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Abstract

Monotone inclusions occur frequently and naturally when considering optimisation
problems or differential equations, thus solution techniques for them can be used to
tackle many real-world tasks. In this work, we cover recent developments in the theory
of proximal splitting algorithms in a self-contained manner with a focus on the original
work of the author. After fixing the notation and giving preliminary facts for further
reference, we will deal with the following topics:

First, we give an overview of the available types of splitting methods for finding
zeros of the sum of two maximally monotone operators. In the following part, we
discuss primal-dual extensions of these algorithms which allow the iterative solution
of more general problems including a comprehensive treatment of a generalised
version of the alternating direction method of multipliers for monotone operators
[31].

The second emphasis will be a so-called penalty scheme where we solve a variational
inequality, whose feasible set is the set of zeros of another maximally monotone
operator. We show convergence of several algorithms where the constraint-defining
operator is evaluated by proximal steps [30].

Next, we consider a continuous-time dynamical system in the spirit of the forward-
backward-forward splitting algorithm of Tseng [28].

Moreover, we relax the Hilbert space setting to that of a complete metric space
with the CAT(0) property, which guarantees that many of the desirable properties
of convex functions and their proximal points are preserved. We investigate the
convergence properties of a backward-backward algorithm for convex optimisation
[27].

The last part is dedicated to the application of proximal splitting in the context of
d.c. programming, i.e., minimising the difference of two convex functions [29].






Zusammenfassung

Monotone Inklusionen kommen oft und in natiirlicher Weise vor, wenn Optimierungs-
probleme oder Differentialgleichungen betrachtet werden, deshalb kénnen Lésungsmetho-
den fiir sie benutzt werden, um viele praktische Aufgaben zu 16sen. In dieser Arbeit geben
wir einen Uberblick iiber aktuelle Entwicklungen der Theorie der Proximal-Splitting-
Algorithmen in einer in sich geschlossenen Weise mit einem Fokus auf den eigenen
Beitragen des Autors. Nachdem wir die Notation fixiert und vorbereitende Aussagen
aufgeschrieben haben, auf die wir uns spéater beziehen werden, werden wir folgende
Themen behandeln.

Zuerst geben wir einen Uberblick tiber die verfiigharen Typen von Splitting-Metho-
den, welche die Nullstellen der Summe zweier maximaler Operatoren bestimmen.
Anschliefend diskutieren wir verschiedene primal-duale Erweiterungen dieser Al-
gorithmen, welche the iterative Losungen allgemeinerer Probleme erlauben. Wir
geben auflerdem eine umfassende Behandlung der Alternating direction method of
multipliers (ADMM) fiir monotone Operatoren [31].

Der zweite Schwerpunkt ist ein so genanntes Penaltyschema, bei dem wir eine
Variationsungleichung losen, deren zulassige Menge die Nullstellenmenge eines
weiteren monotonen Operators ist. Wir zeigen die Konvergenz einiger Algorithmen,
wobei der restriktionsdefinierende Operator iiber seinen Proximalpunkt ausgewertet
wird [30].

Als néchstes betrachten wir ein zeitstetiges dynamisches System im Geiste des
Forward-Backward-Forward-Splitting-Algorithmus von Tseng [28].

AuBerdem relaxieren wir den Rahmen der Untersuchung von Hilbertrdumen auf
vollstéandige metrische Raume mit der CAT(0)-Eigenschaft, die garantiert, dass
viele der wiinschenswerten Eigenschaften konvexer Funktionen und deren Proxi-
malpunkten bewahrt werden. Wir untersuchen die Konvergenzeigenschaften eines
Backward-Backward-Algorithmus fiir konvexe Optimierung [27).

Der letzte Teil ist der Anwendung des Proximal-Splitting-Prinzips auf Probleme
gewidmet, welche die Minimierung einer Differenz konvexer Funktionen zum Ziel

haben [29].
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1 Introduction

1.1 A very short history of proximal splitting

The content of this PhD thesis is, like all the work at the cutting edge of the scientific
research, based on the work of many important predecessors. In this first part of the
introduction, we try to give a short overview how the concepts used in this work developed.

While always in history specific convex optimisation problems were studied, such as
in the famous least squares problem, which helped Gaufl to recover the astroid Ceres
from several previous observations [97, 114]. The systematic study of convex functions
and the properties which make them useful for optimisation began with Holder [122]
and Jensen [124] |125] for one variable, and Minkowski [140] investigated convex sets in
finite-dimensional spaces.

The next milestone in the theory which is now called convex analysis was set by
Werner Fenchel who introduced [110] conjugate functions, which allow the formulation of
dual optimisation problems which are now essential in the theory and practice related
to solving such problems [109]. Many of the concepts for convex analysis in Hilbert
spaces were introduced by Moreau, e.g. the infimal convolution [144], the Moreau—Yosida
regularisation [145] or Moreau’s decomposition formula |142, 143], see also his overview
[146], which contains many of the relevant properties of the proximal point.

With his monumental book |158], Rockafellar finally established convex analysis as
a research field in the mathematical community. Martinet [139] and Rockafellar [159)
proved the significance of the resolvent for algorithmically solving monotone inclusions,
hence the significance of the proximal point for algorithms for convex optimisation.

The history of proximal splitting algorithms, though, begins independently of convex
analysis: The articles [102, 153] consider the numerical solution of the Poisson equation
Au = f for a given function f. To this end, they decouple the horizontal and vertical
parts of the system of equations resulting from a discretisation of the Poisson equation.
The splitting paradigm means that the components of a structured problem are easier to
handle than solving the composed problem.

Later, it became clear (see e.g. [133]) that those algorithms and other ones apply well to
other operators than the discretisations of a% and a%’ namely mazimally monotone ones.
Other algorithms than those of Douglas—Rachford and Peaceman—Rachford to iteratively
finding a zero of the sum of two maximally monotone operators are the forward-backward
splitting method [82, 116] and the forward-backward-forward splitting method [171].

In the last years, more generalised problems involving the sum of more than two
operators and more complex compositions have attracted the interest of the scientific
community. So-called primal-dual algorithms |91, |172] were developed to solve them by



1 Introduction

making use of the Attouch-Théra duality [24] of maximally monotone operators. There
exist also other approaches to solve more complex problems [26, (78} [157].

The alternating direction method of multipliers (ADMM) [112, [115] was originally
designed as an algorithm to solve convex optimisation problems, where one of the
functions is composed with a linear operator. In Section [3.3] we show that it can be used
to solve general monotone inclusions, too.

In this thesis, the focus rests on algorithms with the following features:

e Each component of the problem can be evaluated separately without knowing any of
other ones. This makes the algorithm easy to implement in practice if the problem
under consideration can be decomposed into a number of easy parts. Measured
by this standard, the ADMM algorithm is not a splitting method, because the
separation of the linear and the monotone operator is not complete. However,
we shall see in Example how this coupling can be overcome by introducing
suitably chosen proximal terms.

e Each component is evaluated in such a way that the corresponding subproblems
are well-posed. Usually this means that every step should depend continuously on
the input data, which makes the results of the algorithms reproducable regardless
of which techniques are used for the individual steps (black box approach). This is
in contrast to subdifferential methods, which use subgradients, which might not
exist or might not be unique.

e For most of the algorithms, in the case of optimisation problems, asymptotic
convergence rates can be given, either in terms of the objective function, a primal-
dual gap which characterises a degree of optimality for both the primal and the
dual approximations or in terms of the distance of the iterates to a solutions, see
e.g. |17, |59, |73, 75, (98, |103]

e Usually, many of the algorithms can be extended, for examples by including more
than the last iterate (so-called inertial effects, see [6, |7, |68, |L50]) or by allowing an
additional constraint given by the solution of another problem (so-called penalty
schemes, see Chapter . The inertial effects can improve the convergence of the
objective function to a provably optimal rate up to a constant factor [46, (103, 147].
This work is meant to be a contribution to show the flexibility and generality of
the proximal splitting concept.

It is noteworthy that in the last years, splitting algorithms which were designed for
convex optimisation, have been applied to nonconvex problems, too. The operators are
then no longer monotone, but the fixed points of the iterations still correspond to critical
points of the optimisation problem. Convergence is either guaranteed by imposing a
so-called Kurdyka—fojasiewicz condition [130, [134] on the functions involved, see e.g.
[17) 149,169, [89] and Section , or by imposing certain metric regularity conditions in
the case of projection algorithms, see for example |38} 39, 120, |121} |131}, [136|, [137] for
details. On the other hand, for very simple problems, convergence can be shown directly

10



1.2 Overview

[11], and computational experiences show a high rate of success even without guaranteed
convergence [12].

Proximal splitting techniques have been applied successfully to many real world
problems. Since this work is mainly theoretically motivated, we will only briefly mention
signal processing |92, machine learning [88|, image processing [89], portfolio optimisation
[74], clustering [68], phase retrieval |34], location theory [67] and video processing [3].

1.2 Overview

Chapter [2] is devoted to fixing the notation and giving preliminary results, which are
often used in the sequel, for further reference. This includes, besides fundamental results
in monotone operator theory and convex analysis, convergence theorems of Opial type,
which shall be used for most convergence statements in the book.

Chapter [3]is concerned with a review of the basic splitting algorithms from the literature,
first in Section [3.1] for the problem of finding zeros of the sum of two operators, i.e., z € H
with 0 € Ax 4+ Bz, and then, in Section for more complex problems involving sums of
more than two operators and compositions with linear operators. In Section |3.3] we go
into the details of the alternating direction method of multipliers (ADMM) for structured
monotone inclusions like in Section [3.2] We present a version of this algorithm, where
we allow the proximal terms of the iteration to vary monotonically over the iterations
and show the weak convergence of the iterates (Theorem and, if the monotone
inclusion is an optimisation problem, we show an O(%) ergodic convergence rate for the
Lagrangian (Theorem [3.3.9). The presentation is based on our article [31].

In Chapter [, we demonstrate how to combine splitting methods with a penalty
scheme to solve variational inequalities on the solution set of another monotone inclusion.
For convex optimisation, these problems correspond to bilevel optimisation problems.
We present algorithms which solve such problems within one iteration without solving
subproblems. To be more precise, we show weak convergence for an algorithm of forward-
backward type (Theorem and one of forward-backward-forward type (Theorem
. For both algorithms, we show convergence in norm for the case that one of the
operators is strongly monotone (Theorems [4.2.6/ and |4.3.5)). In Section {4.4] we show how
to construct a primal-dual algorithm to solve more complex problems. In Section 4.5,
we give several examples in which situations the penalty schemes are applicable or not
(depending on the properties of the operator defining the constraint). Our article [30] is
the basis of Chapter [4]

Chapter [5| finds a dynamical system which resembles the forward-backward-forward
penalty scheme, but instead of an iteration, we are given a differential equation. In this
time-continuous setting, we first show existence and uniqueness of the solutions of the
dynamical systems (Theorem , then we investigate the asymptotical properties of
the trajectories. We show weak convergence to a solution of the monotone inclusion
under consideration (Theorem and convergence in norm under strong monotonic-
ity assumptions (Theorem |5.3.8). The last statement (Theorem is an ergodic
convergence rate for the objective values, provided that we consider the special case of

11



1 Introduction

an optimisation problem. We also prove the ergodic rate in the time-discrete case, where,
to the best of our knowledge, it was not yet stated in this form before. Chapter [5]is a
modified version of our article [28].

