J. Nonlinear Var. Anal. 5 (2021), No. 1, pp. 79-101
Available online at http://jnva.biemdas.com
https://doi.org/10.23952/jnva.5.2021.1.06
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Abstract. The forward-backward method is a very popular approach to solve composite inclusion prob-
lems. In this paper, we propose a novel accelerated forward-backward algorithm to obtain the vanishing
point of sum of two operators in which one is maximal monotone and other is M-cocoercive, where M is
a linear bounded operator on underlying spaces. Our proposed algorithm is more general than previously
known algorithms. We study the convergence behavior of proposed algorithm under mild assumptions
in the framework of real Hilbert spaces. We employ our model to solve regression problems and link
prediction problems for high dimensional datasets and conduct numerical experiments to support our
results. This model improves convergence speed and accuracy in respective problems. We also conduct
numerical experiments to support our results.
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1. INTRODUCTION

Throughout the paper, H denotes the real Hilbert space with inner product (-, -). This research
work concerns the problem of finding the solutions of monotone inclusion problems under the
environment having mild restrictions on the choice of operators and parameters in real Hilbert
spaces. The monotone inclusion problem searches a point in the space at which the image of
monotone operator contains zero of the space, namely

find x € H such that 0 € T'(x). (1.1)

The problem of the form (1.1) arises in inverse problems, and several areas of applied mathe-
matics including, signal and image processing [1, 2], game theory [3], convex optimization [4],
and stochastic optimization [5, 6]. Thus, problem (1.1) serves as a blanket for many problems of
fundamental importance. Forward-backward splitting method proposed by Lions and Mercier
[7] is the most popular technique to solve inclusion problem (1.1). There is a vast literature on
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the study of the forward-backward method (see [8, 9, 10, 11, 12]). It assumes the operator T" as
sum of two monotone operators A and B. The forward-backward method for problem (1.1) is
defined by the following rule: initialize with some xo € H and

Xpa1 = (Id +A,A) " (Id — 2,B)(x,), n € N, (1.2)

where A, is a regularization parameter. It is known that the sequence generated by (1.2) con-
verges weakly to solution of problem (1.1) provided that B: H — H is 1/L-cocoercive and
Ay € (0,2/L). The forward-backward method is very popular since we can take the dense part
of T into A and the ill-conditioned part into B. This algorithm is a generalization of classical
proximal point algorithm and proximal gradient algorithm. Indeed, for the choice of A = dg
and B =V f, where f,g: H — R are proper lower semicontinuous convex functions, we have
forward-backward algorithm is reduced to the proximal gradient algorithm ([13]):

Xpi1 = (Id +2,08) ' (1d — 2,V f)(xn), n € N. (1.3)

Proximal gradient algorithm (1.3) is weakly convergent provided that V f is Lipschitz contin-
uous. Algorithm (1.3) is one-step iterative method, i.e., the new iterate only depends on its
previous term. In order to accelerate the convergence rate, multi-step iterative algorithm has
been proposed by using the inertial term, which is the motivation of the heavy ball method
proposed by Polyak [14]. That is a discretization of second order ordinary differential equation

x(1)" +yx(t) + Vo(x(t)) =0,

where x(t) is a time continuous trajectory, ¥ > 0 is a friction and @(x(¢)) is an external gravita-
tional field. To minimize a smooth function @, the heavy ball method in its simplest form can
be written by recursion as follows:

{ yn:xn'f‘en(xn_xnfl);
Xn+1 = Yn _)anw(xn% neN,

where 6, is inertial parameter. The presence of inertial parameters greatly improves the perfor-
mance of the algorithm. To minimize the smooth convex function @ with L-Lipschitz gradient,
the modified form of Polyak’s heavy ball method was proposed by Nestrov [15] by evaluating
the gradient at extrapolated point y, rather than x,,. It was observed in [14] that the inertial term
enhances the convergence rate of the iterative algorithm from O(1/k) to O(1/k?). The algorithm
proposed by Nestrov [15] is given as follows:

{ yn:xn'i‘en(xn_xnfl)a
Xn+1 =Yn— MW Vo(y,), n€N,

ty—1

o V4241
T ot+1 2

0, generates a sequence, which behaves like 1 — % as n — oo,

In 2001, Alvarez and Attouch [16] took the advantage of inertial terms in the reference of
proximal point algorithms. They evaluated the resolvent operator on the inertial term instead of
x,, and proposed an accelerated algorithm, which is called the inertial proximal point algorithm
and is given by

where A, = %, 0,

with#y =1 and ¢, = . The choice of momentum parameter

{ yn:xn+9n(xn_xn—l)a (1.4)

Xpi1 = (Id+2,T) ' (yn), nEN,
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where {4, } is non-decreasing and {6,} is in [0, 1). Algorithm (1.4) converges to a zero of T if

Y 0l — x| < 0. (1.5)

n=1
In 2003, Moudafi and Oliny [17] modified the proximal point algorithm to find the zeros of
the sum of a set valued operator A and a single valued operator B. The algorithm follows the
following pattern:

Xpi1 = (Id + 2,A) " (y, — A,Bx,,), n€N.
The weak convergence of the Algorithm (1.6) is shown
shown when it satisfies summability condition (1.5) and 0 < A4, < 2/L, where L is the Lips-
chitz constant of B. Beck and Teboulle [18] extended Nestrov’s idea to nonsmooth minimization
problem, which consists of possibly a non-smooth function in the sum of A and B to solve the
linear inverse problem. They proposed the fast iterative soft thresholding algorithm (FISTA)
[18] to find the minima of sum of two convex function A and B in which one may be subdiffer-
entiable. For A as a nondifferentiable function, the algorithm follows the pattern:

{ Yn =X+ Qn(xn _xn71)7
Xn+1 = proxlnA(yn - )‘nVB<yn>)’ neN

where the choices of 6, and A, are the same as in Nestrov’s method.

