
Method Cost function

Least-squares regression (y−Hx)T R−1 (y−Hx)
LASSO regression (y−Hx)T R−1 (y−Hx)+ γ

∑
i |xi |

Tikhonov regularization (y−Hx)T R−1 (y−Hx)+ γxT x
Bayesian inference, Gaussian (y−Hx)T R−1 (y−Hx)+ (x− xa)T B−1 (x− xa)

Geostatistical inverse model (y−Hx)T R−1 (y−Hx)+ (x−Gβ)T B−1 (x−Gβ)