In Chapter [0, we demonstrate that proximal splitting is not limited to spaces with a
linear structure. Since it cannot be assumed that the reader is familiar with the concept,
a short introduction to convex analysis in Hadamard spaces is given, that is, complete
metric spaces with a nonpositive curvature. Principal examples for such spaces are
closed, convex subsets of Hilbert spaces, Riemannian manifolds with nonpositive sectional
curvature or R-trees. In particular we clarify the meaning of weak convergence in this
class of spaces. Then we show weak convergence for an error-tolerant backward-backward
algorithm for convex optimisation in Hadamard spaces and strong convergence in the case
that one of the functions involved is uniformly monotone (Theorem [6.2.3). Afterwards,
we show some improvements in the error-free case. These results were first published in
[27].

In Chapter[7]we drop the tacit assumption that all our optimisation problems be convex.
Instead, we show that proximal splitting can be successfully applied to so called d.c.
programmes, where the objective function is given as a difference of convex functions in
a finite-dimensional space. We propose a forward-backward-forward-backward algorithm
to treat this kind of problems, which exploits the duality concept for d.c. programmes,
the so-called Toland duality. To this end, we introduce a primal-dual objective, indicate
the connection to the objectives of the primal and the dual problem and show that the
iterates have decreasing values for this new objective. Furthermore, all cluster points
of the sequence of iterates are critical points of the d.c. problem. In the last part, we
assume that the primal-dual objective be a Kurdyka—t.ojasiewicz function and show that,
under this condition, the sequence of iterates is convergent. The last part consists of
deriving convergence rates for the iterates under these assumptions. Chapter [7]is based
on our article [29].

In Chapter [8] we indicate where our results were used and which articles related to
them appeared since their first publication. Moreover, we show some open problems and
consequently potential subjects of future research.
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2 Preliminaries

2.1 Basic notions of monotone operator theory

For the material in this section, see the book [33]. Throughout this work, we usually
consider Hilbert spaces if not mentioned otherwise. For a Hilbert space H, we denote
its inner product by (-|-);, and its norm by ||-||,,, where ||93||§{ = (x| x),, forall z € H.
We will not mention the space explicitly if no ambiguities arise. Sometimes, we deal
with variable metrics induced by continuous, linear, self-adjoint mappings M : H — H.
In this case we write (x|y),, := (x| My),, and |z|3, = (z]x),, = (x| Mx),, for all
x,y € H. We denote by S, (H) the cone of linear, continuous and self-adjoint, positive
semidefinite mappings H — H and by =< the partial order induced by S, (), namely

My, X My < My — M, € S, (H).

In a Hilbert space, we shall denote convergence in norm or strong convergence by the
symbol — and weak convergence by —. The identity operator will be denoted by Id.

We will be dealing with set-valued operators, i.e., for two sets X, Y, an operator
A: X =Y maps elements of X to subsets of Y. In this case, we denote by

Dom A := {z € X | Az # 0},
RanA:={yeY|Ir € X :y € Azx},
Graph A = {(z,y) € X x Y |y € Az}

the domain, range and graph of the set-valued operator A : X =2 Y, respectively. The
inverse operator is given by A7 1Y = X,

AN y):={r e X |y € Ax}.

In particular, we write zer A = A~1(0) for the set of zeros of the operator A. We define
the multiplicationmultiplicaton!of operators with a scalar of an operator A : H == H with
a scalar A € R, the sum and the parallel sum of two operators A, B : H = H by

(AA)(z) == {\y |y € Az},
(A+ B)(x) :={y+ 2|y € Az, z € Bz},
(AOB)(x) = (A" + B) (&) = | (AvNn Bz - v)).
veEH

2.1.1 Definition. Let H be a Hilbert space. A set-valued operator A : H = H is
monotone if
(r—yla"—y") =0

15



2 Preliminaries
for any z,y € H, 2" € Az and y* € Ay. It is mazimally monotone if there does not
exist a monotone operator A : H = ‘H with Graph A C Graph A.

2.1.2 Proposition. (a) Let H be a Hilbert space and A : H = H be a monotone
operator. Then there exists a maximally monotone operator A : H = H with
Graph A C Graph A.

(b) Let A:H = H be a monotone operator. Assume that, for any x,x* € H,
(x —y|z" —y*y >0 for all (y,y") € Graph A implies " e Ax.
Then A is maximally monotone.

The first part is proved using Zorn’s Lemma and the second part is straightforward
by the definition. The following result shows that the graph of a maximally monotone
operator is sequentially closed in the product of the weak and the strong topology of a
Hilbert space.

2.1.3 Proposition. Let H be a Hilbert space, and let A : H = H be a mazimally
monotone operator. Let (a:n,x;)nzo be a sequence in Graph A such that there exists a
pair (x,z*) € H X H such that one of the conditions

(i) x, — x and z&, — x*,
(ii) x, — z and z} — x*
holds. Then z* € Ax.
Proof. See [33, Proposition 20.33]. O

2.1.4 Definition. Let A : H = H be a set-valued operator, and let p > 0. The operator
Ais

(a) uniformly monotone if there exists a function ¢ : [0,4+00) — [0, +00], which is
nondecreasing (i.e., € < J implies ¢(g) < ¢(d)) with ¢(x) = 0 if and only if z =0
such that

(x —y|z" =y > o(||lxr —yl) for all x,y € H and z* € Ax,y" € Ay,
(b) p-strongly monotone if

(x—yla* —y") > pllz —yl| for all z,y € H and z* € Az, y* € Ay.
Notice that if M is maximally monotone and strongly monotone, then zer M is a

singleton, thus nonempty (see [33, Corollary 23.37]). Strong monotonicity with constant p
is nothing but uniform monotonicity with the function ¢ : [0, +00) — [0, +00], ¢(t) = pt>.

2.1.5 Definition. Let A : H = H be a set-valued operator.

16



2.1 Basic notions of monotone operator theory
(a) The resolvent J4 : H = H is defined by Jy = (Id+A)7' e, y € Ja(z) =
x—y € Ay).

(b) Let v > 0. The Yosida approximation "A : H = H is defined by "A := %(Id — Jya),
ie,yelA(r) <= ye Az —y).

2.1.6 Proposition. Let A : H = H be a set-valued operator. Then
(a) Any x € H is a fized point of Ja, i.e., x € Jax, if and only if x € zer A;
(b) zer A = zer A for any v > 0;

(c) for ally >0,
Jya—r =1d =40 (y7'1d).

Proof. The proofs of the first two items are automatic. The third one is Moreau’s
decomposition formula |33, Proposition 23.18]. ]

2.1.7 Definition. An operator A : H = H is said to be

(a) Lipschitz continuous with constant L > 0 if, for any x,y € H, * € Az and y* € Ay,
ly* = a*|| < Llly — |,

(b) nonexpansive if, for any =,y € H, x* € Az and y* € Ay, ||y* —2*|| < ||y — =],

(¢) B-cocoercive for some [ > 0 if, for any z,y € H, 2 € Ar and y* € Ay,
* k 2 * *
Blly” =" < (" — 2" [y — z),
(d) firmly nonexpansive if, for any x,y € H, x* € Az and y* € Ay, |ly* —z*|]> <
(" —a" [y —x).
2.1.8 Remark. (a) All four notions imply that the operator involved is at most single-

valued, i.e., Ax is a single-valued for all z € Dom A.

(b) Nonexpansivity is the same as Lipschitz continuity with constant 1 and firm
nonexpansivity is the same as 1-cocoercivity.

(¢) A p-cocoercive operator is Lipschitz continuous with constant % by the Cauchy—
Schwarz inequality and monotone by the nonnegativity of the norm. The converse
is not true in general.

(d) According to [33, Proposition 4.33], for 0 < v < 28 and a [3-cocoercive operator
A :H — H, the operator Id — yA is nonexpansive.

2.1.9 Theorem. (a) The resolvent of a monotone operator A : H = H is firmly
nonezpansive (on its domain).

(b) A monotone operator A : H = H is maximally monotone if and only if Dom J, =

H.

17



2 Preliminaries

(c) The Yosida approzimation YA with parameter v > 0 of a mazimally monotone
operator 1S 7y-cocoercive.

(d) Let A :H = H be mazximally monotone, let x € H, and let A, > 0. Then

1 Txaz = Juaz|l < X = pl|

’\AIH.

Proof. The first part is straightforward, and the second part is due to Minty [141]
Theorem 3], see also [33, Theorem 21.1]. For the third part, see |33, Corollary 23.10 (iii)],
and for the fourth part, see [33, Proposition 23.28|. ]

2.2 Elements of convex analysis

In this section, we are dealing with functions taking values in the extended real line
R :=R U {+00, —0o0}, where we agree on the following conventions for all a € R:

a+ (+00) = (+00) +a =a — (-0

I
+
3

For the results in this section, see one of the books [33, 105, [174] or |[158] for the results
in finite-dimensional spaces.

2.2.1 Definition. Let H be a Hilbert space and f : H — R be an extended-real valued
function.

(a) The domain dom f of f is defined as
dom f = {z € H| f(z) < 400}.

(b) The function f is said to be proper if dom f # () and f(z) > —oo for all x € H.
(¢) The function f is said to be convez if, for all z,y € H and 0 < X\ < 1,

S =Nz +Ay) < (1= A)f(x) + Af(y).

By induction, Jensen’s inequality is automatic:

2.2.2 Lemma. Let H be a Hilbert space, and let f : H — R be convex. Letn > 1,
Ti,..., Ty € H and Ay, ..., N\, >0 with >33 _; Ay = 1. Then,

f (;:l Akxk> < kznjl Mef (21).

18



2.2 Elements of convex analysis

2.2.3 Definition. For a proper function f : H — R on a Hilbert space H, the convex
subdifferential Of(x) at a point € H is empty if f(x) ¢ R and

Of(x) = {a* € H|Vy € H: fy) > f(2) + (" |y — 2)}
otherwise.

2.2.4 Lemma (Fermat’s rule). Let f : H — R be a proper function. Then a point T € H
is a minimiser of f, i.e., f(Z) < f(x) for all x € H, if and only if 0 € Of (Z).

Proof. This is immediate by the definition of the convex subdifferential. O
We will write argmin f or argmin {f(x) |z € H} for the set of minimisers of f.

2.2.5 Proposition (Easy calculus for the subdifferential). (a) Let m be a positive in-
teger, let Hi, ..., Hy, be Hilbert spaces, and let f; : H; — R be proper, conver and
lower semicontinuous functions for i = 1,...,m. Let f : Hi x ... x H,, = R

defined by f(x1,...,2m) = >y fi(x;). Then, for all (x1,...,2my) € H1 X ... X Hpy,
af(xlw .- ,I’m) = afl(xl) XX afm(‘rm)

(b) Let H be a Hilbert space, and let f,g : H — R be proper. Then df(z) + dg(z) C
If+g)(z) for allx € H.

(c) Let H be a Hilbert space, and let f,g : H — R be proper, convexr and lower
semicontinuous with dom g = H. Then O(f + g)(z) = 0f(x) + dg(x) for all x € H.

Proof. Part[(a)|is proved in [33, Proposition 16.8], and for Part see [33, Corollary
16.38 (iii)]. O

2.2.6 Definition. Let H be a Hilbert space and f : H — R. Then the conjugate function
f*:H — R is defined by

fH(@*) = sup {(z” |x) — f(x) | 2w € H}.

2.2.7 Proposition. Let H be a Hilbert space and f : H — R. Then the following
assertions hold:

(a) for allx € H and x* € H,
f(@) + f(@%) = (2| )
with equality if and only if x* € Of(x).
(b) If f is proper, convex and lower semicontinuous, then (f*)" = f.

