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Note: after this stage the convergence proof is exactly similar to Basic Subgradient method in 
[Convergence Proof: Subgradient Method]

Subgradient method for Constrained
Problems
11:31 AM
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eq:per_absurdum_statement

[Alternate Subgradient Method] [Contents of the page:]

Note: after this stage the convergence proof is exactly similar to Basic Subgradient method in 
[Convergence Proof: Subgradient Method]

The optimality bound for different step sizes can be found at: 
Optimality bound for different step sizes
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eq:suboptimality

eq:strict_feasibility

eq:per_absurdum_statement

eq:suboptimality

eq:difference_btn_f0xi_
and_f0xTilde

eq:difference_btn_f0xi_and_f0xTilde

eq:strict_feasibility

eq:norm_difference

eq:norm_difference

Projection on Az=b

[Linear inequality constraints problem using projected subgradient] [Contents of the page:]
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Projection on Az=b

[subgradient of l-1 norm]

[ Projected Subgradient for dual problem ] [Contents of the page:]

[ eq: subgradient for negative dual 
function ]

Algorithm: Projected subgradient for dual problem
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Algorithm: Projected subgradient for dual problem

Algorithm: Projected subgradient for dual problem
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