Since last decade, an extensive literature has been published on accelerated methods [16, 18,
19, 20]. In 2015, Lorenz and Pock [21] used variable metric (or preconditioning) approach to
solve monotone inclusion problem (1.1). For a bounded linear, self-adjoint and positive definite
operator M : H — H, the algorithm proposed by Lorenz and Pock [21] can be written as follows:

Yn = Xp+ 6n(xn _xn—1>
Xpp1 = (Id+AM AT =AM 'B)(y,), n€N

where 6, € [0,1) is an accelerated parameter and A, is a step size parameter. They studied the
convergence of the algorithm, which can be summarized in the following theorem.

(1.7)

Theorem 1.1. ([21]) Let H be a real Hilbert space and let A,B : H — 2" be maximally mono-
tone operators. Further, assume that M,L : H — H are linear bounded self-adjoint and positive

definite operators and that B is single-valued and cocoercive with respect to L™'. Moreover; let
A >0,0<1,6,€1[0,0],x0=x; €H. If

1 S, =M— %L is positive definite for all n;

() Ly Bl —xa-13 < oo,
then the sequence {x,} generated by Algorithm (1.7) converges weakly to a solution of the
inclusion problem (1.1) with T = A+ B.

The aim of this paper is in three folds. Our first aim is to propose a forward-backward
algorithm, which converges better than Algorithm (1.7). Since second assumption in Theorem
1.1 1s very strong, which is not easy to verify and reduces its practical applicability, so our
second aim is to study the convergence behavior of proposed algorithm with mild assumption
so that it can be helpful in practical applicability. Lastly, we aim to show the application of the
proposed algorithm to regression problems and link prediction problems.
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The organization of the paper is as follows. In upcoming section, Section 2, we discuss the
basic definitions and the results to study the convergence behavior of the proposed algorithm. In
Section 3, we propose a preconditioned forward-backward algorithm and study its convergence
behavior under mild restrictions on operators and parameters. We also discuss a numerical
example in the support of our findings which show that in same environment the proposed
algorithm has better convergence speed than the algorithm proposed by Lorenz and Pock [21].
In Section 4, we apply the proposed algorithm to solve the saddle point problem. In the last
section, Section 5, we perform numerical experiments to show the practicability of the proposed
algorithm and compared its convergence speed with already known algorithms. We apply the
proposed algorithm to solve regression problems and link prediction problems.

2. PRELIMINARIES

This section is devoted to some important definitions and results from nonlinear analysis and
operator theory. Throughout the paper, the strong convergence of a sequence {x,} is denoted
by —, and the weak convergence by —. Symbol N and R., are used to denote the set of natural
numbers and set of real number with oo, respectively. Symbol ‘Id’ refers to the identity map on
H. 4 (A) is used to denote the graph of the set-valued operator A : H — 2/, which is defined as
G(A) ={(x,Ax) : x € Z(A)}, where Z(A) denotes the domain of A.

Definition 2.1. Let D be a nonempty subset of H and let 7 : D — H be an operator. Then T is
said to be

(i) k-Lipschitz continuous on H if there exists k¥ > 0 such that
|ITx; — Txs|| < k||x; —x2|| for all x1,x, € D;
(i1) nonexpansive if
|ITx) — Txz|| < ||x; —x2|| for all x;,x, € D;
(ii1) firmly nonexpansive if
| Tx; — T)CZH2 < (x1 —x2,Tx; — Txp) for all xj,x; € D.

Definition 2.2. Let T : H — 2 be a set-valued operator. Then T is said to monotone if, ¥
x1,x € Hand u; € T(x1),up € T(xp),

0 § <)C1 — X2, U] —u2>.

T is said to be maximally monotone if there exists no monotone operator S : H — 27 such that
< (S) properly contains 4(T), i.e., for every (xj,u;) € Hx H,

(xl,ul) € g(T) = <X1 — X2, U] — u2> >0, V()Q,uz) < g(T)

Let M be a bounded linear operator on H. M is said to be self-adjoint if M* = M, where M*
denotes the adjoint of operator M. A self-adjoint operator M on H is said to be positive definite
if (M(x),x) > 0 for every nonzero x € H ([22]). Define the M-inner product (-,-)» on H by
(x,y)m = (x,M(y)) for all x,y € H. The corresponding M-norm is defined by ||x||2, = (x, Mx)
forallx € H.

Definition 2.3. Let D be a nonempty subset of H. Let 7 : D — H be an operator and let
M : H — H be a positive definite operator. Then T is said to be
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(i) nonexpansive with respect to M-norm if
HTX] —TX2HM < HX] —xz||M Vxi,x2 € H;
(i1) M-cocoercive if
| Tx; — TXZHIZVFI < (x; —x2,Bx] — Bxy), for all x;,x, € H.

Example 2.1. Define B : R> — R3 by (x1,x2,x3) — (5x1,4sinx;,tan~'(5x3)) and
500
M=10 4 0
005
For x = (x1,x2,x3) and y = (y1,y2,v3), we have

||Bx—By||12w,1 = 5(x; —y1)? 4+ 4( sin xy —sin y3)? + (tan~ ' 5x3 — tan~ ' 5y3)?
= <x_yan_By>'

Thus, B is M-cocoerceive.

Lemma 2.1. ([13]) The following identities hold, ¥x;,x; € H and a € (0,1):

@ [l =22 = [l | + [l = 2(x1,x2),

(i) [lax; + (1= a)xa|* = alx]|* + (1 = @) Jx2]|* = a(1 = a) |y = x2 .

Lemma 2.2. ([23]) Let a,p € R and p > 0. Then, for nonnegative o, we have
1
lx1 £ oxa||> > (1 —ap)||xy ||> + (o — l—))szHz, forall xi, x, € H.