Proof. The first statement is known as Young—Fenchel inequality, see |33, Proposition
13.13], the second one is the Fenchel-Moreau theorem [33, Theorem 13.32]. O
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2.2.8 Example. Let C' C H be nonempty, closed and convex. Then the indicator
function 6c : H — R and the support function oo : H — R are defined by

do(x) == and oc(z*) :=sup{(z" |z) |z € C}

0 ifxeC,
+oo ifzx ¢ C

for z, z* € H, respectively. Both functions are proper, convex and lower semicontinuous,
and it holds o¢ = 05 and d¢ = of. For x € C, the subdifferential of the indicator
function is the normal cone

Ne(x)={s" e H}Vy e H : (z" |y —x) < 0.
The following is the dual concept to the sum of two functions:

2.2.9 Definition. Let f,¢ : H — R be two functions. Then the infimal convolution
fOg:H — R of f and g is defined by

(fOg)(x) =inf{f(y) +g(z—y) |y € H}.
2.2.10 Proposition. Let f,g: H — R be two proper functions. Then
(o) (fOg)" =[f"+g"

(b) if domg=H and f and g are convexr and lower semicontinuous, then (f + g)" =
fragr

Proof. For the first part, see |33, Proposition 13.21 (i)], the second statement follows
from [33, Proposition 15.2]. O

We shall now see the intimate connection between monotone operators and convex
functions in both directions.

2.2.11 Proposition. Let H be a Hilbert space, and let f : H — R be a proper, convex
and lower semicontinuous function.

(a) The subdifferential Of : H =% H is maximally monotone,
(b) Of = (0f)",
(c) the resolvent Jys(x) is given by
) 1
Jar(z) = Prox; (x) = argmin {f(y) + §Hy — z|)? ’ y € 7-[}
for all x € H. It is called the proximal point operator of f.

Proof. The maximal monotonicity of the subdifferential is due to Rockafellar [160] and
was proved by Moreau [146, Proposition 12.b.] for Hilbert spaces. O
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The following variational inequality characterises the proximal point and will be used
several times throughout the work.

2.2.12 Proposition. Let H be a Hilbert space, let f : H — R be proper, conver and
lower semicontinous, and let v € H. We have p = Prox; (z) if and only if v —p € Of(p),
i.e., forally € H,

fy) = fp) + (& —ply —p)
Proof. See [33, Proposition 12.26] O

The proximal point is thus useful for all kinds of convex functions, if differentiable or
not. On the other hand, for smooth functions we algorithmically prefer the gradient if it
is continuous. The following estimation will help us find estimates.

2.2.13 Proposition (Descent lemma). Let H be a Hilbert space, let f : H — R be convex
and Fréchet differentiable, and let the gradient V f : H — H be Lipschitz continuous with
constant % for some 3 > 0. Then, for all x,y,z € H,
(a) fy) < f(@) +(Vf(2) |y — @)+ 5llz — ],
(b) f(x) < f(2)+(Vf(x)|z— z) (for this, the Lipschitz continuity of V f is not needed)
and
(c) F(y) < f(2) + (Vf(@) |y = 2) + 55ll= — wll”.

Proof. For Part [(a)], see [33| Theorem 18.15 (iii)], Part [(b)] is a reformulation of [33|
Proposition 17.26 (i)]. The final part adds both inequalities. O

We mentioned in Remark [2.1.§(c)| that, although cocoercive operators are monotone
and Lipschitz continuous, the converse is not true. However, for gradients of convex
functions, we have the following remarkable property.

2.2.14 Proposition (Baillon-Haddad theorem). Let ‘H be a Hilbert space, let f: H — R
be a convex function, which is Fréchet differentiable, and let its gradient Vf : H — H be
Lipschitz continuous with constant L > 0. Then V f is %—cocoercive.

Proof. See |25, Corollaire 10] or |33, Corollary 18.16]. O

2.2.15 Definition. Let H be a Hilbert space, and let A : H = H be a monotone
operator. The Fitzpatrick function o4 : H x H — R associated with it is defined as

pa(r,u) == sup{(z|v) + (y|u) — (y|v)|(y,v) € Graph A}.

This definition is due to Fitzpatrick [111], and it brought new and deep insights into
the field of maximally monotone operators in the last years. For details, see [33, [37,
5052, 58, [85] [163] and the references therein.

2.2.16 Proposition. Let H be a Hilbert space, and let A : H = H be a maximally
monotone operator.
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(a) For all (x,u) € H X H, palz,u) > (x|u).
(b) For all (x,u) € Graph A, pa(x,u) = (z|u) (in particular, @ is proper).

(c) If A= Of for some proper, convex and lower semicontinuous function f : H — R,
then

vor(w,u) < fla)+ f*(u)
for all (x,u) € H x H.

Proof. See [33, Proposition 20.48 and Example 20.46]. ]

2.3 Convergence theorems of Opial type

To prove the convergence of proximal splitting algorithms, modern proofs use a variant of

the Opial convergence lemma. Since we need, depending on the type of convergence we

want to prove, different variants of the theroem throughout this work, we use this section

to present and compare them. The statement goes back to [151, Proof of Theorem 1].
The standard version of Opial’s lemma reads as follows.

2.3.1 Lemma. Let H be a Hilbert space, let (1), be a sequence in H, and let C CH
be nonempty. Suppose that,

(i) for every x € C, the sequence (||x, — z|),>, converges and

(i) every weakly convergent subsequence of (), has its weak limit point in C.
Then (xy,),,s, converges weakly to a point in C.
Proof. See [33, Lemma 2.39]. O

Sometimes, it is not possible to prove weak convergence of the iteration sequence. To
prove ergodic convergence instead, we can use the following variant of the theorem.

2.3.2 Lemma. Let H be a Hilbert space, let (x,),~, be a sequence in H, and let (A,),s,
be a sequence of positive numbers such that (\,),~, & (. Set

Zp = i i ATk, where T, 1= i Ak
Tn =1 k=1
for all n > 1 and assume that
(i) for every x € C, the sequence (||x, — z|),, converges and
(i) every weakly convergent subsequence of (2,),~, has its weak limit point in C'.
Then (2,),,5, converges weakly to a point in C.

Proof. See [152, Lemma 1]. O
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In case that the metric under consideration varies from iteration to iteration, we shall
make use of the following variant.

2.3.3 Lemma. Let C' C H be nonempty, and let (:zcn)n20 be a sequence in H. Let o« > 0
and (Wn)nzo be a sequence of linear operators H — H with W, = W, = old for all
n > 0. Assume that

(i) for every x € C' and alln > 0, [|zn41 — 2y, ., < [z — 2y, and

(i) every weakly convergent subsequence of (), has its weak limit point in C.
Then (w,,),5, converges weakly to an element of C.
Proof. See |94, Theorem 3.3]. O

The next variant is the continuous version of the Opial Lemma. It will be of use in
Chapter [5| when showing the weak convergence of a dynamical system.

2.3.4 Lemma. Let C' C H be a nonempty set and x : [0,+00) — H a given map.
Assume that

(i) for every x € C, limy o ||2(t) — Z|| exists;
(ii) every weak sequential cluster point of the map x belongs to C.
Then x(t) converges weakly to a point in C' as t — +00.
Proof. See, for example, |2, Lemma 5.3] or [1, Lemma 1.10]. ]

For proving the convergence of the sequence of norms, the following lemma will be
useful.

2.3.5 Lemma. Let (a),>;, (bn),>, and (en),>, be real sequences. Assume that
(i) (an),>, is bounded from below,
(i) (bn),>, s nonnegative,

(i) (<)oo € 01,

(iv) api1 — an + b, < e, foralln > 1.

Then (an),, is convergent and (b,),~, € (*. Ife, =0 for alln > 1, then the sequence
(an),>1 s monotonically decreasing.

Proof. See |20, Lemma 2. O

23






3 A survey of splitting methods

3.1 Finding the sum of two monotone operators

3.1.1 Problem. Let H be a Hilbert space, and let A:H = H and B : H = H be two
maximally monotone operators. We want to find a solution x € H of the inclusion

0€ Ax + Bz (3.1)
iteratively by involving the operators A and B separately.

This problem can be used to solve the minimisation problem
min { f(z) + h(z) | = € H}, (3.2)

where f and h are proper, convex and lower semicontinuous functions H — R, since, by
Fermat’s rule (Lemma [2.2.4]), Problem (3.2)) is equivalent to finding a zero of O(f + h).
By Proposition [2.2.5|[(b)} any zero of 8 f + dh would solve Problem (3.2). In the following,
we will restrict ourselves to the basic forms of the algorithms, as it is done in [33, Chapter
25].

The first algorithm was proposed in the paper [102].

3.1.2 Algorithm (Douglas—Rachford). Let o € H, 7 >0and 0 < A, <2 for all n > 0
and compute, for all n > 0,

Yn = JVB(xn%
Zn = 'yA(Zyn - xn)u
Tptl = Tn + )\n(zn - yn)

3.1.3 Theorem. Let H be a Hilbert space, and let A : H = H and B : H = H be two
mazximally monotone operators. Let the solution set of Problem (3.1.1)) be nonempty, and
let

> (2= X)) = +o0.

n>0

Then there exist a solution x of Problem (3.1.1)) such that the following statements hold:

(a) the sequence (1), converges weakly to some point EEN,

(b) T = J’YB (5)7

25



3 A survey of splitting methods

(c) the sequences (Yn),>q and (zn),>o both converge weakly to z, and y, — z, — 0 as
n — +00.

(d) If at least one of the operators A and B is uniformly monotone, then the convergence

of (Yn)pso and (21),,5q is strong.

Proof. See [33, Theorem 25.6] and [104]. O

With a product space approach, the Douglas—Rachford algorithm can easily be adapted
to solve monotone inclusions for the sum of more than two operators, see [33, Proposition
25.7]. Currently, the Douglas—Rachford algorithm is a very active field of research, since
numerical experiments show that it works exceptionally well even for nonconvex problems,
and this behaviour remains somewhat miraculous, see e.g. [12].

The next algorithm is applicable for particular instances of Problem (3.1.1) where
one of the operators is additionally [-cocoercive for some 5 > 0. The advantage of this
so-called forward-backward algorithm is that it is not necessary to calculate the proximal
point of the well-behaved operator B, which might be inaccessible.

3.1.4 Algorithm (Forward-backward splitting). Let zo € H, v > 0 and (\,),,5, be a
sequence of nonnegative relaxation parameters. For n > 0, we set

Tpt+1 = Tn + )\n<J’yA(xn - ,}/an) - xn)

3.1.5 Theorem. Let f > 0 such that B is [-cocoercive, let v € (0,20), let 6 =
min {1, 3/v} + % Let 0 < \, <6 for alln > 0 such that

> A6 = A,) = Fo0.

n>0

If the solution set of Problem (3.1.1) is empty, then there exists a solution T of Problem
(13.1.1) such that

(a) x, =T as n — +o0,
(b) Bz, — BZ as n — 400 provided that inf,>¢ A, > 0.

(¢) If at least one of the operators A and B is uniformly monotone and inf,>o A\, > 0,
then the convergence of (), s strong.

Proof. See [33, Theorem 25.8]. O

There exist variants of this algorithm, where instead of a fixed stepsize 7, a sequence
(Yn) >0 Of stepsizes is used [90, Corollary 6.5].

