbffUnEqMWnimMWyEyJFGBWkqalmpJNIgnjISDscXk/89j2RisbiTo8S4nPUFzSiGGkjBfZR+SHIPKWRHEOPCph5ksMr2edUGOESRuXALjkVZwq4SNyclECORmB/eb0Yp5wIjRlSqus6ifYzJDXFjIyLXqpIgvAQ9UnXUIE4UX42fWUMT4zSg1EsTQkNp+rviQxxpUY8NJ0c6YGa9ybif1431dGFn1GRpJoIPFsUpQzqGE5ygT0qCdZsZAjCkppbIR4gibA26RVNCO78y4ukVa24tUrttlqqn+VxFMAhOAanwAXnoA5uQAM0AQaP4Bm8gjfryXqx3q2PWeuSlc8cgD+wPn8AkOSZfg==</latexit>

x ! ! Argmin f
<latexit sha1_base64="GV/X4J4kr8dDBU6/MO48oTQjIpM="></latexit>

Argmin f ! B(xk , tk ) = "



<latexit sha1_base64="6xhcRJnKFNr2wNrnYLbKA1vdplc=">AAACHHicbVDLSgMxFM34rPVVdekm2ApuLDMVqkvRjeCmgq2FTh0y6Z0azDxM7ohl2g9x46+4caGIGxeCf2Nau9DqgcDJOfdykuMnUmi07U9ranpmdm4+t5BfXFpeWS2srTd0nCoOdR7LWDV9pkGKCOooUEIzUcBCX8KFf3089C9uQWkRR+fYS6Adsm4kAsEZGskr7JVKp9Ttwg11A8V45vbvPHv3znM1MuX2LyuDzB2lZAo6AzT3UskrFO2yPQL9S5wxKZIxal7h3e3EPA0hQi6Z1i3HTrCdMYWCSxjk3VRDwvg160LL0IiFoNvZKHZAt43SoUGszImQjtSfGxkLte6FvpkMGV7pSW8o/ue1UgwO2pmIkhQh4t9BQSopxnTYFO0IBRxlzxDGlTBvpfyKmZLQ9Jk3JTiTX/5LGpWyUy1XzyrFw6NxHTmySbbIDnHIPjkkJ6RG6oSTe/JInsmL9WA9Wa/W2/folDXe2SC/YH18AQLtoWE=</latexit>

K � kx0 � x?k2

t2

F/C:;#*W@*=$)$#/*B()Q/12/)-/
D$X/XY*?<,*$C*'*MR$1/-#O*!"#$%$&'#$()*,/#.(KJ

<latexit sha1_base64="laiWMQtxWLSrs0SXlINGQV4nIQI=">AAACBHicbVC7TsMwFHV4lvIKMHaxaJGYqqRDYSywILEUiT6kJooc12mt2k5kO4gq6sDCr7AwgBArH8HG3+C2GaDlSFc6Oude3XtPmDCqtON8Wyura+sbm4Wt4vbO7t6+fXDYVnEqMWnhmMWyGyJFGBWkpalmpJtIgnjISCccXU39zj2RisbiTo8T4nM0EDSiGGkjBXapUnkIbqBHBcw8yeGFHHAqJjCClUpgl52qMwNcJm5OyiBHM7C/vH6MU06Exgwp1XOdRPsZkppiRiZFL1UkQXiEBqRnqECcKD+bPTGBJ0bpwyiWpoSGM/X3RIa4UmMemk6O9FAtelPxP6+X6ujcz6hIUk0Eni+KUgZ1DKeJwD6VBGs2NgRhSc2tEA+RRFib3IomBHfx5WXSrlXderV+Wys3LvM4CqAEjsEpcMEZaIBr0AQtgMEjeAav4M16sl6sd+tj3rpi5TNH4A+szx+6jJY+</latexit>

xK 2 Argminf

<latexit sha1_base64="LrVaoAtioOykZZJhgrySjtwYL5M="></latexit>

K�1X

k=0

t2k � kx0 � x?k2

<latexit sha1_base64="laiWMQtxWLSrs0SXlINGQV4nIQI=">AAACBHicbVC7TsMwFHV4lvIKMHaxaJGYqqRDYSywILEUiT6kJooc12mt2k5kO4gq6sDCr7AwgBArH8HG3+C2GaDlSFc6Oude3XtPmDCqtON8Wyura+sbm4Wt4vbO7t6+fXDYVnEqMWnhmMWyGyJFGBWkpalmpJtIgnjISCccXU39zj2RisbiTo8T4nM0EDSiGGkjBXapUnkIbqBHBcw8yeGFHHAqJjCClUpgl52qMwNcJm5OyiBHM7C/vH6MU06Exgwp1XOdRPsZkppiRiZFL1UkQXiEBqRnqECcKD+bPTGBJ0bpwyiWpoSGM/X3RIa4UmMemk6O9FAtelPxP6+X6ujcz6hIUk0Eni+KUgZ1DKeJwD6VBGs2NgRhSc2tEA+RRFib3IomBHfx5WXSrlXderV+Wys3LvM4CqAEjsEpcMEZaIBr0AQtgMEjeAav4M16sl6sd+tj3rpi5TNH4A+szx+6jJY+</latexit>