Lemma 2.3. ([24]) Let {¢,,},{C,} and {0y} be sequences in [0,o0) such that

Gust < Out (00— 00 1)+ forall neN, Y § <o

n=1
and there exists a real number o with 0 < o, < o < 1 for all n € N. Then

D) Yo (00— On_1]4+ < oo, where [t]; = max{t,0},
(ii) there exists ¢* € [0,00) such that ¢, — ¢*.

Lemma 2.4. ([13]) Let C be a nonempty closed convex subset of H and let T : C — H be
a nonexpansive mapping. Let {v,} be a sequence in C and v € H such that v, — v and
Uy — TV, = 0asn— oo. Then v € Fix(T).

Lemma 2.5. ([13]) Let C be a nonempty subset of H and let {v, } be a sequence in H such that
the following two conditions hold:

(i) forall v € C, lim,_, ||V, — V|| exists,
(ii) every sequential weak cluster point of {v,} is in C.

Then the sequence {v,} converges weakly to a point in C.
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3. MAIN RESULTS

Throughout this section, we study the problem (1.1) with T = A + B, where A : H — 21 is
maximal monotone operator and B : H — H is M-cocoerecive. Then inclusion problem (1.1) is
to find x* € H such that

0€ (A+B)(x"). 3.1)
Let M : H — H be a linear self-adjoint and positive definite operator. For A € (0,), define an
operator Jf’ﬁ by

A,B 14— _

Ty =A+AM A (1AM~ 'B). (3.2)
We give now properties of the operator Jﬁ ’Z.

Proposition 3.1. Let A : H — 21 be a maximal monotone operator and let M : H — H a linear

bounded self-adjoint and positive definite operator. Let B: H — H be M-cocoerecive operator
and A € (0,1]. Then we have the following:

(a) I — AM~'B is nonexpansive with respect to M-norm.
(b) (I+AM~'A)~1 is nonexpansive with respect to M-norm.
(c) The operator Jﬁ’ﬁ[ defined by (3.2) is nonexpansive with respect to M-norm.

Proof. (a) Define S = I —M~'B. We show that S is nonexpansive with respect to M-norm. Let
x,y € H. Since B is M-cocoerecive, we have

|Bx — By||3,-1 < (x—y,Bx—By) < 2(x—y,Bx— By).

Thus,
1M~ (Bx—By) I3 = ||Bx—Byll§;-1 < 2(x—y,Bx—By),

which implies that

22M (B — By)|}y < 2(x—y, AM ™ (Bx—By))u.
Hence

e = yll3+ 1AM~ (Bx — By)l[3; — 20x =y, AM " (Bx = By))wt < =l
i.e,
1(1 =AM~ 'B)x— (I =AM~ 'B)y|3; < ||lx—yl[37-

Therefore, S is nonexpansive with respect to M-norm.

(b) Define T = (I+AM~'A)~!. Note that
T=I+AM'A) ' sT ' —I=AM A A =MT"" -1

Letx,y € X. Then M(x—T(x)) € AA(T (x)) and M(y—T(y)) € AA(T(y)). Since A is monotone,
we have

(Tx—=Ty,M(x—Tx) =M(y—Ty)) =0,
1.e.,

(Tx—Ty,M(x—y)) > (Tx—Ty,M(Tx—Ty)).
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Then
(Tx—Ty,(x—y))m > |Tx—Tyl[3.

Thus, T is nonexpansive with respect to M-norm.

(c) From (a) and (b), we see that the operator T oS = Jfﬁ[ 1s nonexpansive with respect to
M-norm. / ]

Proposition 3.2. Let A : H — 2! be a maximal monotone operator. Let M : H — H be a linear
bounded self-adjoint and positive definite operator, and let B : H — H be an M-cocoerecive
operator. Let A € (0,e0). Then x* € H is a solution of inclusion problem (3.1) if and only if x*
is the fixed point of the operator Jﬁﬁl.

Proof. Suppose that 0 € (A+ B)(x*). Then
0€ AM(X")+AB(x*) < 0 AM 'A(X")+AM 'B(x")
& —AM'B(x*) € AMTIA(xY)
& =AM TB(x*) € x* + AMTIA(x")
& xX=I+AM AT -AM7IB)(x*Y).
O

From Proposition 3.2, we conclude that inclusion problem (3.1) can be solved by finding
fixed points of the operator Jﬁ’i[. In the light of this fact and motivated by [23], we propose the
following algorithm.

Algorithm 3.1. Let A : H — 2" be a maximal monotone operator, M : H — H a positive definite
operator and B : H — H an M-cocoerecive operator. Let xo,x; € H. The accelerated precondi-
tioning forward-backward normal S-iteration method (APFBNSM) is defined as follows:

Yn =X+ en(xn _xnfl)
AB AB
Xn+1 = J,LM[(I — Bn)yn +BnJ;L7M<yn)]7 foralln € N,
where f3, € (0,1),4 € (0,1],6, € [0,1).

(3.3)

For 6, =0, Vn € N and M = Id, the accelerated preconditioning forward-backward normal
S-iteration method (3.3) is reduced to the normal S-iteration based method forward-backward
splitting algorithm (nS-FBSA) ([25]):

{ yn:xn“zen(xn_xn—” B
Xn4+1 = J;L’B[(l - Bn)yn +Bn«]l7B<)’n)]> for all n € N.

Assumption 3.1.

Consider the parameters 6,, 3, A, which satisfying the following conditions:
(B1) {6,} C |0, 0] is a non-decreasing sequence with 6 € [0, 1);
(B2) {B,} € (0,1)and A € (0,1];
(B3) constants B, 7, 6 > 0 satisfying

2Y6(60(1+6)+1) and0< B < B, < 0—0(2y0(1+6)+0606(1—p)+2y7)
= n 6

0> e (1= p) = S[1+2v0(1+6)+05(1—B)+2y7]’
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1
p.