The forward-backward-forward algorithm of Tseng [171] relaxes the setting of Algorithm
3.1.4) with respect to the well-behaved operator B. Now it is assumed to be only monotone
and Lipschitz continuous, which is a weaker assumption than cocoercivity. The price for
this relaxation is that two evaluations per iteration are required.
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3.1.6 Algorithm (Forward-backward-forward splitting). Let xq € H, and let (y,),,5
be a sequence of positive numbers. For n > 0, we set

Pn = 'yA(xn - ’}/B.fﬂ),

3.1.7 Theorem. Let B be monotone and %—Lipschitz continuous for some 3 > 0. If
0< }ngvn < SUD Yo < B,
then
(a) both sequences (z,),~q and (zn),>, converge weakly to some point in zer (A + B),
(b) x, — 2z, — 0 as n — +o0.

(c) If one of the operators A and B is uniformly monotone, then the convergence of
(Tn)pso and (zn),>q s strong.

Proof. See [79, Theorem 2.5]. For variants, see also [171, Theorem 3.4] or |33, Theorem
25.10]. Notice that, under our stronger assumptions, the maximal monotonicity of A+ B
is automatic by [33, Corollary 24.4 (i)]. O

Also for the forward-backward-forward algorithm there exists a variant with a sequence
(%)n20 of stepsizes instead of v > 0. This is a special case of the primal-dual algorithm
of Combettes and Pesquet (Algorithm [3.2.4)), which is presented in the next section.

3.2 Primal-dual splitting methods

After considering the problem finding zeros of the sum of two maximally monotone
operator, we now consider the following rather general problem.

3.2.1 Problem (see [91, Problem 1.1] and [172, Problem 1.1]). Let m > 0, and let H
and Gi,...,G,, be Hilbert spaces, let A,C : H = H and B;, D; : G; = G, be maximally
monotone, and let L; : H — G; be linear and continuous for all ¢ = 1,...,m. Find z € H
with

0€ Ax + i L:((B;OD;)(Liz)) + Cx (3.3)

=1

and find (vq,...,0,) € G1 X ... X G, such that there exists © € H with

—> Liv; € Az + Cx and v, € (B;OD;)(Liz) foralli=1,...,m. (3.4)

=1
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The problems of finding x and v are the so-called Attouch—Théra duals [24] of each other.
Since the algorithms in this section solve both problems at the same time, they are called
primal-dual methods. Analogous to Problem [3.1.1] if the monotone operators occurring in
Problem [3.2.1] are subdifferentials of proper, convex and lower semicontinuous functions,
then ((3.3]) corresponds to sufficient first-order conditions of a convex optimisation problem,
whereas describes sufficient conditions for its Fenchel dual, see e.g. [172, Problem
4.1] or [91}, Problem 4.1].

Depending on the regularity properties of the operators, we present two primal-dual
algorithms and indicate their connections to the algorithms in Section [3.1} The following
one was introduced by Vu [172] and reads as follows.

3.2.2 Algorithm. Assume that C' and D; are single-valued and everywhere defined.
Take (z0,v1,0,---,Umo) € H X Gy X ... X Gy Let 7,04,...,0, > 0. Take a sequence
(An),>o of nonnegative relaxation parameters. For each n > 0, set

Pn = Jra (xn - T(Z L:Ui,n + an))a

i=1
Tpt1 1= Ty + M\o(Pn — Tn),
Qin = JU'iBi_l (vi,n + 05 (Li(Qpn — ) — D;lvi,n)), 1=1,...,m,

Vint1 = Vin + M@ — Vin)s i=1,...,m.

3.2.3 Theorem. Assume that (3.3) admits least one solution (then so does (3.4])). Let
C' be p-cocoercive for some p > 0 and D; be v;-strongly-monotone for some v; > 0 and
all it =1,...,m. Assume that the stepsizes T,01,..., 0, satisfy the inequality

m
2min {7_1,01_1, . ,0;11} (1 - TZ@HLZ-HZ) min {p, v1, ..., vy} > 1.
i=1

Let 0 <e<1lande <\, <1 foralln > 0. Then the sequence (Tn,Vin,-- -, Ummn), o
generated by Algorithm [3.2.2 satisfies -

(a) x, = T and (V14, ..., Vmn) — (V1,...,0m) as n — +oo for some solutions & of

(13.3) and (v1,...,0,) of (3.4).

(b) If C is uniformly monotone, then the convergence of (%), is strong.

(c) If D' is uniformly monotone for some i € {1,...,m}, then the convergence of
(Vi) >q @5 strong.

Proof. See [172, Theorem 3.1]. O

It is obvious that this algorithm is inimately connected to the forward-backward
splitting method: Indeed, the limiting case m = 0 immediately gives Algorithm [3.1.4}
On the other hand the proof of the convergence reduces to Theorem by using a
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sophisticated product-space approach, see |[172]. Both algorithms require the single-valued
monotone operators to be cocoercive and evaluate them once per iteration.

Now, let us turn to the splitting algorithm of Combettes and Pesquet, which was
introduced in [91].

3.2.4 Algorithm. Assume that C' and D; are single-valued and everywhere defined.
Take (zo,v1,0,.--,Umo) € H X Gy X ... X Gp,. Let (7n>n20 be a sequence of positive
stepsizes. For each n > 0, set

Pn = nynA <xn — Tn (Cmn + Z L;Uz’,n>>7
=1
Qin = J%Bi_l (vm + Vn (Lixn - D;lym)), 1=1,...,m,
Vint1 = Gin + Tn (Li(pn — Liz,) + D;lfui,n — D;lqm), 1=1,...,m,
Tn+1l = Pn + Tn (an - Cpn + Z L;k (Ui,n - QZ,n)> .
=1

3.2.5 Theorem. Assume that (3.3 admits least one solution (then so does (3.4)). Let
C be i—Lipschitz continuous for some p > 0 and D; " be %—Lipschitz continuous for some
v; >0 fori=1,...,m. Set

11 1 m 9
6::max{,,...,}+ L;||7,
e S

let 0 <e< ﬁ and e < v, < % for alln > 0. Then the sequence (T, vip, ... ,vmm)nzo
generated by Algorithm [3.2.9 satisfies

(a) T, —prn — 0 and vy, — Poin — 0 asn — 400 fori=1,...,m,

(b) x, = & and (Vi ..., Vmn) = (U1,...,0p) as n — 400 for some solutions T of

" and (617"')@771) Of "

(c) If one of the operators A and C' is uniformly monotone, then the convergence of
(Tn)p>q 8 strong.

(d) If one of the operators B;* and D; " is uniformly monotone for somei € {1,...,m},
then the convergence of (Vin),~, is strong.
Proof. See |91, Theorem 3.1]. O

The relation between Algorithm [3.2.4] and the forward-backward-forward algorithm is
analogous to that of Algorithm [3.2.2] and the forward-backward splitting method: Both
can be derived from each other, and all the single valued-operators are evaluated twice
per iteration.

More about primal-dual splitting methods can be found in |72} 79} 87, 95]. Conver-
gence rate analysis for Algorithms [3.2.2] and [3.2.4] is done in the articles [75] and |73,
respectively.
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3.3 The alternating direction method of multipliers

In this section, we consider the following problem: Let ‘H and G be two Hilbert spaces,
let f:H — Randg:G — R be two proper, convex and lower semicontinuous functions,
and let L : H — G be a continuous linear operator. We want to solve the minimisation
problem

inf {f(z) + g(Lx) |z € H} (3.5)

The alternating direction method of multipliers (ADMM) [112, [115] is based on a
reformulation of problem ({3.5)) by an auxiliary variable z € G as

inf {f(z) +g(2)|x € H,z € G,z = La}. (3.6)
To this constrained problem, we introduce the Lagrange multiplier y € G and the
Lagrangian € : H x G x G — R defined by
Uz, 2y) = f(x) + 9(2) + (y | Lz — 2).
The Lagrange dual problem is given by
sup {inf {{(z, z;y) |z € H,z € G} |y € G}

=sup{—sup{(z|-L"y) — f(z) +(y|z) —g(2) v € H,2 € G} |y € G}
=sup{—f"(=L"y) —g"(y) |y € G},

thus equal to the Fenchel dual problem. The ADMM method considers the augmented
Lagrangian parametrised by ¢ > 0 and given by

(. HxGxG—R, oz, z;y) = f(x) +9(2) + (y| L — 2) + gHLx —zHQ.

The usual ADMM algorithm works by minimising the augmented Lagrangian correspond-
ing to each of the variables x and 2z and subsequently doing a gradient step with respect
to y:

3.3.1 Algorithm (Classical ADMM). Choose ¢ > 0, zgp € G and yy € G and set, for all
n >0,

2

x € H}, (3.7)

2

1
Tpy1 € arg min {f(:v) + ;HLx — Zn + —UYn
c

z € g}, (3.8)

Ynt1 = Yn + (LTnt1 — Znt1)- (3.9)

1
an—&—l —z+ Eyn

, c
Zp41 = arg min {g(z) + 2‘

Notice that the minimum in neither has to be attained nor to be unique (e.g.
L = 0), while the minimum in is equal to Prox,. (an+1 + %yn)

We consider the following generalisation of the ADMM algorithm: Let H and G be two
Hilbert spaces, let A : H = H and B : G = G be two maximally monotone operators,
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3.3 The alternating direction method of multipliers
let D :H — H be a [-cocoercive operator for § > 0, and let L : H — G be linear and
continuous. We want to find a solution of the inclusion

0€ Az + L*BLx + Dx (3.10)
together with its Attouch—-Théra dual [24]
0€ B 'y— LA™ (—=L*y). (3.11)

3.3.2 Algorithm. Choose zy € H, yo € G and 2, € G, ¢ > 0 and two sequences (M, ), -,
and (M)~ in S (H) and S, (G), respectively. For all n > 0, do the following:

set Yni1 = Yn + (LTpi1 — Zny1)- (3.14

3.3.3 Example. Before we proceed to the proof of convergence, we extend [162, Example
3.1] and demonstrate how to make a real splitting algorithm out of Algorithm Let
(Tn)n>0 be a sequence of positive numbers and set M, ,, := %Id —cL*L and M, :=0
for all n > 0. Then we have "

1 1
(3.12) <= 0¢€ Az, 41 + Dx, + cL” (L:):n+1 —zn + yn> + (Id — cL*L> (Tpa1 — Tn)
c Tn

— 0€x,1 +mAxy 1 + 7, Dx)y — e, L 2, + 17, Ly, — v, + ¢, L Ly,
1

= Tpp1 = Jra (:L"n + Tn (cL* (zn — Lz, — yn) - Dmn>)
c

and

1
(3-13) < 0€ Bzpy + c(an — Lty — Cyn>

< 241 € B (Y — czni1 + cLns1)
< Yn+1 = Yn — CZny1 + Can—l—l = JcB*1 (yn + Can—i—l)

Thus, for this special choice of (M), and (Man), -, Algorithm W takes the form
Ynt1 = Jep=1(Yn + cLTp11),
Tny2 = JTnHA(xn—i—l - Tn—&-l(DfEn—&-l + L*(Qyn-i-l - yn)))»

which has a striking similarity to Algorithm and, for 7, constant, is an operator
version of the algorithm from [95]. The conditions given in Theorem will require
(Tn)nso to be monotonically increasing and, for some a; >0

1 1
—Id—cL*L = — |Id
. C - <061—|— 2B> y
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3 A survey of splitting methods

which is equivalent to

1
sSup 7, < ——7
e N

(cf. [95, Theorem 3.1]). In [87] and [75], primal-dual algorithms with dynamic stepsizes
have been analysed, and it has been shown that under certain circumstances a clever
choice of the stepsize strategy can improve the convergence behaviour. This is a strong
motivation for considering algorithms with variable metrics. By setting M ,, := (0, — ¢)Id
for a monotonically falling sequence (o), an even more general primal-dual splitting
method with variable stepsizes could be derived.