xK 2 Argminf

<latexit sha1_base64="4lAFUTEmFLJfwNEta5Fl3py1ZQw="></latexit>

Constant stepsize regime:tk ! t for all k " 0

<latexit sha1_base64="4H11QnVAyrn1MesZ6WaXlnGpJCc="></latexit>

xk+1 ! Argmin { f (x) : " x # xk " $ tk }

>*+,-.&'$?+-34$@#4"+5$/>?@2

<latexit sha1_base64="7tw/qlJtsqgGpOIPz9mwLq/gXpA=">AAACCnicbVDLSsNAFJ34rPUVdelmtBVclaRIFdxU3LisYB/QhDCZTtqhM5MwMxFL6NqNv+LGhSJu/QJ3/o3TNgttPXDhcM693HtPmDCqtON8W0vLK6tr64WN4ubW9s6uvbffUnEqMWnimMWyEyJFGBWkqalmpJNIgnjISDscXk/89j2RisbiTo8S4nPUFzSiGGkjBfZR+SHIPKWRHEOPCph5ksMr2edUGOESRuXALjkVZwq4SNyclECORmB/eb0Yp5wIjRlSqus6ifYzJDXFjIyLXqpIgvAQ9UnXUIE4UX42fWUMT4zSg1EsTQkNp+rviQxxpUY8NJ0c6YGa9ybif1431dGFn1GRpJoIPFsUpQzqGE5ygT0qCdZsZAjCkppbIR4gibA26RVNCO78y4ukVa24tUrttlqqn+VxFMAhOAanwAXnoA5uQAM0AQaP4Bm8gjfryXqx3q2PWeuSlc8cgD+wPn8AkOSZfg==</latexit>

x ! ! Argmin f

2"("334(05



<latexit sha1_base64="wQY1/BWTR7in03J8NmAF/mzUgDA="></latexit>

f(xk+1)� f(x?) 
✓
1 +

tk
kxk+1 � x?k

◆�1

(f(xk)� f(x?))

F/C:;#*I@*8:"/1V6--/;/1'#/K*
0$)/'1*B()Q/12/)-/*$)*=:)-#$()*Z';:/C

<latexit sha1_base64="4H11QnVAyrn1MesZ6WaXlnGpJCc="></latexit>

xk+1 ! Argmin { f (x) : " x # xk " $ tk }

>*+,-.&'$?+-34$@#4"+5$/>?@2

!"#$%%&#'"(#
)*("$+#,"$-%./*01

<latexit sha1_base64="7tw/qlJtsqgGpOIPz9mwLq/gXpA=">AAACCnicbVDLSsNAFJ34rPUVdelmtBVclaRIFdxU3LisYB/QhDCZTtqhM5MwMxFL6NqNv+LGhSJu/QJ3/o3TNgttPXDhcM693HtPmDCqtON8W0vLK6tr64WN4ubW9s6uvbffUnEqMWnimMWyEyJFGBWkqalmpJNIgnjISDscXk/89j2RisbiTo8S4nPUFzSiGGkjBfZR+SHIPKWRHEOPCph5ksMr2edUGOESRuXALjkVZwq4SNyclECORmB/eb0Yp5wIjRlSqus6ifYzJDXFjIyLXqpIgvAQ9UnXUIE4UX42fWUMT4zSg1EsTQkNp+rviQxxpUY8NJ0c6YGa9ybif1431dGFn1GRpJoIPFsUpQzqGE5ygT0qCdZsZAjCkppbIR4gibA26RVNCO78y4ukVa24tUrttlqqn+VxFMAhOAanwAXnoA5uQAM0AQaP4Bm8gjfryXqx3q2PWeuSlc8cgD+wPn8AkOSZfg==</latexit>

x ! ! Argmin f

<latexit sha1_base64="9ck4dWrpuww0q6/kxtHxw6oqm2s="></latexit>

f(xk+1)  f(xk)� tk
f(xk+1)� f(x?)

