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A DESCENT SQP ALTERNATING DIRECTION METHOD FOR MINIMIZING
THE SUM OF THREE CONVEX FUNCTIONS
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Abstract. In this paper, with the aid of square quadratic proximal (SQP) method and the self-adaptive
adjustment rule, we propose an SQP alternating direction method for solving the linearly constrained
separable convex programming with three separable operators. Under standard assumptions, the global
convergence of the proposed method is proved. Its efficiency is also verified via some numerical experi-
ments.
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1. INTRODUCTION

We consider the constrained convex programming problem with the following separate structure:
min{6(x) + 6:(y) + 63(z)|[Ax+By+Cz=b,x e R,y e R,z € R}, (1.1)

where 6; : R — R, 6, : R"? — R and 65 : R"? — R are closed proper convex functions, A € R/,
B € R"™ and C € R™™ are given matrices, and b € R! is a given vector.

Various methods have been suggested for solving the constrained convex programming problem,
where the objective function is the sum of two separable convex functions and the constraint set is also
separable into two parts, i.e.,

min{6; (x) + 6:(y)|[Ax+By =b,x e R,y e R'?}, (1.2)

where 0; : R’_ﬂ —Rand 6, : R’f — R are closed proper convex functions, A € R>*™ and B € R*™ are
given matrices and b € R/,

The alternating direction method (ADM)), originally proposed in Glowinski and Marrocco [9], is one
of the most popular methods for solving (1.2). We now have a variety of techniques to suggest and
analyze various iterative ADMs. For more details, one is referred to [8, 10, 11, 12, 15, 16]. For the ADM
with logarithmic-quadratic proximal regularization, we refer to [2, 3,4, 13, 15, 17, 18] and the references
therein.

Let Jd(.) denote the sub-gradient operator of a convex function. Let f(x) € d0;(x), g(y) € 962(y)
and h(z) € d63(z) be the sub-gradient of 6;(x), 62(y) and 65(z), respectively. By attaching a Lagrange
multiplier vector A € R/ to the linear constraint Ax + By + Cz = b, problem (1.1) can be written in terms
of finding w € # such that

W —w)Tow)>0, W e#, (1.3)
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where
x flx)—ATA
_ y _ g(y)_BT)‘ _ ny np n3 )
w=| " Ow) = h(2)— C77 . W =R} xR xRP xR (1.4)
A Ax+By+Cz—b

The problem (1.3)-(1.4) is referred to as SVI3. Peng and Wu [14] formulated the constrained matrix
optimization problem into SVIz. By combining the ADM and parallel splitting augmented Lagrangian
method, they proposed a partial parallel splitting augmented Lagrangian method for solving SVI3. Re-
cently, Cao, Han and Xu [7] proposed a new partial splitting augmented Lagrangian method for solving
SVIs. From a given wk = (x*,y*, 2, %) € #, the predictor wk = (&, 5 zF, 1¥) was obtained via solving
the following system:

(=) T(f(F) —ATAF — BH(AZ +BY +CZ* —b)]) >0, VxeRY, (1.5a)
(=3 (e(#") - BTA* — BH(AZ + B§* +C* — b)) >0, VyeR?, (1.5b)
(z—) T (h(Z) - CT[A* — BH(AZ + By  +CZ —b)]) >0, VzeRY, (1.5¢)

Ak =¥ — BH(AZ + B§* + CZ - b). (1.5d)
Very recently, Bnouhachem, Ansari and Al-Homidan [5] suggested that the complementarity subprob-
lems arising in ADM (1.5a)-1.5¢) could be regularized by the square quadratic proximal (SQP) regular-
ization, and the SQP regularization forces the solutions of ADM subproblems to be interior points of
R}, R" and R?, respectively. More specifically, from a given wk = (X%, 34,25, A%) € #, the predictor
Wk = (%, 3, 2, 1") was obtained via solving the following system:

f(x) —AT[AF — BH(Ax+ By + CZ* — b)] —|—R[%(x—xk) +u( =X (vx) H] =0, (1.6a)
g(y) =BT [A* — BH(AX + By+CZ —b)] +S[%(y—y") +u(* -y =0, (1.6b)
h(z) = CT[A* = BH(AX* + By* + Cz— b)] +P[%(z—z") +u( -z(v2) )] =0, (1.6¢)