3.1. Convergence analysis of the APFBNSM.

where y =1+

Proposition 3.3. Let M : H — H be be a linear bounded self-adjoint and positive definite op-
erator. Let A : H — 2¥ be a maximally monotone and let B : H — H be M-cocoercive operator
such that (A + B)~1(0) is nonempty. Assume that A and sequences {6,} and {B,} satisfy As-
sumption 3.1. Let x* € (A+B)~'(0) and let {x,} be a sequence in H generated by Algorithm
3.1. Then

||xn+1_X*||%/[ < (1+9n>‘|xn_x*”]2v1_9n||xn71_X*HIZVI"‘Qn(l‘i‘en)nxn_xnflnlzw

—Bn(1 = Bn)lyn —JQZZ(yn)H%,I forall ncN.

Proof. From Algorithm 3.1 and Lemma 2.1, we have

%41 — X3 (3.4)

A.B AB
= L1 = By + Bady s ()] = %[

A,B *
< ||(1_Bn)yn+ﬁnJA:M(yn)_x ||%/[
« AB » AB
= (1= B)llyn = x5+ Bally 3y ) =¥ W3z = Bu(1 = Bu) lyn =I5 3y ) s
. AB
< (U= Ba)llyn = x* N3z + Ballyn = x* 37 = Bu(1 = Bu) lyn =I5 3y ) 1

= [lyn = 2" 137 = Bal1 = Ba) v — I3 3 ) - (3.5)
Again, from (3.1) and Lemma 2.1, we have
lyn =x*13 = [Pn + 6 Con —xu—1) = x*34
= [[(1+6,) (%0 —x7) — B (xn—1 _X*)szv{
= (1+6,)|lxa —x* |13 — Onl[xn—1 — 2" (|37 + 6 (1 + 8,) x4 — xu—1][37- (3.6)
Combining (3.4) and (3.6), we have
Ponet =x* 13 < (14 60) 3 —x"[[37 — nllxn—1 —x" |13 + 6 (1 + 63) bxn —xu—11[3
— B (1= Bo) [y = T3 3y ) 31
This completes the proof. 0

Define sequences {u,} and {,} by

2YBnpn

(1—Bn)(6npn—1)
n=0,(1+6,)+ dg,=— s 3.7

1
where Pn = m

Proposition 3.4. Let M : H — H be a linear bounded self-adjoint and positive definite operator.
Let A : H — 21 be a maximally monotone and let B : H — H be M-cocoercive operator such
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that (A+B)~1(0) is nonempty. Assume that A and sequences {6, } and {B,} satisfy Assumption
3.1. Let x* € (A+B)~1(0) and {x,} be a sequence in H generated by Algorithm 3.1. Then

¢n+1 - (1 + 9n)¢n+ en(Pn—l < gonn—H _an%/[“‘,uonn —Xn—1 H}z\/lan eN,

where ¢, = ||x, —x*||3,.
Proof. Setz, = (1—By)yn+ B,,Ji"ﬁ(yn). Then Algorithm 3.1 can be written as:

Yn =X+ 9n<xn _xnfl)
AB
n = (1 _ﬁn))’n +ﬁnJ;L7M(yn)
AB

From (3.9), we have
1
A,B 2 2
(A _J,17M(yn) Iy = m”zn —Ynllas
n

1
B

v

A,B A,B 2
HJ/I,M(Zn) _JLM(yn)”M
1 AB 2
= _2HXn+1 _JLM(yn)HM

n

1 AB
= ﬁ”xn-i-l —YntYn _‘]/IZM(y”) ||12\4
n

Taking p = % and using Lemma 2.2, we obtain

1

AB 1 AB
o0l = g2 { Huss —lf— =IO}
n

which implies that

1 A,B 1
(1+E)||y”_JA;M(y”)H12W > ann—l—l_)’nnlz\/['

Since B, is bounded below by 3, we have

1
A.B
)HYn _J,17M()’n) ||12VI

(1+ E”xwrl_yn”[zw

v

1
p?
1 2
= ﬂ”)@ﬁl —Xn = On (0 —xn—1) || 11
Again, using Lemma 2.2, we obtain

1 AB
(1+ p)”yn _‘])L,M(y”) ”12\/1

(1—6,pn) 2, 6n 1 2
> WHMH—MHMWLW en—p—n [[%n = Xn—1 1
(1= 6upn) 6 (1 — 61pp)
- TrzlonnJrl_xn”%/I_WHxn_xn—ln%vr

(3.8)

(3.9)

(3.10)

(3.11)
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Multiplying (3.10) by —B,(1 — ), we obtain

(1= Bn)(1 = 61pn)

A,B
—¥Bn(1 = Bn)|lyn _J,LM()’H)HIZW < - 28 [ _anlzw
n
0,(1 — Bn)(1 — 6,pn) 2
+ Xp — Xy . 3.12
o sl G12)
From Proposition 3.3 and (3.12), we get

a1 = x* 137 (3.13)

< (14 63)]xn _X*H/zw = Onl[xn—1 _X*”Izvl + 6 (1 + 6n) [lxn — X1 ||12\4

_(1_ﬁn)(1_6npn) Hx | —x ||2 + en(l_ﬁn)(l_enpn)
278, T 2YBupn

||xn —Xn—1 H%/I

Hence

Onp1 < (1 + 9n)¢n — 60,051+ 60, (1 + 9,1)||xn —Xn—1 ||12v1

_<1_ﬁn)(1_9npn)”x | —x “2 + en(l_ﬁn)<1_6npn)
278, e 2YBubn

Hxn_xn—l H%m

which can be written as

Opi1 — (14 6,)0, + 6,01 < €n||xn+1 _xn|’12\/[+ﬂn||xn —Xn—1 H12\/1
O

Proposition 3.5. Suppose that {6,} and {B,} are sequences in [0, 1) satisfying Assumption 3.1.
Let {&,} and {1, } be sequences defined by (3.7). Then &,+ U,+1 < —7 foralln € N.