kxk+1 � x?k

<latexit sha1_base64="MmdECN3ANCIwbZp+q78KN/XAapI=">AAAB83icbVDLSgNBEOyNrxhfUY9eBoPgKewGiR4DXjxGMA9IljA7mU2GzGOZmVXCkt/w4kERr/6MN//GSbIHTSxoKKq66e6KEs6M9f1vr7CxubW9U9wt7e0fHB6Vj0/aRqWa0BZRXOluhA3lTNKWZZbTbqIpFhGnnWhyO/c7j1QbpuSDnSY0FHgkWcwItk7qx4pz9WRQrJUYlCt+1V8ArZMgJxXI0RyUv/pDRVJBpSUcG9ML/MSGGdaWEU5npX5qaILJBI9oz1GJBTVhtrh5hi6cMkSx0q6kRQv190SGhTFTEblOge3YrHpz8T+vl9r4JsyYTFJLJVkuilOOrELzANCQaUosnzqCiWbuVkTGWGNiXUwlF0Kw+vI6adeqQb1av69VGld5HEU4g3O4hACuoQF30IQWEEjgGV7hzUu9F+/d+1i2Frx85hT+wPv8ATs5kcc=</latexit>

follows from



F/C:;#*[@*E1'K$/)#*,()(#()$-$#A

<latexit sha1_base64="ZRrpRgxIL7ooIBQSj5vwEfuDTx8=">AAACF3icbVDLTsJAFJ36RHyhLt1MBBOMSdOyQJdENy4xkUdCSTMdpjDpdFpnpkZS+As3/oobFxrjVnf+jQN0IeBJbnJyzr259x4vZlQqy/oxVlbX1jc2c1v57Z3dvf3CwWFTRonApIEjFom2hyRhlJOGooqRdiwICj1GWl5wPfFbD0RIGvE7NYxJN0R9Tn2KkdKSWzBLzsjhyGMI+uVHNw3O7fGZM4IOI/dwzgq0XHILRcu0poDLxM5IEWSou4VvpxfhJCRcYYak7NhWrLopEopiRsZ5J5EkRjhAfdLRlKOQyG46/WsMT7XSg34kdHEFp+rfiRSFUg5DT3eGSA3kojcR//M6ifIvuynlcaIIx7NFfsKgiuAkJNijgmDFhpogLKi+FeIBEggrHWVeh2AvvrxMmhXTrprV20qxdpXFkQPH4ASUgQ0uQA3cgDpoAAyewAt4A+/Gs/FqfBifs9YVI5s5AnMwvn4BeMueQA==</latexit>

krf(xk+1)k  krf(xk)k

<latexit sha1_base64="f/x4Qgx07ULFMoD4luyc/jp2b3M=">AAACJHicbVC7TsMwFHV4lvIKMLJYtCCmKulQkLpUsDAWiT6kJooc12mt2k5kO4gq6sew8CssDDzEwMK34LYZoOVKlo/OuUf33hMmjCrtOF/Wyura+sZmYau4vbO7t28fHLZVnEpMWjhmseyGSBFGBWlpqhnpJpIgHjLSCUfXU71zT6SisbjT44T4HA0EjShG2lCBXS9HZUgV7NMoIpIITZGxQq/u1aF3Nv/LD4EDPSpg5kkO+zGfGB5G5cAuORVnVnAZuDkogbyagf3u9WOccjMGM6RUz3US7WdIaooZmRS9VJEE4REakJ6BAnGi/Gx25ASeGqYPo1iaJzScsb8dGeJKjXloOjnSQ7WoTcn/tF6qo0s/oyJJNRF4PihKGdQxnCZmopEEazY2AGFJza4QD5FEWJtciyYEd/HkZdCuVtxapXZbLTWu8jgK4BicgHPgggvQADegCVoAg0fwDF7Bm/VkvVgf1ue8dcXKPUfgT1nfPylwoXA=</latexit>

f is di↵erentiable & x0 2 dom f

<latexit sha1_base64="4H11QnVAyrn1MesZ6WaXlnGpJCc="></latexit>

xk+1 ! Argmin { f (x) : " x # xk " $ tk }

>*+,-.&'$?+-34$@#4"+5$/>?@2



F/C:;#*\@*E1'K$/)#*B()Q/12/)-/

<latexit sha1_base64="Hf6Bac/wIeVL2reZsF8fyRKfxcI="></latexit>

K�1X

k=0

tkPK�1
s=0 ts

krf(xk+1)k  f(x0)� f(x?)PK�1
k=0 tk

2"("334(05

<latexit sha1_base64="4lAFUTEmFLJfwNEta5Fl3py1ZQw="></latexit>

Constant stepsize regime:tk ! t for all k " 0
<latexit sha1_base64="z/bJE/ZJK1xgpNmMELT9a/rh75E="></latexit>

krf(xK+1)k  1

K

K�1X

k=0

krf(xk+1)k  f(x0)� f(x?)

