Prox Calculus Rules

f(x) prox; (x) assumptions
o fi(xi) Proxy (X1) X - -+ X prox;, (Xm)
g(Ax + a) 3 [proxvg(a + Ax) — a] A #0,a € E, g proper
Ag(x/A) Aproxy ,, (x/A) A # 0, g proper
g(x) + £lIx[]* + (a,x) +~ proxc%g(’c‘:‘) acE,c>0,7€R,
g proper
g(A(x) + b) x + L A" (prox,,(A(x) + b) — A(x) —=b) | bER™, A:V = R™,
g proper closed convex,
Ao AT =al, a >0
g([|x|]) prOXg<HXH)ﬁ7 x#0 g proper closed convex,

{u:|ju|| = proxg(O)}, x=0

dom(g) C [0, 00)