Proof. Observe that

6 (1 — Bn) (1 — 6,pn)
2YBnPn

Mn = 6, (1+6,) + >0,

since 6,p, < 1 and B, € (0,1). Again, taking into account of choice of p,, we have

1 —6,p,
0= )
PnBr
Note
(1= B, 1—
unzen(1+9n)+9<2—f)5§9(1+9)+%ym for all n € N. (3.14)
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For all n € N, we have

(1= Bn)(Bupn—1)
2vBy

& (1=B1)(0upn — 1) +2¥Bu(Hn+1+7) <0
& —(1=Bn)0pnBn+27Bi(Up+1+7) <0

(1 — Bn)éi
— ——— Y +17)<0
9n+5[3n 2 (.un—H )

A _<1 _ﬁn)6+27(.un+l +T)(9n+6ﬁn) <0

Cnt i1 < —T & + (Uny1+7) <0

< 2Y(Up41+7)(6n+6Pn) + P < 6.
By using (3.14), we have

L oU=h)

2t ) 0 0) + B8 < 2(0(1 4 6) 4

<9,

)(6+6p,) + Bnd

where the last inequality follows by using the upper bound for {f,} in Assumption 3.1. Hence
i+ Uy < —tforallneN.
O

Now, we establish the weak convergence of the accelerated preconditioning forward-backward
normal S-iteration method (APFBNSM) defined by Algorithm 3.1 for the computation of solu-
tions of inclusion problem (3.1).

Theorem 3.1. Let M : H — H be a linear bounded self-adjoint and positive definite operator.
Let A : H — 2" be a maximally monotone and let B : H — H be M-cocoercive operator such
that (A+B)~1(0) is nonempty. Let A € (0,1] and let {6,} and {B,} satisfy the Assumption 3.1
with 6) = 0. Then the sequence {x,} generated by Algorithm 3.1 converges weakly to a point
of (A+B)~1(0).

Proof. Let x* € (A+B)~'(0). Set W, = ¢y — 0,91 + Unl|xn — Xn—1]|3;- We proceed with the
following steps.

Step 1. Xy [lxn1 — a3y < .
Consider

Vil = Vn = Opp1 — B 1O+ Mgt [ Xn41 _an12vI — O+ 0001 — Unl[xn — Xn—1 ||%/1

= Ont1— (14 60n-1)Pn + 6uPn1 + Myt 1] X011 _xn||12\4 — Mal[xn — X1 ||12\4
Using Propositions 3.4 and 3.5, we have

Vil — VW < &ullxnga _Xn”izvl‘i'linﬂnxnﬂ _an%/I

= (5n +.un+1)Hxn+1 _an%/[-
< —7||xpp1 —xa||3 forall m € N, (3.15)
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which implies that {y, } is nonincreasing sequence. Since {6,} is bounded, we obtain

_9¢n—1 S ¢n_ 9¢n—1 S l/fn S ll’]-

Thus,

IN

¢n 9¢n—1 + L4

< 009, 2+y1)+y;

n—1
< 0"Po+y1 Y 05 <0"9o+ i
= 1-06
From (3.15), we conclude that
- 2
T Z et —xcllyr < Wi — Wt
k=1
S L4 + G(Pn
< YI+0(0"+ )
— 611-‘1-1 Vi .
0o+ 1%
Since 8™t! — 0 as n — o, we obtain that
Y (b1 —xalliy < oo (3.16)
n=1

Step 2. li_r>n ||, — x*||ar exists.
n—roo
From (3.8), (3.14), (3.16) and Lemma 2.3, we obtain lim,,_, [|x,, —x*||3s exists.

Step 3. Every sequential weak cluster point of sequence {x,} is in Fix(Jﬁjﬁ).
From (3.16), we have /

lim ||x,;, — x,—1||p = 0. (3.17)
n—soo
From Algorithm 3.1, we have

10 = Xns1llae < X0 — Xnv1llag + 0120 — X1 m-
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Using (3.17), we get that lim ||y, — x,,+1||ss = 0. From (3.3), we have
n—oo
A.B AB
1 yn = Yalle = 5 90 = X1 4 Xt = Vallaa

A,B
S HJ/LMyn —Xnt1llm + [Xnt1 = yallm

A,B A.B
- H‘]/'L,My” _J)L,MZnHM + | X041 —Ynllm

< ||yn_ZnHM+||xn+l_ynHM
AB
= ||yn_(1_ﬁn))’n_Bn-];LjMyn||M+||xn+1_ynHM

A.B
= Bullyn _J;L7Myn||M+ %1 = ynllm,

which implies that
(1= B yn =yl < %1 =yl (3.18)
From (3.18), we obtain
13 g = yullsr — 0 as n— oo, (3.19)

Suppose that {x,} has a weak cluster point x € H. Then {x,} has a subsequence {x,, }, which
converges weakly to x. From (3.19) and Lemma 2.4, we have x € (A4 B)~1(0). It follows from
Lemma 2.5 that {x,} converges weakly to a point in (A +B)~1(0). O

Remark 3.1. In order to deal with the convergence of Algorithm 3.1, we assume that 6; = 0 in
Theorem 3.1. We can obtain the same conclusion of Theorem 3.1 if we assume x| = xp.

3.2. Numerical comparison of Algorithms (1.7) and 3.1. The aim of the numerical example
is to study the convergence behaviour of Algorithm 3.1 to solve the inclusion problem and
compare its performance with Algorithm (1.7).

Let H = R? with Euclidean norm and let A : R — R3 be an operator defined by

A(x1,x2,x3) = (xp — x3,x3 —x1,x] —xp) for all (x1,x2,x3) € R3.

