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Abstract

We study nonsmooth unconstrained optimization problem, which includes
sum of pairwise maxima of smooth functions. Minimum / norm approx
imation is a particular case of this problem. ombinin ideas a ran e
multipliers with smooth approximation of max type function, we obtain
a new ind of non uadratic au mented a ran ian. ur approach does
not re uire arti cial ariables, and preser es sparse structure of essian
in many practical cases. We present the correspondin method of mul
tipliers, and its con er ence analysis for a dual counterpart, resultin in
a proximal point maximization al orithm. he practical e ciency of the
al orithm is supported by computational results for lar e scale problems,
arisin in structural optimization.
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