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Abstract: For solving linearly constrained convex optimization problem min{6(z) | Az = b (or Ax > b), z €
X'}, this paper presents a class of contraction methods under the assumption that the minimization problem
min {0(z) + 5|z — a||? | = € X} has closed-form solution. The global convergence and the convergence rate
of the proposed algorithms in an ergodic sense are proved. Finally, numerical results are provided to verify
that the new methods are effective for some practical problems.
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Introduction

Let A € ™ " b e R™, X C R be a closed convex set and 6(z) : R* — R be a proper
convex function. We consider the following linearly constrained convex optimization

min{f(z) | Az =b(or Az >b), x € X}. (1.1)

This problem is popular in numerical optimization and has a wide rang of applications in
different fields. In fact, plenty of convex optimization models for practical applications can
be expressed as the problem (1.1). For example, the nearest approximation of correlation
matrix and low-rank matrix completion [2] have the mathematical form of (1.1). In some
practical applications, for any r > 0, the minimization problem

min {6(z) + g”x —al?|z € X} (1.2)

either admits closed-form solution or can be efficiently solved up to a high precision.
Note that the Lagrangian function of the problem (1.1) is

L(x,\) = 0(z) — AT (Az — b), (1.3)
which is defined on X x A, where

A R™,  for the equality constraints Ax =b,
~ | R, for the inequality constraints Az > b.
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Let (x*,\*) be a saddle point of the Lagrangian function, then we have
LAEA(I*v >‘) < L(SC*, )‘*) < L-’IJGX(Iv >‘*)

Finding a saddle point of the Lagrangian function is equivalent to getting a pair of (z*, \*)
such that

€ X, O(x)—0(x)+(x —2*)T(=ATN*) >0, VreX, (1.4)

A ed, (A=A)T(Az* —b) >0 VAEA.

By denoting

u_(§» ﬂm_<;£$> (1.5)

Q=X xA, (1.6)

and

the compact form of (1.4) can be written as the following mixed variational inequality:
MVI(Q, F,0) u e Q, 0(x)—0(z*)+ (u—u)TFu*) >0, Yuel. (1.7)
Note that 6(z) is a convex function and the operator F' in (1.5) is affine and monotone since
(u—v)T(F(u) — F(v)) =0, VYu,vecR"™.

We denote the solution set of the problem (1.7) (and thus the set of the saddle points of the
Lagrangian function) by Q*. For any u* = (z*, \*) € Q*, z* is an optimal solution of (1.1).
In this paper, we treat the linearly constrained convex optimization (1.1) in the frame of
MVI(Q, F, ).

The rest of this paper is organized as follows. In Section 2, we review the basic idea
of PPA and some related algorithms, and then show the motivation. Section 3 introduces
the predictor via Lagrangian-PPA. In Section 4, we construct the Lagrangian-PPA based
contraction methods and prove their convergence. Section 5 proves the convergence rate
of the proposed method (4.14) in an ergodic sense. Finally, in Section 6, we report the
numerical results for some practical applications.

Preliminaries of PPA and the Motivation

Proximal point algorithm (short as PPA), originally proposed by Martinet [15] and Rock-
afellar [16], is an attractive approach for MVI(Q, F,0) (1.7). As our proposed methods are
based on PPA, we briefly review the idea of PPA. To solve MVI(Q, F, #), the k-th iteration
of PPA begins with a given u* € Q and rj, > 0, and obtains a u**! € €, such that

0(z) — 0" + (u — ukH)T{F(ukH) + o (uF Tt — uk)} >0, YueQ. (2.1)
The generated sequence {u*} satisfies
b =P <l =P = (2 = )l - Yt e 0

and is Fejér monotone with respect to the solution set 2*.

Solving the PPA subproblem (2.1) is almost as difficult as the MVI (1.7), therefore the
classical PPA only has abstract meaning and is not often used in practical computation.
To overcome the drawback of the classical PPA, a customized PPA was proposed in [12]
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and further analyzed in [10]. The k-th iteration of the customized PPA begins with a given

uk = (2%, \F), and generates a @* via the following scheme:
@t e, 0(z) - 0" + (u—aT{F@@") + G@@" —u*)} >0, VueQ, (2.2)
where ; AT
G—(T_z o > (2.3)
k

is a positive definite matrix. @" is a solution of (1.7) if and only if u* = @*. Using the
notations of F' (see (1.5)) and G, the subproblem (2.2) is to find (Z*, A\¥) € Q, such that

0(x) — 0(z*) + ( iiiz )T {( Z?’jikb ) + ( i(fxlz:zk ik:)v’“) fTs((ii —il’z)) >} =0
Yz, A) € Q.