Then operator A is maximally monotone. Consider the operators B and M as in Example 2.1.
The operator B is M-cocoerceive. Thus, we can apply Algorithms (1.7) and (3.1) to find the
zeros of A+ B. We choose initial points x; = xo = (15,15,14), @, = 55 and B, = 0.5. We
perform the experiment for 70 iterations with difference of norms of two consecutive values
should be less than 0.001 as the stopping criterion. The graph is plotted between Euclidean
norm of x; and the number of iterations.

In Figure 1, we can observe that ||x,||> corresponding to Algorithm 3.1 goes towards O as
number of iteration increases, which supports the result proved in Theorem 3.1. It can also
observe that graph of Algorithm (1.7) also converges to 0. From Figure 1, we can say that
the convergence speed of Algorithm 3.1 is faster than Algorithm (1.7). Table 1 shows that in
order to get value of ||x, |2 less than 3 decimal place, Algorithm 3.1 needs 53 iterations while
Algorithm (1.7) takes just 15 iterations to obtain the same goal. This observation shows that
convergence speed of Algorithm (3.1) is very faster than Algorithm (1.7), which in turn implies
the importance of Algorithm 3.1 over Algorithm (1.7).
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Algorithm 1.7
Algorithm 3.1

0 10 20 30 40 50 60 70
Number of Iterations

FIGURE 1. Behaviour of ||x,||, with respect to number of iteration.

4. APPLICATIONS

4.1. Convex concave saddle point problem. Consider H; and H, are two Hilbert spaces. To
define the saddle point problem, we consider the following convex functions:

o f:H — R..

e g: Hy — R is differentiable with L¢-Lipschitz gradient.

o ¥ H) — R...

o k* : Hy — R is differentiable with L; Lipschitz gradient.

The saddle point problem is defined as follows:

min max f(x) + g(x) + (Lx,y) — h*(y) —k*(y), 4.1)
x€H| yeH,

where L : Hy — H» is a bounded linear operator. Let S denote the solution set of saddle point
problem (4.1).
Define operators A and B on H| X H, by

_|df L _|Ve O
A= [—L 8h*] and B := {O Vk*}

Note that A and B are maximally monotone operators. Thus using the above argument and
Karush-Kuhn-Tucker condition, saddle point problem (4.1) can be formulated as the following
inclusion problem

0€(A+B) m
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Number of iteration. Algorithm (1.7) Algorithm 3.1

1 17.801304917618964 17.826809506966804
3 18.238459918161315 17.896347714673194
5 18.998465909761100 11.038168038343564
7 18.550509556843764 4.104266737615634
9 17.820863132624478 2.019351546352653
11 16.751374190962910 2.681677869669982
13 14.336675808934617 1.926464479485708
15 11.487166440018544 | 7.521568964188269¢-04
17 9.510101400429985 0

19 6.199317809338941 0

21 4.524962881620460 0

23 2.637915932224955 0

25 1.302567649926143 0

27 1.653802630048002 0

29 1.820947035691583 0

31 1.819006839555166 0

37 0.892617910214436 0

39 0.598832844725429 0

41 0.405996149023377 0

43 0.268613850479600 0

45 0.161184227430202 0

50 0.012670530567700 0

52 0.002881426384463 0

53 0.001361524082377 0

54 6.428424686431453e-04 0

55 0 0

56 0 0

58 0 0

60 0 0

70 0 0

TABLE 1. The evaluation of ||x,||> as number of iteration increses for Algorithm
(1.7) and Algorithm 3.1

We show that saddle point problem can be solved by adapting our Algorithm 3.1. For this,
we consider the linear operator

[Lgd 0
M‘{ 0 Lkld}

The convergence analysis can be summarized in following theorem.

Theorem 4.1. Suppose that solution set S is nonempty. Let A € (0, 1] and let parameters {6, }
and {B,} satisfy Assumption 3.1. Let {(x,,yn)} be the sequence in Hy x Hy generated from
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initial points (xg,v0) = (x1,y1) € H| X Hp and defined by

( Un = X+ On(Xn — Xn—1)

V= Yn+ 6n(Vn —Yn-1)

= (1= Ba)tn + Bu& ™ {21 (1) — 22(V) }
v = (1= Bo)tta+ BuE {81 (1) + L2(vi)}

Xt = &7 {01 (un) — 22(va) }

(vt =& H{E () + L(v)}n €N,

where x| = (Lgld — AV ) (Lild +AJh*), xo = AL*(Lld — AVE*), §; = AL(Lgld —AVg), ) =
(AQf + Lgld)(Lild — AVK*) and & = (AJf + Lold)(Lild + A9h*) + A’LL*. Then sequence
{(xn,yn)} converges weakly to a point in the solution set, S.

(4.2)

Proof. Since g is convex with L¢-Lipschitz continuous gradient, it follows from Baillon-Hadded
Theorem [13] that Vg is cocoercive with respect to Lgl. Similarly, Vk* is cocoercive with
respect to L~ !. For (x,y),(&,&) € Hy x Hy, we have

<B(X,y) _3(57 C)? (x,y) - (57 C))HIXHZ
= (Vg(x) = Vg(8),.x = &)m, + (VK (y) = VK (£),y — O,
> L '(|[Ve(x) = V(&) + L VK () = VK (O) 7,

Thus, B is M-cocoercive. With the above choice of A, B and M, Algorithm 3.1 reduces to
Algorithm (4.2). Since parameters {6,} and {B,} satisfies conditions (B1), (B2) and (B3),
Algorithm (4.2) converges weakly to a point in the solution set S. U

Remark 4.1. In order to solve saddle point problem (4.1), when B is M-cocoercive , the Algo-
rithm ( 1.7) proposed by Lorenz and Pock [21] can be written as follows:

Uy = Xn+ 6, (X — Xp—1)

Vi = Yn + 00 (yn — Yn—1)

X1 = &1 (1) — 22 (Vi)}

Yni1 =& HE (Wa) + &(Va) }n €N,

where operators &, x1, X2, {1and §; are as in Theorem 4.1. If parameters 6, and A satisfy the
assumptions as in Theorem 1.1, then the sequence {(x,,y,)} generated by Algorithm (4.3)
converges weakly to a point in solution set S.