A=A — BH(AZ + BF +CZ —b),
where u € (0,1) and 8 > 0 are given constants; H € R/, R ¢ R"*™ § € R™*" and P € R™*" are
positive definite diagonal matrices; Xy, Y and Z; are positive definite diagonal matrices defined by

Xi = diag(X /x5, by /xk) ==

Yk:diag(ylf\/y?,---7Yﬁ\/y>ﬁ)
Z = diag(z'f\/%w--azﬁ\/%)’

(vx)~! € Z', is a vector whose j-th element is 1/, /%, (/y) ™' € Z'2, is a vector whose j-th element
is 1/,/y;j, and (vz)~' € #'3, is a vector whose j-th element is 1/\/z;.

Note that the numerical experience significantly depends on the initial penalty parameter. The method
converges quite quickly when a proper fixed penalty parameter is chosen. However, this proper penalty
parameter is unknown beforehand. The main aim of this paper is twofold. First, by combining the ADM
and SQP method, the predictor is obtained by solving the SQP system approximately. Second, since
the self-adaptive adjustment rule is necessary in practice, we propose a self-adaptive method that adjusts
the scalar parameter automatically. We also study the global convergence of the proposed method under

i/

and
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certain conditions. The effectiveness and superiority of the proposed method is verified by the numerical
experiments.

2. THE PROPOSED METHOD

We state some preliminaries that are useful in later analysis.

For any vector u € R", we denote ||u|?> = u"u, and ||ul| = max{|u|...,|u,|}. Let D € R"™" be a
symmetric positive definite matrix. Let the operators A;(D) and A,,(D) denote the largest eigenvalue and
the smallest eigenvalue of D, respectively. We denote the D-norm of u by ||u||?, = u' Du.

Some important properties of projections are gathered as following.

Lemma 2.1. Let Q be a nonempty closed convex subset of R, and let Po|.] be the projection on  with
respect to the Euclidean norm, that is,

Polv] = argmin{||v—ul| : ue Q}.
Then, we have the following inequalities:
(z—Polz)) " (Palz] —v) >0, VzeR veQ; 2.1)
Ju—Pafd]|> < lz—ul? — 2= Pold|?, VzeRLueQ. (22)

Definition 2.1. The mapping T : R" — R" is said to be
(a) monotone if
(Tx—Ty) (x—y) >0,  Vx,yeR"
(b) L-Lipschitz continuous if there exists a constant L > 0 such that
[Tx—=Tyl| <Lllx—yll,  Vx,y€R"
We next make the following standard assumptions:

Assumption A. f is monotone and continuous on R’}', g is monotone and continuous on R’?, and £ is
monotone and continuous on R’?.

Assumption B. The solution set of SVI3, denoted by #*, is nonempty.

Let By >0,7>0,5s>0,p >0, HcR>* RcR" M §cR?*™ and P € R™*™ be positive definite
diagonal matrices, where R = rl,, xp,,S = Sly,xn, and P = pl,, «,,. We propose the following inexact
SQP alternating direction method for solving SVI3.

Algorithm 2.1.

Step 0. The initial step.
Given € >0, u € (0,1),n € (0,1),p > 0 and w = (x2,)0,2%19) e R, x R, x R}, x R/,

—_ 1 (1—77)%1(13) (1—71)7%(5) (1—71)7%( )
ﬁo—mm{loxz(mufxuz’1oxl<H>|\Bn27ml( >\|C|\2} setk=0.

