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Optimization over the union of closed convex sets and its application to signal
processing
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Many powerful signal processing algorithms have been proposed with the help
of convex analysis. In this study, we introduce an optimization problem over the union of a finite
family of closed convex sets, as a generalization of a convex optimization problem, and propose
efficient algorithms for its several problem instances important in the context of signal
processing. We confirm, by numerical experiments, that the proposed algorithms overcome existing
algorithms based on convex optimization.
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