4.3)

4.2. Lasso problem. The Lasso problem is extensively used in the field of signal processing,
image processing and machine learning (see [26, 27, 28]). Many problems arising in these fields
can be expressed as lasso problem. Many problems arising in these fields can be expressed as
the lasso problem. For the linear operator X : R — R and b € R”, the lasso problem is given
as follows:

1
in F(x) = —|Xx—b|? 4.4
min F(x) =5 IXx=bl"+plxlh, (4.4)

where p is the sparsity controlling parameter.
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For the choice of f = p|x|1, g = ﬁHXx— b||? and h* = k* = L = 0, Lasso problem (4.4) is
reduced to the saddle point problem (4.1). Thus, we have the following result.

Corollary 4.1. Suppose that the solution set of Lasso problem (4.4) is nonempty. Let param-
eter {6,}, {Bn} and A satisfy Assumption 3.1. Consider the sequence {x,} generated by the
following algorithm with the initial point xo=x| and defined by,

Un = Xpn + en(-xn _xn—l)

- — ALIXT (X, —b
tn = (1= B+ BuTd + AL PO 1) (un— ¢> 4.5)
—1yT ty,—
N1 = (d+ ALgTpal| - 1) (un— u) .

Then {x,} converges weakly to an optimal point of Lasso problem.

Proof. Using Theorem 4.1, we can obtain that Algorithm (4.5) converges weakly to an optimal
point of Lasso problem (4.4). U

Remark 4.2. Algorithm (4.3) can be used to solve Lasso problem (4.4). For the choice of
f=pllx|l1, & = 2| Xx—b||*> and h* = k* = L = 0, the algorithm is reduced to the following

anxn+9n(xn—xn_l)
¢ X (Xt — 4.
St = (Id+AL; 1pd|-||1) ! (“"_W) (4.6)

With the assumptions as in Remark 4.1, the sequences {x,} generated by Algorithm 4.6 con-
verges weakly to a solution of the Lasso problem.

5. NUMERICAL EXPERIMENT

In this section, we perform numerical experiments to demonstrate the real world applicability
of the proposed algorithm. All the numerical experiments are performed in the MATLAB 2018a
environment on Intel(R)core(TM)i5 processor with 8GB RAM and 64-bit operating system.

5.1. Regression problem. In this subsection, we compare the performance of Algorithms (4.2)
and (4.3) for a regression problem on high dimensional datasets. The objective function we will
consider is the loss function with /;-regularization, i.e., Lasso problem (4.4). Problems arising
in different areas of science (see [29, 30, 31]) can be framed as Lasso problem (4.4). We
employ both the Algorithms (4.2) and (4.3) to solve the Lasso problem (4.4) and compare their
performance on the basis of their convergence speed and accuracy. For our experiment, we
consider the Lasso problem with data (X;,b;),i = 1,2,...,m, where X; = (X;1,Xp,...,Xjq)" are
predictor variables and b; are responses. The description of the datasets is summarized in Table
2. Here, the total number of vertices and edges in a network is represented by the symbols |V|
and |E|, respectively. (D) represents average shortest path length, (K), the average degree, and
(C), the average clustering coefficient of the network. For experimental purpose, we select the
inertial parameter 6, = % and f8, = 0.5+ 55 which satisfy the conditions (B1), (B2) and
(B3). A bias column is added to data set and we run algorithms for maximum 1000 iteration.
We select 0 x | XbT||.. as a regularization parameter and vary 6 between 10710 to 1073 in the
multiple of 0.1. The best results are shown here.

http://www-personal.umich.edu/ mejn/netdata/
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TABLE 2. Topological information of real-world network datasets

Datasets V| |E| (D) (K) (C)
Dolphin 62 159 [3.302| 5.129 | 0.258
Football 115 | 613 |2.486 | 10.660 | 0.403
Jazz 198 | 2742 |2.235|27.697 | 0.620
Celegansneural 297 | 2148 | 2.447 | 14.465 | 0.308
Usair97 332 | 2126 |2.738 | 12.807 | 0.749
Netscience (NS) | 379 | 914 |6.042 | 4.823 | 0.798
Political blogs (PB) | 1222 | 16714 | 2.738 | 27.355 | 0.360

In first experiment, we compare the performance of Algorithm (4.2) and Algorithm (4.3) on
the basis of their convergence speed. We compute the difference between objective function
value F(x) and optimized value F (x*) at each iteration for both Algorithms (4.2) and (4.3). We
initialize the experiment with point xg = x; = 0 € R? . The numerical results are reported in
Figure 2 for 1000 iterations.

In Figure 2, we plot the graph between F(x) — F(x*) and the number of iterations. From
Figure 2, we can observe that Algorithm (4.2) has better convergence speed than Algorithm
(4.3) for all datasets.

In second experiment, we compare both the Algorithms (4.2) and (4.3) on the basis of their
accuracy. We calculate the root mean square error (RMSE) of Algorithm (4.2) and Algorithm
(4.3) at each iteration. We take the initial points xo = x; = 0 € R? and plot the graph between
RMSE and the number of iterations, which is shown in Figure 3.

From Figure 3, we can observe that at each iteration the RMSE value of Algorithm (4.2)
is less than RMSE value of Algorithm (4.3) for all datasets. Thus, Algorithm (4.3) is more
accurate than Algorithm (4.2).