Now we show that the sequences generated by Algorithm [3.3.2] converge weakly.

3.3.4 Theorem (see [31, Theorem 15]). Let H and G be Hilbert spaces, let L : H — G
be linear and continuous, let A: H = H and B : G = G be maximally monotone, and let
B >0 such that D : H — H is B-cocoercive. Assume that the set of solutions of
is nonempty. Furthermore, let (M), <, and (May,), <, be two sequences of continuous,
self-adjoint operators in H and G, respectively, such that

1
My, = My, = —1d,
1n = Mint1 23

Moy = My =0
for alln > 0. Assume that one of the following conditions holds:
(i) There exists oy > 0 such that for alln >0, M, > (Oq + %)Id,

(i) there exist o, a3 > 0 such that for alln >0, L*L > asld and Ms,, = asld.

Then any sequence (Tn, Zn; Yn)pso i H X G X G generated by Algorithm converges
weakly to a triple (x,z,y) € H X G X G such that x is a solution of (3.10), z = Lz, and

y 1s a solution of (3.11)).
Proof. We set

Z={(x,z,y) e HxGxG|z=Lx,—L'y € (A+ D)(z) and y € B(Lx)}.

It is easy to see that, for all (x,z,y) € Z, x is a solution of (3.10)) and y is a solution
of (3.11). Conversely, for every solution x of (3.10]) there exists ¥ € BLx such that
—L*j — Di € Az, thus, (z,L%,7) € Z.
Let (z, Lz,y) € Z. We have
1
—Dx,, — cL* (anﬂ — 2, + yn) — M (Tpg1 — xn) € ATy,
c
—L*y — Dz € Az,

so, by monotonicity of A, we obtain

0 < (Dz — Dx,, — cL*(Lxpi1 — ) — My p(Tpi1 — xn) + LY — Yn) | Tng1r — Z). (3.15)
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Analogously,

1
_C(ZnJrl - an+1 - Cyn) - M2,n<zn+1 - Zn) € an+1>
yj € BLZ,

s0, by monotonicity of B,

0 S <C(an+1 - Zn—i—l) - M2,n(zn+1 - Zn) + Yn — g | Zn+l — Lj;> (316>
Since D is -cocoercive,

(Dx — Dz, |xp — ) = (DT — Dxy, |2, — Z) + (DT — Dy, | Xp01 — Tn)
< —B|IDz = Daa|[* + (D& = Dy | py1 = 20)

1 1
= @Hxnﬂ — 2|” - @“%H — 2, — 28(Dz — Du,)|*.

Together with (3.15)), we have

0 < (cL*(zn — Lrpi1) — Ml,n(a:nﬂ —xn) + LY — yn) | @ns1 — @)

1 1
+ — —z, — 28(D% — Dx,)||*.

o =l = e

Now, we add (3.16|) and get

0 < (cL*(zn — Lrpi1) — Ml,n(37n+1 —xn) + LY — yn) | ®ps1 — @)
1

+ 518t = 0l = 5 lwss = 3, — 28(D5 = D)
+{c(Lxnt1 — 2nt1) — Mapn(2ni1 — 20) + Yn — Y| 20g1 — LIT)
= c((L"(zn — Lopi1) | Tp1 — %) + (LTny1 — 2oy | 2n1 — L))
(LY = yn) [ Tns1 = Z) + (Yo — Y| 201 — LT)

(M, n(Tn — Tng1) | Tnp — T) + (Mo n(2n — 2n41) | 2011 — LT)

1

+
+
s — 2l = [ — 2 — 28(DE — D)
43 43

Let us analyse each of the lines separately: first,

C(<L*<Zn - an-ﬁ-l) |$n+1 - i’> + <an+1 — Zn+1 | Zn4+1 — Lj;>)

= c((zp — Lopy1 | Lepir — LZ) + (Lxpy1 — Zpy1 | 2ne1 — L))

Cc _ _
= 5 (128 = zll” = lzn = Lawia|* = | Lenis — 2w |* = 122 = 20 |?),
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3 A survey of splitting methods

second,
_ 1, _
= = ¥nl Lons = Znt1) = (G = Yn | Yns1 = )
1, ) . ,
= 52 (17 =l + lyner = wl* = 115 = o |I”)
1, . N
= 5 (17 = vall* = 17 = voaI?) + 51 E2ars = 2nall
third,

_ 1 _ 2 -
(Myn(2n = Trg1) [ Tp — T) = 2<||xn - IHan — [|zn — In-i-lHMLn = [[Tng1 — 95”?\41”)
and

<M2,n(zn - ZnJrl) ’ Zn41 — L£>
1

—112 2 =112
= 5 (2 = L&, , = N2 = 20l = lznss = Lallyg, ).

’

We keep the fourth line unchanged. Altogether,

c _ _ 1, _
S LT = znal* = 1L = 2ll*) + - (118 = g |” = 17 = vall”)

1 =112 —112 1 =112 =112
+ 5 (i =203, = lon = 213, ) + 5 (lensr = L3l , = N2 = LE]3,,,)

c 1 1
< _inn - an+1”2 - 5”5’% - x"JrlH?Wlm - EHZVL - ZnHH?VIQ,n

1

1 —
+ @erﬂrl - xn”Q - @Hxn+1 — Tp — 26(D£L‘ — D$n>H2 (317)

We apply Lemma [2.3.5| with

1 _ 2 1 ) 1 — 112
an = o 19 = vl + Sllen = Zllar,, + Slz0 = L2y, et

1 —12 —112 —12 =
b = 5 (lns = Zlas,, = Nnsr = 2, oy, + l2wis = L2l , = 2w = L213s, ,,,)
C 9 1 2
+ §||Zn — Lz, " + §||xn - xn-&-l”MLn—%Id + §||Zn - Zn-&-l”?\/hm
1 _
+ = llTns1 — 20 — 28(DZ — Da,)|,
45
e, = 0.
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3.3 The alternating direction method of multipliers

Then, a, 1 < a, for all n > 0 and

ST lzn = Lagi || < +oo, (3.18)
n=0
Z |zn — xn-i-l”?\/[l,n—%ld < +00, (3.19)
n=0
> llzn = 2nsalliy,,, < +oo. (3.20)
n=0

In particular, if we set
1
Wz, z,y) = (Mlyn:c, (Ms,, + cld)z, y)
c
for all n > 0 and (x, z,y) € H x G x G, we have

Gn = H(mn — T, Yn — Yy Zn — Lf)”lz/vn

and
W,, = W41 = mi ! ! Id
n n ~ mimny 5,6 — 9
+1 26 c

therefore, condition of Lemma is satisfied with our choice of the sequence

(Wn)nzo-
Now consider the conditions in the theorem:

(i) In this case, we obtain z,— Lz, 11 — 0 and x,,,1—x, — 0 asn — 4o00. Furthermore,
Un — Ynt1 = (21 — Lang1) = c(2pg1 — Lapya) + cL(@pyo — Tpp1) — 0,
1
Zn T Rp+l = Bn — an—&—l + an—l—l — Rp41 = Rp — an-{—l + E(yn—i—l - yn) — 0
as n — +00.
(ii) In this case, we obtain z, — Lz,+1 — 0 and z, — 2,41 — 0. Furthermore,
Yn = Ynt1 = C(2nt1 — LTny1) = c(2n1 — 2n) + (20 — Lny1) — 0,
1
Lz, — Lxyy = Ly — 2y + 2 — L1 = —(Yn — Yno1) + 20 — LTy — 0
c

as n — +oo and

1

7||L$n - an+1||27
%)

2 p—
L*L —

1
Tp — Tp+1 2 S 7”1'77, - In+1|
I I

Qg

thus, z, — x,.1 — 0 as n — 4o00.
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3 A survey of splitting methods

In both cases, (, — Tni1,2n — Znt1sYn — Yn+1) — (0,0,0) and z, — Lz, — 0 as
n — +00.

Let (2/,2',y) € H x G x G such that there exists a subsequence (2, , 2, ¥n, )50 Of
(Zn, Zns Yn) ysq With (25, , 20, Yn,) = (2/,2',y) as k — +o0. Then,

Ry, = (an - ank-i-l) + L(xnk-&-l - mnk) + ank - Lx/’

thus, 2’ = La’.
We now apply [5, Proposition 2.4] with the quantities

Ak ‘= Tpyp+1,
=D D L* L 1 M
Qp = DIp 41 — Up, +c “ny = L+l — Eynk + 1ng (xnk - mnk-i-l)’
bk‘ = an—i-la
1
* .
by = C<Lx”k+1 — P T Cy”k> + Ma ., (an - an-i-l) = Yn+1 t M2>nk (an - an-i-l)'

Indeed, (ay, aj) € Graph (A + D) and (by, b;) € Graph (B) by the inclusions in Algorithm
3.3.2) ap, — a’, by, — v/ as k — +o0,

alt + L*blz = Dxnk-i-l - Dl‘nk + Mlmk ('rnk - xnk-l—l)
+ L*M2:nk (an - anJrl) + CL*(’an - anJrl)v

which converges to 0 in norm as kK — +o0o by the Lipschitz continuity of D and the fact
that M, ,, and L*M,,, are uniformly bounded above. Furthermore,

Lay — by, = Ly, 41 — 241 = Ly, 1 — 2n, + Zny, — Znp+1 — 0
as k — +oo. Thus, [5, Proposition 2.4] yields
—L*y e (A+D)(@") and ¥y € B(La'),
therefore, (', 2, y') = (¢/La’,y") € Z, which proves Assumption |(ii)| of Lemma [2.3.3] As

a consequence, (Zy, Zn,Yn),>o converges weakly to a point in Z. 0

3.3.5 Remark. (a) After writing down Algorithm and Theorem taking our
manuscript [31] as a guideline according to the remark after |31, Lemma 14, p.
12], T was told that parts of the submitted manuscript [57] contain a very similar
content. Both works have been developed independently of each other.

(b) For the existence of ag > 0 such that L*L = «asld it is sufficient that L be injective
and have closed range, see [33 Fact 2.19]. In finite-dimensional spaces, this means
that L has full column rank.

(c) Instead of assuming the monotonicity of the sequences of metrics, it would be
possible to relax these condition in the spirit of [93] and then apply the concept of
quasi Fejér monotonicity according to [94, Definition 3.1]. In order not to make
the discussion too technical, we omit the details.
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3.3 The alternating direction method of multipliers

(d) Notice that this method of proof is significantly different from those usually applied
to prove the convergence of the ADMM method. This is due to the fact that usually
(see e.g. |162] or [108, Appendix B]) the monotonicity is used between two consecu-
tive iterates, which allows the derivation of more general results. Unfortunately,
this would require the metric to be monotonically increasing and decreasing at the
same time, thus, it would require a constant metric. We have not found a way to
obtain the more general results in the case of a variable metric.

3.3.6 Theorem (The case D = 0, see [31, Theorem 17]). Let H and G be Hilbert spaces,
let L : H — G be linear and continuous, let A:H = H and B : G = G be maximally
monotone, and let D : H — H be given by Dx = {0} for all x € H. Assume that the
set of solutions of is nonempty. Furthermore, let (M), <, and (May,), ., be two

sequences of continuous, self-adjoint operators in H and G, respectively, such that

Ml,n t Ml,n—i—l t 07
My = My =0

for all n > 0. Assume that one of the following conditions holds:
(i) There exists oy > 0 such that for alln >0, M, > oq1d,

(i1) there exist oo, a3 > 0 such that for all n > 0, L*L > asld, M;,, = 0 and
Mg,n >_' Oégld.