The above inequality is decomposed as

Fex, 0x)-0@")+(x— )T {=AT 2N — X 1@k —2F)} >0, Vzed, (24a)

and
MNee A, (A= MT{(Az® —b) +s(\F = 2A)} >0, YAeA. (2.4b)
The solution of (2.4b) can be obtained directly by
< 1
M= P\ — = (4zF — b)),
5

where P
A, if A =R,
Pa(A) = { max(0, ), if A= R7.

After getting \*, we will obtain ¥ in (2.4a) via solving the following problem:
1 -
min {6(2) + L|o — [+ + - AT@N = A9 |* |2 € X} (2.5)

Since A* in (2.5) is known, this subproblem has the form of (1.2). In other words, under the
assumption that the problem (1.2) has closed-form solution, the PPA subproblem (2.2) can
be solved efficiently.

Setting u = u* in (2.2) gives

(@* — u)TGWr —a*) > 0(z%) — 0(z*) + (% — )T F(a").

Using the structure of F yields (@* —u*)T F(a*) = (% — u*)T F(u*), and thus from the last
inequality we get

(@* — u)TGWr —a*) > 0(z%) — 0(x*) + (% — u")TF(u*). (2.6)

Since u* € Q* and @* € Q, it follows from (1.7) that the right hand side of (2.6) is nonnegative
and thus
(@F —u)TG Wk —a*) >o. (2.7)

Using v € (0,2) and

k+1 k

U = —’y(uk—z]k)7
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to obtain the new iterate u**!, it follows from (2.7) that the generated sequence {u*}
satisfies
[ — g < ot = ut |G = (2 = y)llu® = a¥|[E, Vet e Q.

Note that (2.2) can be regarded as the PPA in the context of G-norm (defined by ||u||¢ =
VuTGu). In order to ensure the convergence, the matrix G in (2.2) should be positive
definite and thus the parameters r and s have to satisfy rs > [|[ATA||. In practice, large
parameters in the matrix G may lead to slow convergence. In this paper, we relax the
restriction on the parameters r and s to

sr > —||AT A, (2.8)

.
2

and propose a simple algorithm for solving (1.1).

Predictor via Lagrangian-PPA

For given uf = (2%, \¥), we obtain @¥ = (¥, A*) by minimizing (resp. maximizing) the
Lagrangian function with proximal terms. In details, we use the following primal-dual
order:

7 = Argmin{L(z, \F) + ng — 2|2z € XY, (3.1a)

and
A = Argmax{L(i",\) — %H)\ — M2 X € A} (3.1b)

If one directly takes @* as the new iterate, it corresponds the classical Arrow-Hurwicz method
[1]. Zhu and Chan used this classical Arrow-Hurwicz method to solve the Rudin Osher and
Fatemi (ROF) image denoising problem [17]. See also [5] for a proof of convergence of
the Arrow-Hurwicz method with very large rs. In the proposed method of this paper, we
restrict rs to satisfy (2.8). We do not accept @* as an new iterate and call it as a predictor
in the k-th iteration. Using the notation of the Lagrangian function, we conclude that the

procedure to get ¥ = (z*, :\k) has the following equivalent form:

For given (2%, A\*) and r, s > 0,
% = Argmin {0(z) + ng — [* + %AT)\’“] H2 |z e X}, (3.2a)

and 1
M= Py\F — Z(AZF — b)) (3.2b)
S

Lemma 3.1. For given u® = (2%, \¥), let @* be generated by (3.2). Then we have

" e, (0(z)—0@@") + (u—a")"F@@*) > (u—a")TQMW" —a*), VueQ, (3.3)

Q= ( Té” A7 ) : (3.4)

sl,,

where
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Proof. According to the first order optimal condition, #¥ generated by (3.2a) satisfies
it e X, 0(x) - 0(3F) + (x — Z)T{r(@@* —2*)—ATIN} >0, Vo e X. (3.5)

The updating form (3.2b) can be rewritten as \¥ = Py{\F — [(AF — \F) + 1(Az* —b)]}, thus
we have
Fe A, = MT{(AZ* —b) +s(\F = X))} >0, VA eA. (3.6)

