SHTEE HAARFEIFE FNHBEZTFRE

OERBECERBICH T 5 —RIEICEK BiEERIEDIEL

Approximation of the proximal point method via first-order methods for convex optimization problems
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Abstract: For convex optimization problems with smooth objective functions, we propose a new first-order method which
can be regarded as an approximation of the proximal point method. This algorithm equips a practical advantage that it is
independent of the parameters in the problem structure such as the Holderian growth condition. We show the nearly optimal
performance of the proposed algorithm in the sense of the iteration complexity.
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