Remark 5.1. From Experiment 1 and Experiment 2, we observe that Algorithm (4.2) not only
have higher convergence speed but it also gives more accurate results than Algorithm (4.3) for
high dimentional datasets also. Thus, we observe that Algorithm (4.2) is equally important over
Algorithm (4.3) for high dimensional datasets also, as we have obtained in numerical example
3.2.

5.2. Link prediction problem. To further analyze the proposed algorithm, we depict the prac-
tical application of proposed Algorithm (4.2) to solve a link prediction problem. The Algo-
rithm (4.2) is applied to predict missing links in networks (popularly known as link prediction
[32, 33]). The link prediction is considered as the binary classification problem where the two
classes are the link existence and link absence between two nodes. Logistic model [34] is used
to classify the different links, which can be formulated as convex minimization problem:

1l . . )
in —— b'log he(x' 1—b")0og(1 —he(x' ® 5.1
nin —— 1;1 08 he(x') + (1 —b")log(1 —he(x')) | +p| O], (5.1)
where he(u) = (1 4exp—0Tu)~! is a sigmoid function, p is a regularization parameter, m is
the total number of node pairs, x'’s are feature vectors and b'’s indicates the existence of link
between nods. Minimization problem (5.1) reduces to saddle point problem (4.1) by assuming
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FIGURE 2. Value of F(x,) — F(x*) for 1000 iterations with different datasets.



98 A. DIXIT, D.R. SAHU, P. GAUTAM, T. SOM, J.C. YAO

i Football
020 Dulp‘hm . , 0.306 T T !
‘Agorithm 4.3 Algorithm 4.3
Algorithm 4.2 = Algorithm 4.2
0.288 1 0.305 [- 1
0.286 - i 0.304 [
w w
a
2 o28af 1 = 03031
z 4
0.282 - B 0.302 [-
0.28 E 0.301 [
0.278 . . . . . . . . . 03 L L . I I I . . .
0 100 200 300 400 500 600 700 800 900 1000 o 100 200 300 400 500 600 700 800 900 1000
Number of Interations Number of Interations
(A) Dolphin. (B) Football.
Jazz
0.2645 T T T T T T T T Celegansneural
—— Algoritm 43 0.2211 T T T T T T T T T
e Algorithm 4.2 e Algorithm 4.3
0.2644 4 Algorithm 4.2
0.22105
0.2643
0.2642 0.221
% w
= 0.2641 »
= = 0.22095
x
0.264
0.2209
0.2639
0.22085
0.2638
0.2637 L L L L L L L L L . . . . . . . . .
g 0.2208
0 100 200 300 400 500 600 700 800 900 1000 0 100 200 300 400 500 600 700 800 900 1000
Number of Interations Number of Interations
(c) Jazz. (D) Celegansneural
Usair97
0.19672 T T T Net
etscience
01206 ; ; ; ; ‘ ‘ : : :
0.1967 0.112959 Algorithm 4.2 |
0.112958
0.19668 [
0.112957
0.19666 - 0.112956
w
12 w
2 2 0.112955
0.19664 - @
0.112954
0.19662 - 0.112953
0.112952
0.1966 -
0.112051
0.19658 . . . . . . . . . 0.11295 . . . . . . . . .
0 100 200 300 400 500 600 700 800 900 1000 0 100 200 300 400 500 600 700 800 900 1000
Number of Interations Number of Interations
(E) Usair97 (F) Netscience.

FIGURE 3. Behavior of root mean square error (RMSE) for different datasets.

f=p|0|1, g = L[X", bllog he(x') + (1 —b) log(1 — he(x))] and h* = k* = L = 0. The
experiment of the link prediction is carried out in two phases, viz., feature extraction phase
and regression phase. Features are automatically extracted using the autoencoder framework

of deep learning [35] with two hidden layers. Each node of the network is represented using



TABLE 3. Result

Datasets

Accuracy

Logistic Error

Dolphin
Football
Celegansneural
Usair97
Political blogs

0.915918
0.906484
0.951133
0.961307
0.734417

0.084082
0.093516
0.048867
0.038693
0.265583
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TABLE 4. Result Comparison

Accuracy
AA
0759134
0.658417
0.698540
0.715186
0.782063
0.996824
0.777344

CN
0.767566
0.658252
0.688999
0.539677
0.660190
0.996769
0.765682

RA PA
0.773187 | 0.603709
0.663202 | 0.526189
0.719959 | 0.618850
0.752523 | 0.684004
0.820363 | 0.780785
0.996742 | 0.719727
0.853749 | 0.816781

CAR
0.682928
0.846447
0.861920
0.842770
0.939876
0.999697
0.964388

Datasets
Dolphin
Football
Jazz
Celegansneural
Usair97
Netscience
Political blogs

Algorithm (4.2)
0.915918
0.906484
0.930058
0.951133
0.961307
0.986668
0.734417

16 features. Once the node features are extracted, edge features are computed using the binary
operator. Further, the regression is applied for the best estimation of the decision boundary and
accuracy is computed based on this decision boundary. The experiment is carried out on real
network datasets tabulated in the Table 2.

Accuracy. Accuracy and logistic error corresponding to seven real-world network datasets
are shown in Table 3. The proposed method shows errors less than 10% on all datasets except
the political blogs where the error reaches up to a higher level of 26.5%. It shows best accuracy
result on coauthorship data (Netscience) compared to others.

We also compare the accuracy results of the proposed methods with some well known exist-
ing approaches (viz., common neighbors (CN) [33], Adamic/Adar (AA) [36], Resource alloca-
tion (RA) [37], Preferential attachment (PA) [38], and CAR [39]. These results are tabulated
in Table 4, where the best value against each dataset is shown in bold-face. From Table 4, we
observe that the proposed method shows best results on Dolphin, Football, Jazz, Celegansneu-
ral, and Usair97 datasets with significant margins. CAR is the best performing method on
Netscience and Political blogs datasets. One thing to note that the accuracy of all the methods
in the table are almost similar on Netscience except the PA.
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