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MM Optimization Algorithms offers an overview of the MM principle, a device for deriving optimization
algorithms satisfying the ascent or descent property. These algorithms can separate the variables of a
problem, avoid large matrix inversions, linearize a problem, restore symmetry, deal with equality and
inequality constraints gracefully, and turn a nondifferentiable problem into a smooth problem.

The author presents the first extended treatment of MM algorithms, which are ideal for high-dimensional
optimization problems in data mining, imaging, and genomics; derives numerous algorithms from a broad
diversity of application areas, with a particular emphasis on statistics, biology, and data mining; and
summarizes a large amount of literature that has not reached book form before.

Audience: This book is intended for those interested in high-dimensional optimization. Background material
on convexity and semidifferentiable functions is derived in a setting congenial to graduate students.

Contents: Chapter 1: Beginning Examples; Chapter 2: Convexity and Inequalities; Chapter 3: Nonsmooth
Analysis; Chapter 4: Majorization and Minorization; Chapter 5: Proximal Algorithms; Chapter 6: Regression
and Multivariate Analysis; Chapter 7: Convergence and Acceleration; Appendix A: Mathematical
Background.
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From reader reviews:

Shawn Midkiff:

The guide untitled MM Optimization Algorithms is the publication that recommended to you to learn. You
can see the quality of the e-book content that will be shown to an individual. The language that publisher use
to explained their way of doing something is easily to understand. The article writer was did a lot of
investigation when write the book, so the information that they share to you personally is absolutely
accurate. You also might get the e-book of MM Optimization Algorithms from the publisher to make you
more enjoy free time.

Pearl Norris:

Typically the book MM Optimization Algorithms has a lot associated with on it. So when you check out this
book you can get a lot of advantage. The book was authored by the very famous author. The author makes
some research ahead of write this book. This particular book very easy to read you can obtain the point easily
after reading this article book.

Nora Mickey:

As we know that book is vital thing to add our understanding for everything. By a guide we can know
everything we really wish for. A book is a set of written, printed, illustrated or blank sheet. Every year ended
up being exactly added. This e-book MM Optimization Algorithms was filled about science. Spend your
extra time to add your knowledge about your research competence. Some people has different feel when they
reading the book. If you know how big advantage of a book, you can truly feel enjoy to read a guide. In the
modern era like today, many ways to get book which you wanted.

Ann Clark:

As a college student exactly feel bored in order to reading. If their teacher expected them to go to the library
or even make summary for some book, they are complained. Just minor students that has reading's internal or
real their pastime. They just do what the professor want, like asked to go to the library. They go to presently
there but nothing reading significantly. Any students feel that examining is not important, boring and also
can't see colorful photos on there. Yeah, it is being complicated. Book is very important in your case. As we
know that on this age, many ways to get whatever we want. Likewise word says, many ways to reach
Chinese's country. Therefore , this MM Optimization Algorithms can make you sense more interested to
read.
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