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MM Optimization Algorithms offers an overview of the MM principle, a device
for deriving optimization algorithms satisfying the ascent or descent property.
These algorithms can separate the variables of a problem, avoid large matrix
inversions, linearize a problem, restore symmetry, deal with equality and
inequality constraints gracefully, and turn a nondifferentiable problem into a
smooth problem.

The author presents the first extended treatment of MM algorithms, which are
ideal for high-dimensional optimization problems in data mining, imaging, and
genomics; derives numerous algorithms from a broad diversity of application
areas, with a particular emphasis on statistics, biology, and data mining; and
summarizes a large amount of literature that has not reached book form before.

Audience: This book is intended for those interested in high-dimensional
optimization. Background material on convexity and semidifferentiable functions
is derived in a setting congenial to graduate students.

Contents: Chapter 1: Beginning Examples; Chapter 2: Convexity and
Inequalities; Chapter 3: Nonsmooth Analysis; Chapter 4: Majorization and
Minorization; Chapter 5: Proximal Algorithms; Chapter 6: Regression and
Multivariate Analysis; Chapter 7: Convergence and Acceleration; Appendix A:
Mathematical Background.
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MM Optimization Algorithms offers an overview of the MM principle, a device for deriving optimization
algorithms satisfying the ascent or descent property. These algorithms can separate the variables of a
problem, avoid large matrix inversions, linearize a problem, restore symmetry, deal with equality and
inequality constraints gracefully, and turn a nondifferentiable problem into a smooth problem.

The author presents the first extended treatment of MM algorithms, which are ideal for high-dimensional
optimization problems in data mining, imaging, and genomics; derives numerous algorithms from a broad
diversity of application areas, with a particular emphasis on statistics, biology, and data mining; and
summarizes a large amount of literature that has not reached book form before.

Audience: This book is intended for those interested in high-dimensional optimization. Background material
on convexity and semidifferentiable functions is derived in a setting congenial to graduate students.

Contents: Chapter 1: Beginning Examples; Chapter 2: Convexity and Inequalities; Chapter 3: Nonsmooth
Analysis; Chapter 4: Majorization and Minorization; Chapter 5: Proximal Algorithms; Chapter 6: Regression
and Multivariate Analysis; Chapter 7: Convergence and Acceleration; Appendix A: Mathematical
Background.
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Editorial Review

About the Author
Kenneth Lange is the Rosenfeld Professor of Computational Genetics at UCLA and a faculty member in the
Departments of Biomathematics, Human Genetics, and Statistics. He has held appointments at the University
of New Hampshire, MIT, Harvard, the University of Michigan, the University of Helsinki, and Stanford. He
is a fellow of the American Statistical Association, the Institute of Mathematical Statistics, and the American
Institute for Medical and Biomedical Engineering. He won the Snedecor Award from the Joint Statistical
Societies in 1993 and gave a platform presentation at the 2015 International Congress of Mathematicians.
His research interests include human genetics, population modeling, biomedical imaging, computational
statistics, optimization theory, and applied stochastic processes. He has published four previous books,
Mathematical and Statistical Methods for Genetic Analysis, Numerical Analysis for Statisticians, Applied
Probability, and Optimization, all with Springer and all in second editions.

Users Review

From reader reviews:

Colleen Holden:

What do you concentrate on book? It is just for students since they're still students or that for all people in
the world, what the best subject for that? Just simply you can be answered for that question above. Every
person has various personality and hobby for each and every other. Don't to be pushed someone or
something that they don't want do that. You must know how great and important the book MM Optimization
Algorithms. All type of book is it possible to see on many methods. You can look for the internet methods or
other social media.

Kay Young:

Spent a free time and energy to be fun activity to perform! A lot of people spent their free time with their
family, or all their friends. Usually they performing activity like watching television, planning to beach, or
picnic within the park. They actually doing same every week. Do you feel it? Do you wish to something
different to fill your free time/ holiday? Can be reading a book is usually option to fill your totally free time/
holiday. The first thing you ask may be what kinds of book that you should read. If you want to attempt look
for book, may be the reserve untitled MM Optimization Algorithms can be excellent book to read. May be it
may be best activity to you.

Lena Robertson:

A lot of people always spent all their free time to vacation or perhaps go to the outside with them family or
their friend. Did you know? Many a lot of people spent they free time just watching TV, or playing video
games all day long. If you wish to try to find a new activity honestly, that is look different you can read a
new book. It is really fun for you. If you enjoy the book which you read you can spent all day every day to
reading a e-book. The book MM Optimization Algorithms it doesn't matter what good to read. There are a lot



of folks that recommended this book. These folks were enjoying reading this book. If you did not have
enough space bringing this book you can buy the actual e-book. You can m0ore simply to read this book
from a smart phone. The price is not too costly but this book possesses high quality.

Mark Smith:

A lot of e-book has printed but it is different. You can get it by internet on social media. You can choose the
best book for you, science, comedy, novel, or whatever through searching from it. It is identified as of book
MM Optimization Algorithms. You'll be able to your knowledge by it. Without making the printed book, it
could add your knowledge and make you actually happier to read. It is most significant that, you must aware
about reserve. It can bring you from one destination to other place.
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