Combining (3.5) and (3.6) together, we get

(@ N e, 0(x)—0@E") + ( iif\’f ) { _AT)\k >

Az — b
+< r(fko—xk) >+< ff(%k_—;’; )} >0, Y(z,))eQ

The compact form is

i eQ, 0(x)—0E") + (u—a"T{F@E") + Q@ —uF)} >0, YueQ,
where F' and @ are defined in (1.5) and (3.4), respectively. The lemma is proved. O
Remark 3.2. We can change the order of obtaining the predictor @* and get some similar

results. Under the same condition (2.8) for given u* = (¥, \*), we obtain @* = (z¥, \¥) in
the following dual-primal order:

A = Argmax{L(z", \) — §||A “OF|2] A € A}, (3.7a)

and
#* = Argmin{L(z, \*) + gnm —2*)? |z e A (3.7b)

By using the similar analysis as in Lemma 3.1, the predictor @* = (&, 5\’“) generated by
(3.7) satisfies

siten oo ($50) {< ;;‘Ti’; )
>0

Its compact form is

i € Q, 0(z) — 0(F") + (u— @) T{F (@) + Q@ —u*)} >0, Vu € Q, (3.8)

rl, 0
a=(™ 2 "
If @ is a symmetric positive definite matrix, (3.3) coincides with (2.2) and thus it is

a proximal point algorithm. Lemma 3.1 is the the base for constructing the contraction
method and the convergence rate proofs in Section 4 and Section 5, respectively.

where
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Lagrangian-PPA Based Contraction Method

In this section, we construct a contraction method based on the predictor via Lagrangian-
PPA. All the contraction methods [7, 8, 9, 11] generate a sequence {u*} which is Fejér
monotone with respect to the solution set Q*.

Lemma 4.1. For given u* = (2%, \¥), let @* be generated by (3.2). Then we have
(u* —u)TQM* — %) > (u* — )T QuF —a¥), Vure Q. (4.1)
Proof. Lemma 3.1 is the base for the proof. Substituting v = «* in (3.3) implies
(@* — u)TQ* — ) > 0(z%) — (™) + (a* — u*)T F(a").
By using the structure of F', we have (¥ — u*)T F(a*) = (@* — u*)T F(u*), and thus
(@* —u)TQ* — a*) > 0(z%) — 0(z*) + (% — u")TF(u*). (4.2)

Since @* € Q and u* is a solution of MVI(Q, F), according to the definition of the mixed
variational inequality (see (1.7)), the right hand side of (4.2) is nonnegative. Consequently,
from (4.2) we get

(@" —u)TQu* —a*) > 0,

and the assertion of this lemma follows directly. O

Now, we observe the right hand side of (4.1). Because
(uk _ fbk)TQ(uk _ ﬂ,k)
= rfla® = F)2 + s||NF = N2 4 (2R — 2T AT (AR - 2R

- 1 . 3
> rllat = 2F|P = Sllat - 2] AT - AN
- 1 - :
sl A = N[ = SIAT = AR AG" - 2h)|
. 1 N 1 -
> rflat =27 = g {rllat = 27+ S lATOF - D)7}

~ 1 ~ 1 .
A = ARJZ = I = ARJE 4 AR - 217}
3 - X 1,1 s 1 ~
= S {rleE - P SN P - L IAGE — 2+ AT - 39,
using the condition (2.8), we obtain
_ . 1 ) B
(uf = @) QM —a*) = Z{rlla® — Z¥|* + s[]A* = A%} (4.3)

Thus, the right hand side of (4.1) is positive whenever @* # u*. Let us define the matrices

H and M by
rl, 0 (I, %AT
H_( ! Slm>, M_<0 » ) (4.4)
respectively. Consequently, we have
Q=HM. (4.5)

For given u* and the predictor @* generated by (3.2), we let u**1(a) be an a-dependent
new iterate defined by
uF (@) = uF — aM(uF — "), (4.6)

and consider how to choose the step size a.



