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https://link.springer.com/content/pdf/10.1007/s10107-016-1030-6.pdf
https://proceedings.neurips.cc/paper/2014/file/ede7e2b6d13a41ddf9f4bdef84fdc737-Paper.pdf
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https://towardsdatascience.com/unboxing-lasso-regularization-with-proximal-gradient-method-ista-iterative-soft-thresholding-b0797f05f8ea
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https://towardsdatascience.com/dont-sweat-the-solver-stuff-aea7cddc3451
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