t ·K
<latexit sha1_base64="4H11QnVAyrn1MesZ6WaXlnGpJCc="></latexit>

xk+1 ! Argmin { f (x) : " x # xk " $ tk }

>*+,-.&'$?+-34$@#4"+5$/>?@2

<latexit sha1_base64="7tw/qlJtsqgGpOIPz9mwLq/gXpA=">AAACCnicbVDLSsNAFJ34rPUVdelmtBVclaRIFdxU3LisYB/QhDCZTtqhM5MwMxFL6NqNv+LGhSJu/QJ3/o3TNgttPXDhcM693HtPmDCqtON8W0vLK6tr64WN4ubW9s6uvbffUnEqMWnimMWyEyJFGBWkqalmpJNIgnjISDscXk/89j2RisbiTo8S4nPUFzSiGGkjBfZR+SHIPKWRHEOPCph5ksMr2edUGOESRuXALjkVZwq4SNyclECORmB/eb0Yp5wIjRlSqus6ifYzJDXFjIyLXqpIgvAQ9UnXUIE4UX42fWUMT4zSg1EsTQkNp+rviQxxpUY8NJ0c6YGa9ybif1431dGFn1GRpJoIPFsUpQzqGE5ygT0qCdZsZAjCkppbIR4gibA26RVNCO78y4ukVa24tUrttlqqn+VxFMAhOAanwAXnoA5uQAM0AQaP4Bm8gjfryXqx3q2PWeuSlc8cgD+wPn8AkOSZfg==</latexit>

x ! ! Argmin f
<latexit sha1_base64="0xCMHybKu5yABs7jv0P8V0vIpRI="></latexit>

f(xk+1)  f(xk)� tkkrf(xk+1)k

<latexit sha1_base64="MmdECN3ANCIwbZp+q78KN/XAapI=">AAAB83icbVDLSgNBEOyNrxhfUY9eBoPgKewGiR4DXjxGMA9IljA7mU2GzGOZmVXCkt/w4kERr/6MN//GSbIHTSxoKKq66e6KEs6M9f1vr7CxubW9U9wt7e0fHB6Vj0/aRqWa0BZRXOluhA3lTNKWZZbTbqIpFhGnnWhyO/c7j1QbpuSDnSY0FHgkWcwItk7qx4pz9WRQrJUYlCt+1V8ArZMgJxXI0RyUv/pDRVJBpSUcG9ML/MSGGdaWEU5npX5qaILJBI9oz1GJBTVhtrh5hi6cMkSx0q6kRQv190SGhTFTEblOge3YrHpz8T+vl9r4JsyYTFJLJVkuilOOrELzANCQaUosnzqCiWbuVkTGWGNiXUwlF0Kw+vI6adeqQb1av69VGld5HEU4g3O4hACuoQF30IQWEEjgGV7hzUu9F+/d+1i2Frx85hT+wPv8ATs5kcc=</latexit>

follows from



!#"<$*<",%:(->*1/#"$*(->



CDE#&.)".B8(,B).$,.+0),#)"+5%-+"+B&#/#C6,D:%E3"#&#/+$1&F=G)HIHJK
(choice of the norm is very important in deep learning, and training of LLMs!)

HDL'+)M.)&'0.)4"'@,%@'()MN)"AA+/@%$"-%/#=

<latexit sha1_base64="CF25z5AgIbIrBjqd6yw2uq4X368=">AAACF3icbVC7SgNBFJ31GddX1NJmMBGswm6KKFYhNjZCBPOAJITZ2bvJkNmdZWZWDEv+wsZfsbFQxFY7/8bZJIUmHhg4nHMvc8/xYs6Udpxva2V1bX1jM7dlb+/s7u3nDw6bSiSSQoMKLmTbIwo4i6ChmebQjiWQ0OPQ8kZXmd+6B6mYiO70OIZeSAYRCxgl2kj9fInEsRQPLCQacDEoXmIj8DGu1W+wFpjgUPjAsQgy07b7+YJTcqbAy8SdkwKao97Pf3V9QZMQIk05UarjOrHupURqRjlM7G6iICZ0RAbQMTQiIaheOs01wadG8XEgpHmRxlP190ZKQqXGoWcmzf1Dtehl4n9eJ9HBRS9lUZxoiOjsoyDhWeKsJOwzCVSbGnxGqGTmVkyHRBKqTZVZCe5i5GXSLJfcSqlyWy5Ua/M6cugYnaAz5KJzVEXXqI4aiKJH9Ixe0Zv1ZL1Y79bHbHTFmu8coT+wPn8AmgKdAw==</latexit>

approximate f : apply BPM to a model of f
@A1:6-$&1-6$)+$3+3(AB:'-5#&3$4*B=4$*#8-+3$.#4"+5=B

<latexit sha1_base64="1IJTQzirePkzWxcsIPY7ljhGc2M="></latexit>

approximate broxtf : use an iterative technique, stop early

?<,@*<1'-#$-';*B()C$K/1'#$()C
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