Step 1. Prediction step: N
Compute W = (#,3%,7%,A%) e R, x R?, x R, x R’ by solving the following system:

Br (f(x) —AT[AK —H(Axk—i—Byk—i—Czk—b)]) +R[1 x—xX)+uF =X (VX)) H =1 EF~0, (2.3a)

2(

B (80) = BTIA* —H(A® + By + CZ =) ) +S[5 (y—) + O* —¥e(v3) )] = EF =0, (2:3b)

Bk(h(z)—CT[QL (Axk+B rCok ) X+ u( - Ze(v2) ) = E a0, (230)
H(A%*

CcF —b), (2.3d)
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where f; is a proper parameter satisfying

e N 1= L N R 4
and
& FE) = F()+ pATHAH — 2
v | & | g | 80 80" +pBTHB(O ~5)
ST e | TR @ -a@+pcTHCE -2 | 29
0 0

Step 2. Convergence verification.

1 max e — 8], [ = 3 124 = 2|, [1A* = A4} < e, then stop.
Step 3. Correction step.

The new iterate w1 (o) = (xk+1, &+ A+ AK+1) §s given by

W (o) = (1 = o)Wk + o Py [wh — apda (Wh, 98], o€ (0,1), (2.6)
where ( ) k)
_ pwhw
% T &
Bie(f () —ATA%) + BATH(A( — #) + B(y* — %)+ C(&F —2))
(W, 75) = Bi(g(7*) =B A*) + BB  H(A(Y — &) + B} =) + C(z* = 7)) 2.8)
2 Bi(h(z*) —CTA%) + BCTH(A(x* — %) + B(yF — %) + C(F - 21)) '
By (A% + B +CZ* —b)
QW i7) = (W — ) Ty (wh,74) — £l — 3 - S =415 - S 11 - 21
HB(AF = AT AR —#) +BO -5 +C(2 - 7)), 2.9)
W Rk — ) — Bl f () — ()] + pBAT HA( — i)
LS (k — 7) — Blg(0*) — g(51)] + BeBT HA(x* — )
dy (wWh, k) = +pBiBTHB(Y* — )
) (ngIJ)P(Zk *Zk) _ ,Bk[h(zk) fh(Zk)} JerCTH(A(xk 7)21() +B(yk 7)71())
+pBCTHC(ZF - )
BcH ' (A% — %)
(2.10)

Step 4. Adjusting.
Adaptive rule of choosing a suitable B, is as the start prediction step size for the next iteration

| min{Boy, 7B} if max{ry,r,r3} <0.5,
Bir1 = { Bk otherwise, 1D
k k
20| _ &1 r3 = 218 and ¢ >1.Setk:=k—+1 and go to Step 1.

where r; =

p Iy = p = P
Pk =] 72 T SFE=A] pllF—2]

Remark 2.1. In general, the prediction step is implementable. Sometimes, we can get the approximate
solution of (2.32)-(2.3d) directly by choosing a suitable By > 0. Observe R = rl, xn,,S = sly,xn, and
P = ply,xn,. If [ is Lipschitz continuous on R with Lipschitz constant ky, g is Lipschitz continuous
on R? with Lipschitz constant kg, and h is Lipschitz continuous on R"? with Lipschitz constant ky, then
criterion (2.4) is satisfied provided that B < min{ 3

nr ns np 1.
kp+plATHAJ)* 2(kg+p|[BTHBI|)” 2(ky+p[|CTHCI|)
Remark 2.2. Our method can be viewed as an extension and improvement of some known results.

e The proposed method obtains the predictors 3, 5 and 7* by solving easier systems of nonlinear
equations. In contrast, the predictors 3, 3 and 7 in [7, 14] by solving a series of variational
inequalities.
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o The method proposed in [5] solved problem (2.3a)-(2.3b) exactly. It is more practical to find
approximate solutions of problem (2.3a)-(2.3b) rather than the exact solutions due to the fact
that in general this excludes some practical applications. Driven by the fact of eliminating this
drawback, we solve problem (2.3a)-(2.3b) approximately.

o The initial penalty parameter in |5, 7, 14] is unknown, while the initial penalty parameter of

the proposed method is defined by By = min{ (L)Ay(R) - (L) An(S) (112 (P) } and therefore

1024, (H)||A[|* 7 104, (H)||B]|> > 104, (H)||C]|*
more precise. Moreover, since the self-adaptive adjustment rule is necessary in practice, we

propose a self-adaptive method that adjusts the scalar parameter By automatically.
o Comparing the proposed method with the methods in [5, 7, 14], the new iterate is obtained by
using a new direction with a new step size 0.

