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Fig. 3: Illustration of the main result in the intermediate space, on the function of
Figure 4. The structure manifolds of max : R3

! R are displayed as the three half-
planes and the line in green. The red line illustrates the curve � 7! prox� max(c(x)).
When � < 0.25, the curve does not lie on any structure manifold. For � 2 [0.25, 0.75),
the curve lies on the optimal manifold M

max
2,3 . For � � 0.75, the curve lies on M

max
1,2,3.
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Fig. 4: Illustration of the main result on a maximum of three quadratic functions,
with x̄ 2 M

max
{1,2} and a point x near x̄. The three figures show the areas where

prox�g � c detects manifolds for three stepsizes: � = 0.4 (upper left), � = 1 (upper
right) and � = 2.3 (lower left). We see on the upper left fig. that prox�g � c detects
no structure from x because � is too small, and in contrast, on the lower fig., that it
wrongly detects too much structure (Mmax

{1,2,3}) because � is too large. On the upper
right fig., the optimal manifold is detected with � chosen in the right interval.
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