LAGRANGIAN-PPA BASED CONTRACTION METHODS 205
Lemma 4.2. For given u® = (2%, \F), let @* be generated by (3.2) and u*+1(a) be defined
by (4.6). Then for any a > 0, we have
[u? — |7 — [ (@) = u*|ff = qla), Vu* e, (4.7)
where
() = 2a(u® = a*)TQ(u* — @*)—a®||M (u* — a")|[3. (4.8)
Proof. For any but fixed u* € Q*, we define
I(a) = [[u® — w3 = [u*H (@) = u*|f7 (4.9)
By using (4.6), we get
da) = fu* —u|f = [(W® —u*) — aM(u* —a")|;
2a(u® —uTHM (u® — @%) — o®| M (u* — a*)|%.

To the term (u* —u*)T HM (u* — @) in the right hand side of the last equation, using (4.1)
and Q@ = HM (see (4.5)) gives
d(@) = g(a),

immediately and the lemma is proved. O

Note that ¢(«) in (4.8) is a quadratic function of « and it reaches its maximum at

. (W —at)TQF —a¥)

k
A T o
Lemma 4.3. Under the condition (2.8), we have
ap >1/4, Vk>0. (4.11)
Proof. By using (4.10), we prove the equivalent assertion of (4.11):
4(u* — aTQuF — ak) — |IM(u* — a*)||% > 0. (4.12)

Note that
A(ub — ) TQE — ) — |M(uF — @)} = (uf — @) (2Q +2Q — MTHM)(u* —i*).
Using Q = HM (see (4.5)), we have
2Q7 +Q) - MTHM =2(Q" + Q) - M"Q.

In the following we prove that the above matrix is positive definite. By a manipulation, we

get
T T o 47"] 2AT In 0 7"In AT
200+Q)-MQ = ( asl,, ) "\ 1A I, 0 sy
_ 47"In 2AT |l AT
- 4sl,, A sl + LAAT
orl, AT rl, 0
( sl,, > + < 0 2sl, — %AAT ) ’ (4.13)

According to the condition (2.8), rs > %||ATA||, both matrices in the right hand side of
(4.13) are positive definite. Thus, (4.12) is true and the assertion is proved. O
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In the practical computation, we use
uF = uk — o M (u* — aF), (4.14a)
to update the new iterate, where
ay = yag, v € [1,2). (4.14b)

Theorem 4.4. For given u* = (2, \F), let @* be generated by (3.2) and u**' be updated
by (4.14). Then we have

! ] 12 -7) .
[ S [ T L 3 (4.15)
Proof. Since we use (4.14) to update u**1, it follows from (4.7) that
lu® = w3 = [l = w*[F > a(yag).

By using (4.8) (4.10) and a* > 1/4, we obtain
* 1 ~ ~
a(yap) = 772 =N = @) Q" — a¥). (4.16)
In addition, it follows from (4.3) that
. . 1 .
(" = @) Q" — a*) > lut — a* .
Substituting it in (4.16), we obtain

* 1 ~
a(vai) > 1572 - Yk — @I,

and the theorem is proved. O

The inequality (4.14) indicates that the proposed algorithm is a contraction method.
Because the predictor @* = (¥, A\*) is generated in the primal-dual order, we call the
method (4.14) Primal-Dual Lagrangian-PPA based contraction method.

Theorem 4.5. The sequence {u*} generated by the Primal-Dual Lagrangian-PPA based
contraction method converges to some u° which belongs to 0.

Proof. According to (4.15), it holds that {u*} is bounded and
lim |[u* — @] = 0. (4.17)
k— o0

So, {@*} is also bounded. Let u™ be a cluster point of {#*} and {@*/} be a subsequence
which converges to u®. It follows from (3.3) that

e, 0(x) —0(@") + (u—@)TF@EM) > (u—uf)TQMM —a*), Yue.
Since the matrix @ is nonsingular, it follows from the continuity of 8(z) and F'(u) that
u® € Q, 0(z)—0(x®)+ (u—u®)TFu>®) >0, Yuc
The above variational inequality indicates that u® is a solution of MVI({, F'). By using
(4.17) and Jlggo ufi = u®, the subsequence {u*} converges to u>°. Due to (4.15), we have
[ub* = u® g < flu® —u|,

and thus {u*} converges to u>. The proof is complete. O
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Remark 4.6. For the predictor obtained by the dual-primal order (3.7), we can use the
same update form (see (4.14))

uF = uP — yag M (uF — a"), (4.18)

to update the new iterate where o} is given by (4.10). Note that in this case, the matrix @
is defined in (3.9) and the matrix M = H~1Q (see (4.4)) is

I, 0
M_<—§A Im>' (4.19)
We call the related method (4.18) Dual-Primal Lagrangian-PPA based contraction method.