The following lemma plays a crucial role in our convergence analysis to be conducted.
Lemma 2.2. [1, 5] Let q : R, — R" be a monotone mapping and R, := diag(ri,...,r,) € R™" be a
positive definite diagonal matrix. For given u* > 0, u > 0, if Uy := diag (u’f\ Juk, ... uk uﬁ), Vu =
(U1, - - ,\/Un), and (\/u) "' is an n-vector whose j-th element is 1/ /uj, then the equation

gw)+Ry |2 u—uk>+u<u"—Uk(\/ﬁ)l>} =0 (2.12)

5(
has a unique positive solution u. Moreover, for all v > 0,

1 _
(v—u)"q(u) > E(Ju—v|F— lu* —v|F) + 52 —ul} (2.13)

Now we are ready to present an inequality where a lower bound of ¢ (w*,wK) is found for all w* €
R, xR, x R, x RL. And it is the key to the proof of the main convergence results.

Theorem 2.1. Let w* € R, x R'?, x R}, x R be generated by (2.3a)-(2.3d). Then there exist two
constants o] > 0 and op > 0 such that

o(wr ) > ay ||wk — w2 (2.14)
and

o > L (2.15)

Proof. Observe that

(=T TAE =) 2 - (I - A4 316 - B ).
(=3B -5 2 5 (1A= AT+ 31804 - 1R ).
(=1 TC -2 2 - (SIRE- 2R+ 3l - B ).
(A~ #9)THBO* ) 2 LA 1 + 186~ 7)),

(C(& =2 THA(X — ) > —%(IIC(Z" — i+ IIAE =7,
and

(O =) THBO ~ ) 2~ (IC(E ~ 21+ 1864~ ).
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It follows from the definition of ¢ (wk,w* ) that

. g . 1 5 3
P (w', i) *HX" |7+ Hy"—y"H%Jr5HZ"—Z"H%Jrﬁk!\/l"—?t"\!?;—l

+Be(A( =) THB(Y —5) — Bl — ) T[£ () — £ (#)
—PATHA( =] = B(y* = 3") " [s(") —8(G") — pBTHB( 5]
— B =) (") —h(F) —pCTHC( - 2]

+Be(C(* ~2) T H(AW — %) + B! 7))

+ B = A T A — ) +BO —7) + O ~2Y)

1 e 1 PP I -
> | =7 I =I5+ S 11 = 2 E 4+ S Bell A = A%

~plact - mm—meO—wn&—;mww—%wé
~ Bl ) T[F4) — F(#) — pAT HAG )
Bl )T [g0") —8(Y) - pBTHBL ~ )

— B2 =2 T [n() = n(z") — pCTHC(Z — 2)].

By using Cauchy-Schwarz inequality in (2.4), we have

where

k

(W =) T & > —nlw* =iy,

1
5R

S

<
I

p (2.16)

1 —1
2PkH

1
2

Then, we have

AV

v

v

Y

@k, ) (2.17)
1 N 1 .
fo"—x"H?ﬁgHy"—y"\I%Jr I — 213+ ﬁkHl" l"llgl—*ﬁkHA(x — )|l

—~ﬁmmy—yn@—ﬁmmxz—z»m—nmv—wwM

U)okt 4 (U_4QLMR)—;mﬂNHWAW)Hﬁ—fwz
# (U2 gt ) ot -1
# (B2 O Spanict?) 1 - 21

E5 it =+ (B2 - S ale ) 1 - 242

4

—1)An(P

)
4

2
Am(S) 5 .
() —th B I -5
5 -
( LS BRI 2P
an
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where @ > 0 is a constant. The third inequality holds because fB; < By for any k. The fourth inequality
is obtained from the definition of fy. Recalling the definition in (2.10), we rewrite d, (wk, Wk) as
dy (W) = & + G(wh —3h),

where

L R 0 0 0
| BB THA WA 0 0
| Bc"HA pcTHB WP 0
0 0 0 BH!
Note that, for any a,b € R", ||a+ b||> < 2||a||* + 2||b||>, which implies that
ey (w*, ) |2 (2.18)

< 20 B(f(F) = F(x*) + pBA T HA( — )|
+2||Be(g (") — 8(51)) + p BB HB(y* — )|
+2|Be(h(Z) — h(")) + pBCTHC(Z — 2)|)?
+2[|G(w* — ) |1?

