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Algorithm 13.1: Coordinate descent for lasso (aka shooting algorithm)

1 Initialize w = (X7X + AI) "' XTy;

2 repeat

3 for j=1,..., D do

4 a; =231 .:"ff‘.

s || o =250 (- WPk, + wyay)
6 w; = sni‘t{%’:. %)

7 until converged,
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