Similar to Theorem 4.5, for this method, we can obtain the following convergence theorem.

Theorem 4.7. The sequence {u*} generated by the Dual-Primal Lagrangian-PPA based
contraction method converges to some u® which belongs to Q*.

Convergence Rate in an Ergodic Sense

In this section, we show the convergence rate of the proposed Lagrangian-PPA based con-
traction method for the mixed variational inequality MVI(Q, F',0) (1.7). The concept of the
complexity is the following theorem which is similar to Theorem 2.3.5 of [6] (see (2.3.2) in
pp. 159). Only for the sake of completeness and clarity, we include it here as the following
Theorem 5.1.

Theorem 5.1. The solution set of VI(Q, F,0), denoted by Q*, is convex and can be char-
acterized as
O = ({aeQ: (0(x) - 0(&)) + (u— )" F(u) > 0}. (5.1)
ueN

Proof. . Indeed, if @ € Q*, we have

0(z) — 0(z) + (u— )T F(a) >0, YueQ.
By using the monotonicity of F' on €2, this implies

0(z) — 0(%) + (u — @) F(u) >0, YueQ,

thus @ belongs to the right hand set in (5.1). Conversely, suppose @ belongs to the latter
set. Let u € Q) be arbitrary. The vector

t=au+ (1 - a)u
belongs to ) for all « € (0,1). Thus we have
0(z) — 0(%) + (u —a)" F(a) > 0. (5.2)
Because 0(x) is convex, we have
0(z) < ab(Z) + (1 — a)f(z).
Substituting it in (5.2), we get

O(z) — 0(%)) + (u — )T Faii 4 (1 — a)u) >0,



208 Y. YOU, X. FU AND B. HE

for all « € (0,1). Letting o — 1 yields
(0(z) — 0(%)) + (u—a)" F(a) > 0.

Thus @ € Q*. Now, we turn to prove the convexity of Q*. For each fixed but arbitrary
u € (Q, the set
{aeQ: @) +a" Fu) <0(x)+u’ Fu)},

is convex, therefore, its equivalent expression
{ue: (0(x) —0(2) + (u—2)"F(u) > 0}
is convex. Since the intersection of any number of convex sets is convex, it follows that the

solution set of VI(Q, F, ) is convex. O

According to Theorem 5.1, for given € > 0, we say @ is an e-approximate solution when

Dsu(;z){@(a’:) —0(z)+ (u—u) " F(u)} <e (5.3)

where$
Dq(u) = {u eQ||u—al| < 1}.

In what follows, we show the convergence rate of the proposed Lagrangian-PPA contrac-
tion method for MVI(Q, F,0) (1.7) based on Lemma 3.1. Using the fact (see the notation
of F(u) in (1.5))

(u— )T F(u) = (u—a*)"F(a"),

it follows from «y > 0 and (3.3) that
" e Q, ap(0(z) —0@E") + (u—a")"F(u)) > ap(u—a")TQMW —a¥), YueQ. (5.4)

Lemma 5.2. For given u* = (2%, \¥), let @* be generated by (3.2) and the new iterate uF+1

be updated by (4.14). Then we have
1 1
o (0(z) — O(z") + (u — ﬂk)TF(u)) + §||u —u®|% > §Hu —u*2 Y € Q. (5.5)

Proof. Using Q@ = HM (see (4.5)) and the relation (4.14) to deal with the right hand side
of (5.4), we get

ap(u— ") TQF — ) = ap(u — a*)THM (u* — @*) = (u — aF)TH(@W® —u**h).  (5.6)
Applying the identity
T 1 2 2 1 2 2
(a=b)"H(c—d) = g{lla —dlly — lla—ecllz} + 5{lle = bllz —lld = bllE},

to the right hand side of (5.6) with

a=u, b=4" c¢=u* and d=u

8The reader may ask why we take Dq(@) in (5.3) instead of Q. Consider the unconstrained optimization
problem mingexn f(z), where f(z) : R — R is a convex differential function. The optimal condition
is [|[Vf(z)|| = 0. We say Z is an approximate solution if ||V f(Z)|| < e. This condition is equivalent to
SUp|| g <1(T — £)TV (%) < e It is well known we can not expect sup,cypn (v — Z)TVf(Z) < €, unless
IV f(@) = 0.
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we thus obtain

_ e 1 1 _ _
o (u=a") Q" =0%) = 3 (lu—u* [ = Ju=u*|7) + 5 (lu* —a* |7 = " =al|F). (5.7)

2
For the last term of (5.7), we have
[t = a7 — ™ ~k||2
=t = adt - f - ab) - @ - T
(4.14)

=0t = abE - WF - ah) - apM (b - a1
= 20p(uf — @ )HM(W* — ") - af | M(u* —a")|%

4.8
g, (5:8)
Since q(ag) > 0, it follows from (5.7) and (5.8) that
ar(u—a")T Q" — %) = = (Jlu — u*HF — llu—u*|F).