IN

2,2 2.2 2.2
Wk g S TPk .
T2 = 1P+ T = 412 = 24P 2] o — ) P
2
T max (1,52, p2) [t =412+ 24/(G G) | — i

< azHWk_Wkuza

IN

where o > 0 is a constant. Therefore, it follows from (2.7) and (2.14) that oy > g—;. This completes the
proof.

3. BASIC RESULTS
First, we give some useful lemmas before proving the global convergence of the proposed method.

Lemma 3.1. For given wk = (x,y%, 25 AK) e R, x R, x R, x R, let Wk be generated by (2.3a)-
(2.3d). Then, for any w = (x,y,z,A) € ¥/,
>

(w— ") Tda (W, W) (w = k) Ty (W 5) = B[l = )% = S IV =715 - 511 =23 G.D
Proof. Applying Lemma 2.2 to (2.3a) with uf = x*, u = 7, v = xin (2.13) and
q(u) = Bu(f(¥) —AT[A* — H(AX + By* +CZ* —b)]) - &,

we get
(=) T{ B3 - AT — HA* + By +C2 b)) — &}
3.2)
> (8 = — o — ) + 1 I~
Observe that 1 1 1
S =) RO =29 = 2 (I8 =l — e = xl}) + 7 ¥ — = (33)
Adding (3.2) and (3.3), we obtain
(r= 2T { RRE = #) = Buf(#) + AT 24 1 & 5

—BATH (A —#) + B* — )+ C(Z —2)) | < &k —#|3
Similarly, applying Lemma 2.2 to (2.3b) with u* = y*, u = %, v =y in (2.13) and

q(u) = Bu(g(7*) — BT [A* — H(AT + By + CZ* ~ b)]) — &,



476 ABDELLAH BNOUHACHEM

we get
S T{B( BT [AF— H(AZ + By* + CZ* —b))) — &}
i (3.5)
> “(n y||5 I = Y1) + 12 1* — 13-
Observe that | . .
SO=5TS0F =5 = 5 (I =13 = 0% = yIF) + 5 I* ~ 51 (3.6)
Adding (3.5) and (3.6), we have
. 14 - - 5
-7 { US04 )~ Bua(5) + BB A+ &
~BBTH(B(! — )+ 2 | < S - 3. G3.)
Similarly, we have
- 1+ 3 -
-2 { B b2 @) + BCTA & - piCTHCE - 2))
< Sl =3 (3)
It follows from (3.4), (3.7), (3.8), (2.3d) and (2.5) that
. 8 - U N u y u ;
(w =) (d (0 7) = o 7)) = S = F = SV =3 SIF =<0 39)

This completes the proof.

Lemma 3.2. For given w* = (x,y%, 25 AK) e R x R?, x R, x R, let Wk be generated by (2.3a)-
(2.3d). Then, for any w* = (x,y,z,?t) e W,

(7 —w) Tda (W, ) = @(wh k) — (wh =) Ty (W, i)

- . (3.10)
Ao I = 7+ S I =TS+ 511 = 213
Proof. Recalling the definition in (2.9), we have
Q) = (wh =) Tdy () Bk = B PR -2
+Be(AF =25 T (A(* =)+ B — )+ C(F - 21)). '
Using the monotonicity of f,g and /s, we obtain
Fox\ | FE) —ATAK Fox\ | ) —ATA*
~k * ~k T2k =k * * T *
-y g(i)—B A S| ¥y §0)—B A >
- % - 0. (3.12
*oz W -cak || e ne)-ctar | =0 G
Ak —2* AF 4+ BF+CF—b Ak —* Ax* +By* +Cz* —b
It follows from (3.12) that
(Wk _ W*)sz(wk,wk)
ATH (A(x* — )+ BO* — ) +C(F - 7)
BTH (A(x — )+ B(y* = 7*) + C(* - 2)
> ~k o ox\T )
> (W —w") CTH (A(* — ) + BO! — ) + C(F — 2)) (3.13)

= BuAT + B +CZ —b)TH (A(F — )+ BOF —71) + C(F 29

= B AT (AW~ )+ BOF ) +C(F - 2).

