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摘要 

Abstract: In this talk we present a forward-backward splitting penalization algorithm to solve 
constrained convex optimization problems in Hilbert space, where the objective function and 
the constraint set have a “smooth+nonsmooth” structure. This framework appears, for 
instance, in the classical optimal control problem for linear systems. The method blends 
gradient and proximal point iterations along with a general exterior penalization scheme. 
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