Substituting it in (5.4), the assertion of this lemma is proved. O

M\»—A

Theorem 5.3. For any integers t > 0, we have 4y € 2,
2

0(z) —0(z)) + (4 —uw)TF —Jlu—u)%, Yueq, 5.9
(0(&¢) = 0(x)) + (i —u)" F(u) < ST )Ilu wlz, Vu (5.9)
where
<& t
Uy = T, Z g, and T, = Za,’;. (5.10)
k=0 k=0
Proof. Summing the inequality (5.5) over k =0,1,...,t, and using oy = yaj, we obtain

(T 0D -3 ai0h) +2(( ap)u=Yaii) P+ lu—udly >0, Yueo.
k=0 k=0 k=0 k=0

By using (5.10), it follows that

1
(Tt E arf(z ) (Tt E agd —u) F(u) < 27Tt|\u—u0||§{, Yu € Q. (5.11)
Since
1<
Ty = ?t }5_0 a,tick is a convex conbination of Z°, &', ..., &",

and 0(x) is convex, we have
¢
- 1 “n/~
t) < T, Za,ﬂ(mk)
k=0
Substituting it in (5.11) and using (5.10), we obtain

(0(3:) — 0(x)) + (e —u)" F(u) <

S 2o, lu—ul|%, YuecQ. (5.12)

Since of > 1/4, Vk > 0, we have
1
Tt 2 Z(t—’_l)

Substituting it in (5.12), the assertion of this theorem follows directly. O
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For any substantial set D C (1, the proposed contraction methods reach
D? 1

(0(2¢) — 0(z)) + (@ —u)"F(u) <€, VwEeD, in at most t= {2—%

iterations, where i, is defined in (5.10) and D = sup {|lu — u°|||u € D}. The convergence
rate is in an ergodic sense.

Remark 5.4. Similar to Theorem 5.3, we can obtain the convergence rate of Dual-Primal
Lagrangian-PPA based contraction method.

@ Numerical Results

In this section, we report the results of experiments to demonstrate the efficiency of Lagrangian-
PPA based contraction method. To that end, we compare it with PPA [12] on different
applications. Our experiments focus on efficiency and speed, and evaluate the methods in
terms of their number of iterations and computational times. All the codes were written
by Matlab R2009b version and all the numerical experiments were performed on a Lenovo
desktop computer with Intel (R) Core(TM) i5 CPU with 3.2GHz and 3.5GB RAM.

Nearest Correlation Matrix Problem

The approximate correlation matrix problem is prevalent in many fields and has led to much
interest in computing the nearest correlation matrix to a given matrix C' € R"*™, that is,
solving the problem

1
min{z[| X ~ Cl% | diag(X) = e, X € ST}, (6.1)

where e € R" is the vector whose entries are all 1s, ST denotes the cone of positive definite
symmetric matrices, diag(X) is the vector of diagonal elements of X, and || - || 7 denotes the
matrix Frébenis norm || X ||p = (trace(XT X))z,

Here, we apply the dual-primal Lagrangian-PPA (abbreviated as as L-PPA) contraction
method for solving (6.1), and its subproblem is specified into:

< 1
A= \F ;(diag(Xk) —e) (6.2a)

and ~
min{|| X — 71 (rX"* + diag(\*) + O) || X € St} (6.2b)

It is easy to see that (6.2b) admits a closed-form solution

Xk = Psi[lir (’I“Xk —+ dlag(j\k) + C)],

where Pgn denotes the projection operator onto S which can be completed by an eigenvalue
decomposition. In our experiments, we apply mexsvd to conduct the eigenvalue decomposi-
tion. We constructed test data sets like those of [13] and the stopping criterion for solving
(6.1) was:
max{max|ij - XZL max|)\§ - 5\5|} <107°.
i J