Then any sequence (T, 2n, Yn),>o M H X G X G generated by Algorithm converges
weakly to a triple (x,z,y) € H X G X G such that x is a solution of (3.10), z = Lx, and

y 1s a solution of (3.11)).

Proof. Let (z,Lx,y) € Z as in the proof of Theorem [3.3.4 Analogous to (3.17]), we can
derive the inequality

c — 2 - 2 L 2 — 2
S (122 = zoal* = 122 = zall*) + 5 (17 = ynia|* = 17 = val*)
1 2 2 1 2 2
5 (I = s, , — e = 7ll3y, ) + 5 (1201 = Ly, , — lon = L2l )
c 2 1 2 1 2
< —sllzn = Lopp||” = S llo, — $n+1||M1n — > llzn — Zn+1||M2n (3.21)
2 2 : 2 .
for all n > 0. Under Assumption , the proof works like in Theorem via Opial’s

lemma with W,, = W,,; = min{ay,c,1/c}Id. However, under Assumption , the
conditions of Opial’s lemma are no longer satisfied. In this case, (3.21]) reads

c _ _ 1/, _
S UILE = zaa* = 122 = 2all”) + 5 (17 = ynaa|* = 17 = wal?)

1 _ _ c 1
5 (2 = Lol , = llzn = Ll ) < =Sl = Lowiall = 5120 — 20l
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3 A survey of splitting methods
for all n > 0. We apply Lemma [2.3.5| with ¢, := 0 and

L PRV P
] C N L PR

Thus, first, the limit

lim (;HL:(; — Zoll2asns, + 210Hyn — y|12> exists for all (z,Lz,5) € Z.  (3.22)

n—-+o0o
In particular, the sequences (2,),,9 and (yn),~, are bounded.

Second, by the summability of (b,),,~q, 2n — LZns1 — 0 and 2, — 2,41 — 0 as n — 400,
moreover,

Yn+1 — Yn = C<an+l - Zn—H) = C(an—s-l - Zn) + C(Zn - Zn+1) — 0,

1
Lz, — Lz, = Lrpyy — 2p+ 20 — Loy = Ly — 20+ = (Yno1 — yn) — 0
c

as n — +o00. Next,
| L2pi1 — anHQ = (Tnt1 — Tn | L' L(Tp 41 — 1)) 2 Qg|Tngr — xn||27

SO Tpi1 — T, — 0, too. Analogously to the proof of Theorem [3.3.4] we can show that
any weakly convergent subsequence of (x,, 2y, yn)nzo converges weakly to a point in Z.
Moreover,

1 1 1
2 2 2 2
[@n]]” < szHl’n\ L= 072!\13%” < @(HL% = zn—1| + [[2n-1l])
for all n > 1. Since Lz, — 2,—1 — 0 and (Z”>n20 is bounded, so are (xn)nzo and the
triple (2, zn, yn)nzo.
Let (xn;c, Zn;€7 y%ﬂ)kzo
(xn7 Zn7yn)n20 with (xnﬁca ana yn;) - ('rla Lx,?l//) € Z ask — +oo and (.Z'n;/%, Znﬁ”yn;?’i) -
(", La" y") € Z as m — +00.
Using (3.22) for the points (2, La', 2'), (2", Lz",y") € Z, we conclude that

and (J}n// s Zntt s Yt ) be two weakly convergent subsequences of

. 1 5 ) . 2 2

tim (5 (120" = 2aliaers,, = 128" = 2ulliains,) + 52 (150 = V17 = v —o/I)
L 1

= lim <2<Lx/ _ ng‘// | L[L’l —+ Ll‘” — 2Zn>cld+M27n —+ %«y” _ y/ | 2yn o y/ . y//>>

1
= lim <2HLSL’I — Lx”HzIdJer A+ {(cld + My,)(La' — La") | La" — z,)

1 " 1112 1 " / "
— — (" = Y — 3.23
+26||y 7l +C<y Y Ly — ") (3.23)
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3.3 The alternating direction method of multipliers

exists. Because of the monotonicity condition, the sequence (cld 4+ M, ,,), -, is bounded
in the operator norm. According to [94, Lemma 2.3], there exists a linear, continuous,
self-adjoint operator My = (¢ + a3)Id such that (cId + My ,)x — Moz for all x € H as
n — +oo. The limit can therefore be taken along the subsequence (n},),., and

equals
1 / "2 1 " 112
~ e’ = Latl, — Sy = o] (3.24)

or taken along the subsequence (n),), ., and equals exactly the negative of .
Therefore, the expression in ([3.24) must equal zero, thus, L2z’ = Lz” and 3 = y". By
the standard argument using the assumption on L*L, it follows that 2’ = z”.

This shows that the bounded sequence (&, zn,Yn),~, POSsesses at most one weak
sequential cluster point. By [33 Lemma 2.38], it is weakly convergent, and the weak

limit is an element of Z. O

In the next step we establish an ergodic convergence rate for the Lagriangian in the
case where the operators A, B and D are the subdifferentials of convex functions. First,
we shall clarify our setting.

3.3.7 Problem. Let H and G be two Hilbert spaces let L : H — G be linear and
continuous, let f : H — R and g : G — R be proper, convex and lower semicontinuous,
and let h : H — R be convex and Fréchet differentiable, and let 5 > 0 such that
Vh:H —His %—Lipschitz continuous. We want to solve the minimisation problem

inf { f(x) + h(z) + g(Lz) |z € H},
thus find a saddle point of the Lagrangian
0 HxGxG—R, Uz, z;y) = f(z) + h(z) + g(2) + (y| Lz — 2),
i.e., a point (z*,2*,y*) € H x G x G with
Ux™, 2% y) < L(z*, 2% y") < Uz, z;y") for all (z,z,y) € H x G x G.

By setting A = df, B = 0dg, D = Vh (by the Baillon-Haddad theorem (Proposition
2.2.14)), D is p-cocoercive), Algorithm takes the form

3.3.8 Algorithm. Choose (z9, 20, %) € H x G x G, ¢ > 0 and two sequences (M), <,
and (Ms,,), <, of linear, self-adjoint, positive semidefinite operators H — H and G — g,
respectively. For all n > 0, do the following:

2

& 1 1
choose x,4; € argmin {f(x) + (x| Vh(z,)) + 2‘ Lx — z, + “n|| §Hx — acn||i41 n},
zeH '

1 2

2 an—i—l - Eyn

1 2
o 2 I U

set Ynt1 = Yn + C<an+1 - ZnJrl)'

, c
set 2,41 = argmin {g(z) + -
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3 A survey of splitting methods

3.3.9 Theorem (see [31, Theorem 12]). Consider Problem[3.3.7, assume that M, =
M1 = %Id, My, = My, = 0 for alln > 0 and define

1 & 1 1
=D T Un == D Y, == % forn >1,
k=1 k=1 oy
where the sequence (x,, Zmyn)nzo is defined by Algorithm . Then

€<i‘n7§n;y) - g('rvz;gn) S W?

where
2(0.28) 1= g (0 = ol + o= 28, + cllo = Lol + Sl — o)
Proof. Since Algorithm [3.3.8]is a reformulation of Algorithm [3.3.2] we have the inclusions
0 € 0f(xry1) + Vh(zy) + cL” <L$k+1 — 2+ iyk) + My (1 — xp),
0 € 0g(zr41) + C<Zk+1 — Lwpgr — iyk) + Mo (2541 — 2),
for all £ > 0, thus the inequalities (for the one regarding h, see Proposition

f(xp) — f(z) < <CL* (Zk — Lzgyq — i%) — Vh(xr) + My g(@r — Tpgr) | Trgr — $>

Ly — Lx> —(Vh(zg) | Tpr1 — x)
+ (M (= o) | $k+1 — ),

Mern) = M(z) < (Vh(z) |20 = 2) + 55 e — e

1
= C<2k — Lxpy — Eyk

1
9(zr41) —g(2) < <C<L$k+1 — Zpg1 cyk) + Mo g2k — 2k41) | Zhp1 — Z>

1
= C<ka+1 ~ 241 T e | 2l Z> + (Mg (2 — 2541) | 2141 — 2)

hold for all £k > 0, z € H and z € G. Now,

e(inv Zn; y) - g(;& 2 Zjn)
= f(@n) = f2) + h(Zn) = h(z) + 9(Zn) — 9(2) + (Y | LTn — Zn) — (| Lx — 2)

1n1

- Z( Trpr) = () + (@pin) = h(@) + 9(2041) = 9(2)

n o

IN

Ty Lanss — 1) — {gons | Lo — z>)
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3.3 The alternating direction method of multipliers

1 n—1

1
<=3 <C<Zk — Lxpy — Uk

"o

1
L$k+1 — Ll’> + %ka — xk-‘rl”Q

Zk+1 — Z>

+ (Mo (2r — 2z41) | 2k41 — 2) + (Y [ Loks1 — 2641) — (Yo | Lo — Z))

1
-+ <M17k(l’k — .rkJrl) ‘ Tyl — ZL’> -+ C<L$k+1 — Zk+1 + Eyk

Now, a rearrangement of the terms yields

g(jmgn;y) - E(ZE, z)ign)

1 1
< =S (Myg(or = Tg) [ @01 — @) + == ll2 — 2pga|)?
ni—s 208

+ (Mo (2e — 2e41) | 21g1 — 2)

+c(zk — Lagyr | Legyy — Lx) + ¢(Lagyr — 2gs1 | 241 — 2)

Wk — Y1 | Lz — 2) + (yr — ¥ | 241 — Ll’k+1>>

Let us analyse the terms inside the parentheses:

1
(Mu(zn — 2r) [T — 2) + o [lon — 2|

2p
1 2 2 2
~ 95 [E xHMLk — llzh41 — m”MLk — k41 — x/fHMLk—%Id )
1 2 2 2
(Mo (21 = 21 |21 = 2) = 5 (12— 2l = lows = 2ll3g,, — o = 2l )

and (recall that yr1 — vk = c(Logs1 — 2k41))

1
(Y — ¥ | 21 — Lapgn) = %@Jk — Y| Yk — Yrt1)

1
= o2 (1 = a | + g = 11* = llgwers — w1

as well as

c(zy — Lagqy | Loy — La) 4+ c{Lagy — 2k | 21 — 2) + (U — Y1 | L — 2)
= c(zp — Lapyq | Legsy — Lx) + o{(Lxgyy — 2k41 | 2101 — 2) + (2ks1 — Lagsy | Lz — 2)
= (2, — Lagyq | Legyy — Lx) + ¢(Lxgir — 2ps1 | 2k — L)

C
= £(llz = Lal® = N = Lol = Nz = Lagaa | = [Lanss - zn]?)

c 1
= 5 (2 = Lall” = e = Lall” = 2 = Lawnal*) = o lus = v |
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3 A survey of splitting methods

Therefore, by using the telescoping effects and neglecting the nonpositive terms,

1 n—1

2 2 2
< 50 32l =y, — s =l — lowes = ol
k=0

2 2 2
+llze = 2l — ki1 = 2l = 21 = 26l

+e(llee = La|® = |zsr — L)) = |l2w — Lagaa]*)

1
2 (= o1 = s = ) )
< 1= 2 2 2 2
< 5 2 (I =l = Do = ol + = 21, = Do =l
—0

2 2 1 2 2
tc(llek = Lal* = [lzps — La®) + E(Hyk —yl” = llyesr — yl)

1 2 2 2 1 2
=5 (IIxo =2y, + 120 = 2l , + ellzo = Lal* + —llyo — ]

1 2 2 2 1 2
— 5 (IIwn = @l +llon = 2y, +ellza = Lal” + = llya = yll
n—1

2 2 2 2
+ta, > (ka =l , — o =2l + e = 2y, — ll2e — ZHMz,m)
k=1

1 2 2 2 1 2
<5 <||ZEO =2l + 20 = 2l , + cllzo — Lal® + “llvo — vl ).

which is the desired convergence rate. O]

3.3.10 Remark. Let (x*, Lz*,y*) € H X G x G be a saddle point of the Lagrangian ¢ and
set (z, z,y) := (%, Lz*,y*) in Theorem [3.3.9] then

F(n) + h(E) + 9(50) + (| L3 — 5) - (F@) + h(a") + g(La")) < V050

for all n > 1, where f(x*) + h(z*) + g(Lx*) is the optimal objective value of Problem
3.3.71 Hence, if we suppose that the set of optimal solutions of the Fenchel dual problem

sup {;ggf(:r, z; y)} =sup{—(fOh)(=L"y) —g"(y)}

yeg v yeg

is bounded, we obtain that there exists some R > 0 such that

for all n > 1. The boundedness of the set of dual solutions can be guaranteed under the
condition
0 € int (dom g — L(dom f)),
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where int denotes the interior. Indeed, the set of dual solution is given by (see [105,
Lemma 2.4 and p. 56))

Oh*(0) = 0h(0) with h(y) = inf sup {{y*|vy) + {(z, z;y")}

:EE'}g-[ y*€G

= inf {f(2) + h(z) +9(Lz +y)}.