Combining (3.11) and the above inequality, we can get the assertion of this lemma immediately.
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Theorem 3.1. Let w* € #* w1 (0y) be defined by (2.6) and

O(a) := [[w —w* || — [[w ! (o) — w || (3.14)
Then
O(ax) > oogp(wh,wh) — a2 ||dy(w*, W) %), (3.15)
where
wh = Py [w* — oy (W i79)]. (3.16)

Proof. Since w* € #*, we conclude from (2.2) that
vk — w1 < I — e, ) — w2 = [l — o (¥, %) — wh . (3.17)
From (2.6), we get
Wt (o) = w* (1> = (1= 0)?[[WF = w*||> + 02 |lwy, = w*[|> + 20 (1 — o) (WK —w") T (W —w").
Using the equality that 2(a+5b)"b = |la+b|*> — ||a||* + ||b||* with a = wk —wk, and b = wK —w*, and

P’ P
(3.17), we obtain
W (o) —=w* > = (1= o)W —w'||* + o llw, —w* [ = (1 — o)W —wiy1?
< (1—o)|w —w*|* + o ||wk — ogda (WF, K) —w*||?
— || — auda (W, ) =Wy |I> — o (1 — o) [wh — wh||?
< (1—o)|w —w*|* + o ||wk — ogda (wWF,0K) —w*||?
—o||W — auda (W, W) — Wi |12, (3.18)
Using the definition of ®( ) and (3.18), we get
O(oy) > G\|wk—w§||2+26ak(wl;—w*)sz(wk,Wk). (3.19)
Applying (3.1) with w = w’;, we obtain

(v = ) T (¥, ) = (wh =) T (w78 — 1k = 43 = S0 = 413 - B 12— 213,

P
(3.20)
Adding (3.10) and (3.20), we get
(W —=w) Tda (W) > (W —wh) Ty (W, wh) + o (wh k). (3.21)

Applying (3.21) to the last term on the right side of (3.19), we obtain
O(oy) > GHwkk— wf,L|2+26ak(va,k—wz")lez(w",W’;) +k2620¢k(p(wk,w"2 )
= of{[lw" —wj, —audi (W, W7 — o[l (W5, ) ||+ 2000 (w0}

This theorem is proved.

4. THE CONVERGENCE OF THE PROPOSED METHOD

In this section, we investigate the convergence analysis of the proposed method. From the computa-
tional point of view, a relaxation factor y € (0,2) is preferable in the correction. The following result
shows the contraction of the sequence generated by the proposed method.

Theorem 4.1. Let w* € #'* be a solution of SVI3 and let w**'(yoy) be generated by (2.6). Then w* and
Ww* are bounded, and

1W< (yore) — w2 < flwh —w* |2 = elwh =%, 4.1)
where

_ o1

C: o
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Proof. It follows from (3.15), (2.14) and (2.15) that

44 (pow) = w2 <k =P - o (2yau@(nk, ) — o i (v, i) )

= W —w|P —y2— Yoo p(wh, W)

k 2 o2-maiy k _ k|2
< w7 = =R I =
Since y € (0,2), we have
Wt = < =] << =L

Thus, {w*} is a bounded sequence. It follows from (4.1) that
Z cHwk —vT/kHz < oo,
k=0

which means that

Jim [|w* — k|| = 0. (4.2)
k—>o0

Since {wf} is a bounded sequence, we conclude that {W*} is also bounded.
Using Lemma 3.1 and Theorem 4.1, we are in a position to prove the convergence of the proposed
method. The following result can be proved by using the technique of Theorem 4.2 in [6].