In order to illustrate the efficiency of our L-PPA, we performed numerical experiments with
PPA [12], with n ranging from 500 to 3000. Note that A = I, we used initial stepsize
s =0.5,7 =1.01/s for PPA, s = 0.5 x 0.8, = 0.65/s for L-PPA. The comparisons between
these algorithms for solving (6.1) are presented in Table 1.
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Table 1. Performance of PPA and L-PPA

Size PPA L-PPA

n It. CPU It. CPU
500 | 27 2.80 22 2.27
1000 | 31  21.24 | 25 17.01
1500 | 36  79.61 | 29 63.47
2000 | 40 199.31 | 33 159.86
3000 | 49 1091.91 | 37 873.74

Both PPA and L-PPA quickly converged in a few iterations. PPA took much more iter-
ations to achieve accurate solution and the run times of L-PPA were about 80% of PPA.
Both methods employed an easy implementable framework and required one function eval-
uations(involving SVD computation) per iteration which are costly. In facts, L-PPA was
faster than PPA which supports that optimal update stepsize can improve performance. Of
course, care should be taken: For instance, the cost of computing optimal stepsize oy here
is negligible, compared to the computation of SVD.

Matrix Completion Problem

In this subsection we report experiments which demonstrate the effective performance of
the L-PPA approach on matrix completion problem [2, 3]. Considering the recovery of a
low-rank matrix X from under-sampled data, the matrix completion problem can be cast
as the following convex programming:

min{[| X[l | Xu = Mu}, (6.3)

where M € R!*™ is a given matrix, || X||. denotes the nuclear norm which is defined as the
sum of all singular values of X, and (-); : R*™ — R!*" is the sampling operator defined
by X;; = M,; if (¢,j) € II and 0 otherwise. Applying L-PPA to this problem, the predictor
takes the form

M= 2 - L (xh — )

and
vk L 1 ko L5ky2
Xt = Argmln{;HXH* + 5HX — (X + ;/\H)HF}. (6.4)
In fact, the closed-form solution of (6.4) is given by:
0; = i ——,0),
&; = max(o . )

and
Xk _ Uk]\k(vk)T’

where A* = diag(61,69, - ,6,).

Its computational cost is dominated by singular value decomposition, hence, we combine
a Lanczos method PROPACK [14] to accomplish the singular value decomposition. We
conducted the test examples of (6.3) in the way suggested by [3] and compared our L-PPA
against PPA. Since ||AT A|| < 1, the parameters were set as follows: s = 160, = 1.01/s for
PPA, s = 160 x 0.8,7 = 0.65/s for L-PPA. All initial points were set to 0. As [3], we use
the stopping criterion
| Xt — Mul|r

<1073
| Mn| r

relative error =



212

Y. YOU, X. FU AND B. HE

as the stopping criterion. In Table 2, we report the numerical performance of these methods
in various scenarios. In the following, sr denotes the sampling ratio as [18] and fr = rank
(I +mn —rank)/(sr x I xn) is the freedom of set, all test matrices were square.

Table 2. Comparison of PPA and L-PPA

Problems PPA L-PPA

n rank sr fr rel.err. It. CPU rel.err It. CPU

200 15 043 0.33 | 1.86e-004 48 3.48 | 1.75e-004 45 3.07

500 10 0.16 0.25 | 1.02e-004 57 6.62 | 9.77e-005 42 4.97

500 20 0.24 0.33 | 1.16e-004 41 5.62 | 1.83e-004 33 5.84

1000 10  0.12 0.17 | 1.00e-004 70  35.99 | 1.08e-004 52  29.97

1000 50  0.50 0.20 | 1.43e-004 40 41.85 | 1.23e-004 30  29.99

2000 10 0.39 0.25 | 1.28e-004 142 300.82 | 1.26e-004 111 246.85

From Table 2, we observe that L-PPA outperformed PPA in both iteration numbers and
CPU times. Our numerical results show that L-PPA was competitive and it provided more
robust performance than PPA.

The above experimental results confirm the efficiency of L-PPA, in particular showing

its nice convergent behavior. In addition, the comparison highlights the fact that L-PPA
is faster than PPA. The key reason is the less rigorous step-size choice and the optimal

‘ak’

. Overall, L-PPA provide a simple and elegant framework for solving various practical

problems arising from linearly constrained convex optimization.
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