The equality of h** and h hereby follows a posteriori from the Fenchel-Moreau theorem,
Proposition [2.2.7[(b)l By [33 Proposition 16.14 (ii) and Proposition 16.21], dh(0) is
weakly compact (thus bounded) if

0 € intdom h
=int{y € G|z € H: f(z) < 400 and g(Lz + y) < +o0}
=int{y € G|Ir €dom f and z € domg:y =z — Lz}
= int (dom g — L(dom f)).
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4 Penalty schemes

4.1 Problem setting and motivation
In this chapter, we are dealing with monotone inclusions of the form
0 € Ax + Dz + N¢(x), where C' = zer B, (4.1)

where H is a Hilbert space, A : H = H is maximally monotone, D : H — H is monotone,
and B : 'H = H is another maximally monotone operator.

4.1.1 Example. Assume that A = 0®, B = 0¥ and D = VI, where ® ¥ : H — R are
proper, convex and lower semicontinuous, and I' : H — R is convex and differentiable
with a Lipschitz continuous gradient. Then (4.1) correspond to the bilevel problem

inf {®(z) + T'(z) | x € argmin U}.

Our explicit scheme will not require any further knowledge related to the set arg min W,
in particular we do not calculate the projection on it.

The problem is a variational inequality, whose defining set C' is defined as the zero
set of another monotone operator. We want to exploit this special structure by solving
the problem within a single iteration and using all the involved operators separately.
Our algorithmic scheme is based on the dynamical system investigated by Attouch and
Czarnecki in [19], where the case B = 9V for a proper, convex and lower semicontinuous
function ¥ : H — R is considered. Further contributions to this problem were given by
[20, 21, |149| 155].

The more general problem of a maximally monotone operator B was tackled by Bot
and Csetnek [56] 62)].

4.2 A backward penalty scheme with one forward step

The problem we will be dealing with in this section is the following:

4.2.1 Problem. Let H be a Hilbert space, let A, B : H — H be maximally monotone
operators, let D : H — H be an n-cocoercive operator with 1 > 0, and suppose that
C :=zer B # (). The problem is to find z € H with

0 € Ax + Dx + N¢(x). (4.2)

To solve Problem [4.2.1] we propose the following algorithm.
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4.2.2 Algorithm. Choose ry € H and sequences (A,),, and (8,),, of positive real
numbers, then set, for all n > 1,

YUn—1 = Tp-1 — )\nDInflv
Wy = J/\nAyn—la
Ty = kagann.

The following lemma will provide the main estimation for proving the convergence of
Algorithm

4.2.3 Lemma (see |30, Lemma 3.1]). For u € C Ndom A take w € (A+ D + N¢)(u)
such that there exist v € Au and p € Ne(u) with w = v+ Du+ p. For eachn > 1, the
following inequality holds:

= 2| = ||t = Zps]]® = 20 (w | 1 — ) — 2700 (gup ©vB ('&, p) - JC< ))
aeC ﬁn ﬁn

1 1
< _§||xn—1 - wn||2 - 5”5571 - wn”2 —2X\,(n — /\n)||D5En—1 - Du“2 + 2)‘721”1} + Du“2

1 1
— §||2/\n(Da:n_1 — Du) — (1 — wn)||2 — §||2/\n(v + Du) — (x,, — wn)||2.

Proof. Let n > 1 be fixed. We have 2\,,v € 2\, Au and 2y,,_1 — 2w, € 2\, Aw,, so, by
the monotonicity of 2\, A,

0 < 2yp_1 — 2w, — 2\ v | w, — u)
= 2(Yp—1 — Wy | Wy, — u) — 20, (v | W, — u)
= [[ygn1 = ull® = Iy — wall* = fJwn — ul|* = 20, (v | w,, — )
= |21 — M Dxp_1 — ul|* = || 201 — A DEp_y — wi||* — |y — ul|* — 20 (v | wy, — )
= [Ju— 377%1”2 — lzn—1 — wnH2 + 2M (D1 [ u — wn) — [lw, — UH2 — 22 (v | wp — u)
= |Ju — Zp1]|® = |20t — wal|* 4+ 22 D2y + v |t — wy) — |Jw, — ul|” (4.3)

Wn—Tn

AnBn
noticing that ac( L ) = <L

€ Bx,, so, by definition of the Fitzpatrick function and

2Anﬁn<sup903< >—00<
ueC

22Anﬁn<¢ ( 5n> —oc 5pn>
:2Anﬁn< sup {UIU>+<9 p>—<y’ } < >>

(y,v)€Graph B 5"
Wp — Tp p Wn — Tn p

zzwn<<u e >+ 5”>‘<“"" NBn > <ﬁ >>
= 20U — 2 | Wy — ) + 20 (X0 — u | p)

2 2 2
= [lu =l + [lzn = wall”™ = [l = wn|” + 2An (20 = u|p). (4.4)

Furthermore, we have
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4.2 A backward penalty scheme with one forward step

We can add (4.3)) and (4.4) and obtain (recall that w = v + Du + p)

lu— x| = || — Zp_1]]® = 22X (w | u — ) — 2200 <sup ©B (1], p> - UC< ))
ucC Bn Bn
< —[| @y — wp||? = |20 — wal|* + 22 (Dan_1 + v | u — wy) 4+ 2\ (v + Du| 2, — u)

= —||zp_1 — wn||2 —|lzn — an||2 + 2\, (Dxy—1 — Du|u — xp_1)

+ 2\ (Dxpyq | X1 — wy) + 20 (Du |z — 1) + 22 (V| 2y — wy)
< _||$n—1 - wn||2 - ”xn - wn||2 - 277)‘n||D$n—1 - Du||2

+ 2\ (D1 — Du|xy 1 — wy) + 22, (v + Dul|x, — wy,)

1 1
= =S lln-1 —wall® = Sllen = wall* = 2200 = M) [ Dzn s = Dull* +2X] [lv + Dul*

1 1
- 5”2)‘71(19557171 — Du) — (vp1 — wn)H2 - 5”2)‘71(7) + Du) — (2, — wn)HQ
O]

In order to prove the convergence of Algorithm we assume the following hypothe-
ses:

(i) The operator A+ N¢ is maximally monotone and zer (A + D + N¢) # 0,

(ii) For every p € Ran N¢,

Z Anfn (SHP¢B< 5p ) — JC<5 )) < +oo, (Heitz)

(ili) (An)psy € €2\ 01

4.2.4 Remark. (a) The hypotheses have already been used in [62] when showing
the convergence of the iterative scheme proposed for solving Problem in the
case that B is a cocoercive operator. Since D is cocoercive and dom D = H, the
sum operator A + D + N¢ is maximally monotone provided that A + N is so |33,
Corollary 24.4]. For all p € Ran N¢, we find v’ € C' with p € N¢(u'). Then, since
the Young—Fenchel inequality holds with equality,

o) - - - 232

Moreover, in view of Proposition [2.2.16 @,

2‘289‘)3(@’;)_“0(6“)”3( ﬁn> <p6|:>20'
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4 Penalty schemes

(b) Attouch, Czarnecki and Peypouquet proved the convergence of the penalty scheme
in [21] for Problem under the conditions that B = 0V for some proper, convex
and lower semicontinuous function ¥ : H — R with min {V¥(z) |z € H} = 0 and
that

(i) The operator A+ N¢ is maximally monotone and zer (A + D + N¢) # 0,
(ii) For every p € Ran Ng,

sl )|

(i) (An)poy € 2\ £,

According to Proposition [2.2.16

- D ~ « P « P
sup u,— | < sup VY(u +\If<>:\11<>,
ueC vov ( ﬁn> 4€arg min ¥ ( ) Bn ﬁn
thus, condition (ii) in implies condition (ii) in (Hg,|) applied to B = dW. This shows
that the hypothesis formulated by means of the Fitzpatrick function extends the one
from [21] to the more general setting considered in Problem [4.2.1] In Section 4.5 we will

discuss the fulfillment of the hypotheses and (Hgq,)) for several specific instances of
the operator B.

4.2.5 Theorem (see [30, Theorem 3.1]). Let (A,),5; and (B,),5, be two sequences of
positive numbers which satisfy (Haw). Let (24),,5¢ and (wy), s, be the sequences generated
by Algom'thm then the ergodic sequence (zn)n21 defined by

1 n n
2y = — Z ATk, where Ty = Z Ak (4.5)
k=1

Tn =1
converges weakly to an element of zer (A+ D + N¢) as n — +oo.

Proof. As lim,,_, . A\, = 0, there exists ng > 1 such that n — A, > 0 for all n > ny. We
shall prove the following statements:

(i) For every u € zer (A + D + Nc¢), the sequence (||, — u|),~, is convergent and
(ii) every weak cluster point of (2,),, lies in zer (A + D + N¢).

Then, by Lemma the ergodic sequence (z,),>, converges weakly to an element of
zer (A+ D + N¢).
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4.2 A backward penalty scheme with one forward step

(i) Let u € zer (A+ D + N¢), ie., (u,0) € Graph (A + D + N¢). By Lemma 4.2.3]
we have, for all n > ny,

=gl £)(2)

1 1
< —5ll@n-1 = wh|® = gllen = wall* = 2Xn(n — M) | D21 — Dul*+2X2|lv + Dul)?
1 1
— 5|]2)\R(D5L’n,1 — Du) — (xp_1 — wn)H2 — 5”2)\“(1) + Du) — (z, — wn)HQ. (4.6)
Now, apply Lemma [2.3.5| with
_ 2
an = ||Ju—x,_1||",
b i= S llvn1 — wnH2 + S llon — wnH2 + 20, (0 — M) | Dzppy — DUHQ

1 1
+ 5”2)‘n<Dxnfl — Du) — (zp-1 — wn)Hz + §H2>‘n(v + Du) — (zn — wn)H2

En =200 (sup ©B <1], p) - 00< >> +2X2||v + Dul|®
ucC Bn Bn

in order to obtain that the sequence (Hu - :L‘nHQ) . (as well as the sequence of
nz

square roots) converges for all u € zer (A + D + N¢).

