penalty function optimizer reference
ridge p(x;) = i glmnet, ista (Hoerl & Kennard, 1970)
lasso p(x;) = Al glmnet, ista (Tibshirani, 1996)
adaptiveLasso | p(z;) = i)\|a:]| glmnet, ista (Zou, 2006)
elasticNet p(x;) = aX|z;| + (1 — a) s glmnet, ista (Zou & Hastie, 2005)
cappedL1 p(x;) = Amin(|z;|,0);6 >0 glmnet, ista (Zhang, 2010)
Isp p(x;) = Alog(1 + |z;]/0);0 > 0 glmnet, ista (Candes et al., 2008)
scad plz;) = %J;Z—W if A < x| <A0;0>2 glmnet, ista (Fan & Li, 2001)

(0 +1)\2/2 if [a;] > OX

Mzj| —22/(20) if |z, < OX
mcp p(z;) = { 5] = 25/(20) it |s] < ;0>0 glmnet, ista  (Zhang, 2010)
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if |x]| > \0 ’



