
00102892: Statistical Learning Homework 2
Due: November 2, 2020

1. ESL Ex. 3.16

2. ESL Ex. 3.30

3. Derive the ADMM algorithm for the group Lasso problem
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4. Let Z � N.0; �2/. Show that
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5. ESL Ex. 4.2

6. ESL Ex. 4.3

7. ESL Ex. 4.5

8. ESL Ex. 4.6