Theorem 4.2. The sequence {w*} generated by the proposed method converges to some w™, which is a
solution of SVIs.

Proof. Since {wk} is bounded, it has at least one cluster point. Let w™ be a cluster point of {w*} and the
subsequence {w*/} converges to w*. Since # is a closed set, we have w™ € #. By the construction of
Br, we have that 0 < B < By, Vk. It follows from (4.2) that

d ki ~kj
lim dy (W5 ) =0 and  fim 2Y") o), 4.3)
Jj—reo Jj—reo B,
Moreover, (4.3) and (3.1) imply that
kT (whi ks
fim W) LW Ywe . (4.4)
joe B,

Consequently,
(w—w>)TQ(w>) >0, YweW,

which means that w* is a solution of SVI3.
Now we prove that the sequence {wk} converges to w™. Since

lim |[wf —wk|| =0, and {WN} —w™,
k—oo
for any € > 0, we have that there exists an / > 0 such that

[

€ €
—w”|| <= and |wh—wh| < Z. (4.5)
2 2
Therefore, for any k > k;, it follows from (4.1) and (4.5) that
[IWE == < (W —w™ || < fw =+ [ = < e

This implies that the sequence {w*} converges to w*, which is a solution of SVI;.
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5. PRELIMINARY COMPUTATIONAL RESULTS

In this section, we present some numerical experiments to illustrate our algorithm and convergence
result.

We denote by 0,,», € R"*" the null matrix, and by I,x, € R"™*" the identity matrix. Let §" = {X €
R XT =X}, §" ={X€8":X = 0uxn}, B={X€S8": H <X <H,}, and H,,H, € S" be given
proper matrices. The matrix inequality S < 7 means that 7-§ is a positive semi-definite matrix, while
S < T means that S;; < T;; (Vi,j € I ={1,2,...,n}). For C € R™", we denote by ||C||r the matrix
Frobenis norm of C, i.e., [|Cllr = (XiL; X} ICij ?)!/2. Note that the matrix Fribenis norm is induced by
the inner product

(A,B) = trace(A' B).

We consider the following optimization problem with matrix variables, which was studied in [7] and
[14]:

1
min{zux—QH% S O0psn < X jM,XeIB%}, (5.1)

where O, M € §" are given proper matrices. Note that problem (5.1) can be reformulated into the follow-
ing separable form:

min {3|X = Q} +3|Y + 0 —M|} +31Z- 0|3} (5.2)
suchthat X +Y =M, (5.3)

Y —Z = 0pun, (5.4)

Y+Z=M, (5.5)

where X,Y € 8}, Z € B. Then, the problem is equivalent to the following structured variational inequality
problem, which consists of finding w* = (X*,Y*,Z*,1%) € Q:= 87 x §" x B x R¥*" such that

(X —X*,f(X*)—ATA*) >0,

(Y —Y*,g(Y*)—BTA*) >0,

(Z—Z" h(Z*)—CTA*) >0, Yw=(X,Y,Z,A) € Q,
AX*+BY*+CZ*—b =0,

(5.6)

where
II’lXﬂ In><n O}’le’l M
A= Isn ) B= On><n ; C= —Iyxn y b= 0n><n
0n><n In><n In><n M
and

fX)=X-0, g(Y)=Y+0-M, WZ)=Z-0.

The entries of Q are randomly with the restriction that Q; € (0,2) and Q;; € (—1,1). The matrices H,
and H,, are given by

(Hu)” = (Hv)]] =1and (Hu)l] = _(Hv)ij :01, Vl;é ],l,J: 1,2,...,]’1.
The matrix M has the following form:
M=UXU, U=Iy,—2uu', X¥=diagley,es,... e,),

where u is a random unit vector, and ¢; (i = 1,2,...,n) is a given eigenvalue of the matrix M. For
simplification, we take R = rl,x,,S = slyxn, P = plyxn and H = I, where r > 0, s > 0 and p > 0 are
scalars. In all tests, for the proposed method and the method in [5], we take u = 0.01, y=1.9, 6 =
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0.1,r=0.1,5 =5, p = 10 and for the method in [7], we take 7; = 7; = 3, and y=1.9, (X°,¥%,Z° 1) =
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(Liscns nxcns Inxcns O3n <) @s the initial point in the test. The iteration is stopped if

abs(D) is the absolute value of matrix D, that is, if D = [d;;], where d;; € R,i=1,---n,j=1,---n. Then,
abs(D) = [|d;j|]. All codes were written in Matlab, and we compare the proposed method with those in
[5, 7, 14]. The iteration numbers denoted by k, and the computational time for the problem (5.1) with

max (abs(w* —K))

