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Abstract： 
There appear growing interests in 
applying advanced optimization 
methods to solve large-scale 
statistical problems. In this talk, I 
will focus on some operator splitting 
methods originated from the classical 
augmented Lagrangian method for 
solving some interesting statistical 
problems such as Lasso, Dantzig 
selector, robust principal component 
analysis and correlation matrix 
calibration problems. 
   

欢迎大家参加！ 


