
 

 



 



 



 



 



 



 

𝐻𝜏(𝑢) =

max{𝜏𝑢, 0}{∀𝑢 ∈ 𝑅} 𝜏 

Pτ,s(u) = H1+τ(u) − (Hτ(u + s) − τs)

= {

τs          (u ≤ −s)
−τu             (−s < 𝑢 < 0)

u              (u ≥ 0)

0 ≤ 𝜏 ≤ 1

𝐿0 ≔ 0, 𝑈0 ≔ (1 + 𝜏)𝐶𝑒, 𝛼0 ≔ 0, 𝜖 > 0, 𝑘 ≔ 0

𝛼∗

𝛼𝑘 𝐿𝑘 ≤ 𝛼 ≤ 𝑈𝑘

minα

1

2
αTQα − eTα

αTYe = 0, L ≤ α ≤ U

𝛼𝑘+1

𝑏𝑘+1

𝛿𝑘+1

𝐿𝑘+1 ≔ −𝛿𝑘

𝑈𝑘+1 ≔ (1 + 𝜏)𝐶𝑒 − 𝛿𝑘+1

𝐽(𝛼𝑘+1)

|(𝐽(𝛼𝑘) − 𝐽(𝛼𝑘−1)) /𝐽(𝛼1)| < 𝜖
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