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// Group Lasso
w =0 // ¥k
while w is not converged do
o« w—nV(w) /] Viw) = XT(Xw—y)/n
for G; to G do
wg; + max(0,1 —n\/||wg;|)wg;
end for

end while
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return w, reg_score
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: for i =1tondo

for j =1 tom do
/] ti=i, vi=ji
X[i][j] += cos(2mt;v;);

end for

X[i][j + m] < sin(27t;v;)

: end for

: for j =1 to m do
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: end for
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: fori=1to N do

sw, reg.score < Algorithm1(X, V[i],G)
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Fli] + [*w, reg_score, Fy[i]]

: end for
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: L = 1gb.predict(Xtest)

: return L
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