<107,

max(abs(w? —w0))

different dimensions are given in Tables 1-3.

TABLE 1. Numerical results for problem (5.1) with ¢; € (1.8,2).

Dimension of || Values of | The method in [5] || The method in [7] || The method in [14]
the problem Bo k | CPU(Sec.) k | CPU(Sec.) k CPU(Sec.)
0.5 627 32.89 742 21.17 781 23.35
100 1 261 13.05 345 10.15 358 11.39
100 17 0.98 13 0.53 14 0.54
0.5 542 139.67 784 114.53 789 148.57
200 1 270 87.15 361 61.04 362 61.21
100 17 5.02 15 2.73 14 3.07
0.5 497 411.74 720 416.22 729 425.18
300 1 244 185.63 329 156.61 330 186.11
100 17 13.32 14 6.65 14 8.11
Dimension of || The proposed method
the problem | k CPU(Sec.)
n=100 9 0.75
n=200 9 4.52
n=300 9 15.27

TABLE 2. Numerical results for problem (5.1) with ¢; € (2,3).

Dimension of || Values of || The method in [5] || The method in [7] || The method in [14]
the problem Bo k | CPU(Sec.) k | CPU(Sec.) k CPU(Sec.)
0.5 670 37.52 842 25.74 790 25.04
100 1 258 14.63 340 10.84 343 11.46
100 17 1.13 12 0.47 9 0.29
0.5 652 168.62 837 118.97 845 129.25
200 1 295 78.44 393 58.34 393 68.99
100 17 5.77 13 2.59 10 2.36
0.5 582 482.25 797 330.16 797 347.96
300 1 281 195.84 374 149.84 380 167.42
100 17 15.65 14 7.41 12 6.54
Dimension of || The proposed method
the problem | k CPU(Sec.)
n=100 7 0.65
n=200 7 4.17
n=300 8 14.12
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TABLE 3. Numerical results for problem (5.1) with ¢; € (10, 12).

Dimension of || Values of || The method in [5] || The method in [7] || The method in [14]
the problem Bo k CPU(Sec.) k CPU(Sec.) k CPU(Sec.)

0.5 663 37.66 629 25.43 723 30.85

100 1 174 10.15 213 11.04 220 7.94
100 18 1.09 14 0.46 14 0.46
0.5 628 186.42 709 169.65 748 175.76

200 1 260 88.38 325 64.83 342 68.38
100 18 6.29 14 2.52 14 2.58
0.5 673 669.01 837 547.66 837 616.85

300 1 305 349.46 377 243.76 398 214.48
100 18 20.84 12 7.02 14 10.16

Dimension of || The proposed method

the problem | k CPU(Sec.)
n=100 8 0.66
n=200 8 4.18
n=300 9 13.14

Tables 1-3 report the comparison between the methods of [5, 7, 14] and the proposed method. The
number of iteration has great advantage and a faster convergence speed. From tables 1-3, we could see
that the methods proposed in [5, 7, 14] work well when By is large. If parameter fy is small, the iteration
numbers and the computational time can increase significantly.

6. THE CONCLUSION

In this paper, by applying the SQP regularization to the subproblems decomposed by ADM, we pro-
posed an SQP alternating direction method for solving the linearly constrained separable convex pro-
gramming with three separable operators. We used a self-adaptive method that adjusts the scalar param-
eter automatically. Under standard assumptions, the global convergence of the proposed method was
proved. The numerical results show the high efficiency and robustness of the proposed method.
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