(ii) Furthermore, we have

Z |Zn—1 — wn’lz < +00, Z 12An (D21 — Du) — (Tn-1 — wn)H2 < +00,

n>1 n>1
S |l — w,]]? < oo, ST 200 (v + Du) — (2, — w,)||* < 400,
n>1 n>1
Z Mnl|Dxpq — Du||2 < 4o00.

n>1
Let 2 € H be a weak cluster point of (2,),.,. We have to show that z €
zer (A+ D + N¢), i.e., that (z,0) € Graph (A + D + N¢). Since, by assumption,
the operator A + D + N¢ is maximally monotone, we can apply Proposition [2.1.2
[(b)} To this end, let (v, w) € Graph (A + D + N¢) be arbitrarily chosen such that
w=v+p+ Du with v € Au and p € Ng(u). Let N > ng + 2. By Lemmam,
we have

lu = 2all® = llu = 2 |

< 222 ||lv + Dull* 4 22 (w | — ) + 2\, 5, <sup B (u ) — JC< b >>

aeC Bn Bn
forn =ng+1,..., N. If we sum up these inequalities, we obtain
N
lu = 2 |* = [lu = 20 |I* < D7 20w |u — @) + L (4.7)
n=1
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4 Penalty schemes
with

Z 2/\2||U+DUH + Z 2/\nﬁn<supgpg< 5>_JC<5P>>

n=ng+1 n=ng-+1

+22)\n<w|xn —u) < +00.

n=1

In ({@.7), we can ignore the nonnegative term ||u — zy|* and divide by 27y =
1 2.

2
_||u_$no|| < <w

2TN

22)\1’”>+2L =(w|u-— >—|—i

TN =1 T™N 2TN

By passing to the limit N — +o00 and using the assumption that limy_ .. 78 =
+00, we get

lim inf — > 0.

Wl twl = 2w 20

Since z is a weak cluster point of (z,),~,, we obtain that (w — 0]u — 2) > 0, where
(u,w) € Graph A+ D + N¢ was chosen arbitrarily. Following Proposition
[(b)] it follows that (z,0) € Graph (A + D + N¢). O

4.2.6 Theorem (see [30, Theorem 3.2]). Let (A,),5; and (B,),5, be two sequences of
positive numbers which satisfy (Hg,). Let (Tn)pso and (wn),>, be the sequences generated
by Algorithm If A is y-strongly monotone for some v > 0, then the sequence
(21),,5 converges z'n norm to the unique element of zer (A + D + Nc) as n — +o00.

Proof. In the proof of Lemma we can tighten the estimation (4.3|) because of the
29 \,-strong monotonicity of 2\, A to

29\ ||, — uH2 <|lu-— a:n,1||2 — ||zn_1 — wnH2 + 2\ (D2 1 + v |u—wy) — ||w, — uH2

Arguing analogously to Lemma [4.2.3] we can show, for any n > 1 and w = 0 (i.e.,
u € zer (A+ D + N¢)), the estimation

|lu — xn|| — |lu— - 1|| —2M\ 50 (sup g03< 5) — 00(6 )) + 29\, ||wy, — uH2
< —§||l’n—1 — w,|* - §||l’n — wy||” = 2Xu(n — An)|| D2y — Dul|* + 2X%|jv + Dul|®

1 1
_ §|]2)\TL(D5L’TL,1 — Du) — (-1 — wn)||2 — §H2>\n(v + Du) — (z, — wn)HQ.

By neglecting certain terms due to their signs, we obtain, for all n > ny where ng > 0 is
large enough to have A, < n for all n > ny,

1 1
2 2 2 2 2
lu —zn||” = Ju — 21 ||” + 29 ||wy — | +§”$n—1 — wh| +§||xn_wn||

< 2)2||v 4 Dul]> + 2\, 53, (sup ©B <ﬂ, p) — ac( ))
ueC Bn B’n
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4.3 A backward penalty scheme with two forward steps

We apply Lemma with
2
ap = |lu— x|

1 1
b = 2yl =l + 5 o = w5 o —

En =2\, 3 (sup OB <ﬁ, p) —o¢ (p)) + 222 ||lv + Du||2
ueC ﬁn ﬁn

and obtain that (Hu - xn|]2) _ s convergent,
n>ng

S Mlws —uf® < 400 and 37 |z, — wa|* < oo,

n>ng n>0

. .. 2 .
is convergent to the same limit as (||u — Zn| ) . This
n>ng n>0

limit equals zero because otherwise (\,),,~,,, ¢ ¢! would imply that 3,5, Anllw, — ul|* =
+00. - [

Consequently, <||wn - u|]2)

4.3 A backward penalty scheme with two forward steps
The problem we deal with in this section has the following formulation.

4.3.1 Problem. Let H be a real Hilbert space, A, B : H = H be maximally monotone
operators, D : H — H be an n~!-Lipschitz continuous and monotone operator with > 0
and suppose that C' := zer B # (). The monotone inclusion problem to solve is

0 € Ax + Dx + N¢(x).

Problem is a generalisation of Problem since every n-cocoercive operator
is obviously monotone and n~!-Lipschitz continuous. If D = V f for some convex and
differentiable function f : H — R with n~!-Lipschitzian gradient, then D is automatically
n-cocoercive by the Baillon-Haddad theorem [25]. The investigations we make in Section
provide a strong motivation for treating monotone inclusion problems in the settings

of Problem .31

4.3.2 Algorithm. Choose z; € H and set for any n > 1

Yn 1= Tp — Ay Dy,
Pn = I, AYn,
Gn = Pn — A Dpn,
Tnt1 7= Jnug,B(Tn — Yn + @n),

where (An),~ and (8,),,5, are sequences of postive real numbers.
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4 Penalty schemes

4.3.3 Lemma. Foru € CNdom A take w € (A+ D + N¢)(u) such that w = v+ Du+p
for some v € Au and p € N¢(u). For each n > 1, the following inequality holds:

4N2
lnsn = ull® = e — ull* + (1 - ,7) I — pall*+

1 1
gllnes = pall” + Gllns1 = P+ 20 (Dpo — D +p)|* <

b (sup op <u p) - ac( )) 2w |1 = pa) + 42 [
aeC ﬁn Bn

Proof. Let be n > 1 fixed. We have A\,v € A\, Au and y,,—p, € N\, Apn, o, by monotonicity
of \,A,
<yn — Pn — )\nv |pn - u> Z 07

which is equivalent to
2 2 2
2)‘n<vlpn_u> < 2<yn_pn|pn_u> = Hyn_uH - Hyn_an - Hpn_uH : (4'8)

Furthermore, we have z, — vy, + ¢, —Tni1 € A\pBnBT,y1, so, by definition of the Fitzpatrick
function,

s ) ()

> 2<u | Tp — Yn + qn — xn+1> + 2)‘n<p ‘ xn+1> - 2<$n+1 ‘ Tn — Yn + Gn — xn+1>

= 2)\n<p ‘ Tpy1 — U) + 2<U — Tn41 | Tp — Yn + dn — xn+1>

2 2 2 2
:2)‘n<p|xn+1 —u> - Hu_an + ||u_yn|| - HU_QN“ + ||U—5Un+1||
Hzn = Tog1|” = (g1 = vall? + [|T0s1 — gall*. (4.9)

Adding (4.8) and (4.9)), we obtain

s — ull® = 20 — ul? —wnﬁn(supw( 5>—Uc<ﬂ )) D01 = p)
< D p | P = Tner) + 200 (D | po = 1) — 5 = pll® = 1t = pall? + 10 = g

—Nzns1 = Zall® + [Zns1 = Yal® = 201 — gl
= 20 (p | Pn — Tn 1) + 22 (D | pp — u) — |20 — Au D — pul* = ||l — pal|®
+ |t = o + M Dpoll? = | Znss — 2ol + | Zns1 — Tn + An Dy ||
—[|Zns1 — Pa + AaDpal®
=20 (p| P — Tns1) + 20 (Dt | pr — 1) = |20 — pull” + 220 (D | 20 — i)
— M |[Dz||* + AN Dpall* + 220 (Dpn [t — pa) + A2 || Do ||* + 20 (Dt | 241 — )
— |#ns1 — pull* = 2Xn(@ns1 — pn| Dpn) — A2 Dpal|?
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4.3 A backward penalty scheme with two forward steps

= 2)‘n<p’pn - $n+l> + 2)‘n<Du |pn - u> - Hxn - an2 + 2>‘n<Dpn | U — xn+1>
+2)\n<Dxn | Tp+1 _pn> - Hanrl _an2

=2\, (Du — Dpy, | pr — u) + 20 (Dpp, — Dy + p | P — Tpy1)
— | #n1 = pall® = 120 — pall?

1 1
=l = pall* = 311 = pull* = 511 = o+ 200(Dps = Do+ p)|

IA

+2)2||Dp,, — Dz, + p|?

4)\2 1
< = (1= 2 ko =l = Sllnss =

1
- 5”75”—&-1 —Dn T+ 2)‘n<Dpn — Dz, +p)||2 + 4)‘i”pH27

which leads to the desired conclusion. O

For the convergence statement, the same additional hypotheses (Hg,|) are needed as
for Algorithm [4.2.2]

4.3.4 Theorem. Let (z,,),51, (Pn)ps1s (Yn)ps, and (qn)n>1 be the sequences generated
by Algorithm|4.3.2 and (zn)n>1 be the sequence defined in . If (Hgy)) 7s fulfilled, then

(2n),>1 converges weakly to an element in zer (A + D + NC) asn — o0o.

Proof. As lim,, ., A, = 0, there exists ng > 1 such that 1 — %ﬁ > 0 for all n > ny.
Thus, for (u,w) € Graph (A + D + N¢) such that w = v + p + Du, where v € Au and
p € N¢(u), by Lemma it holds for any n > ng

|Zns1 — ul|® = ||z — ulf?
2)\nﬁn<supg03 <u > —UC< >> + 20 (w | u — py) +4)\,21||p||2. (4.10)
aeC Bn Bn

Analogously to the proof of Theorem [4.2.5] one obtains from here that:
1. for every u € zer (A + D + N¢) the sequence (Hxn - u“n21> is convergent;
2. every weak cluster point of (2,),,5, lies in zer (A + D + N¢).
The conclusion follows by using again Lemma [2.3.2 O]

Arguing in the same way as in Theorem[4.2.6] one can show that the strong monotonicity
of A guarantees strong convergence of the sequence (x,,)n>1.

4.3.5 Theorem. Let (:L‘n)n>1, (Pr)ns1s (Un)psy and (qn),s, be the sequences generated
by Algomthm . If (Hgis)) @s fulfilled and the operator A is ~y-strongly monotone with
v > 0, then (Cﬁn)nz1 converges strongly to the unique element in zer(A 4+ D + N¢) as
n — +o0.
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4 Penalty schemes

4.4 A primal-dual algorithm based on a backward
penalty scheme

In this section, we will derive a primal-dual algorithm for solving complexly structured
monotone inclusion problems based on the backward penalty iterative scheme provided
in Algorithm [4.3.2] The problem under investigation is the following one.

4.4.1 Problem. Let H be a real Hilbert space, A : H = H a maximally monotone
operator and D : H — H a monotone and n~!-Lipschitz continuous operator for some
n > 0. Furthermore, let m > 1 and for any i € {1,...,m}, let G; be real Hilbert spaces,
A; © G; = G; maximally monotone operators, D; : G; = G; be maximally monotone
operators such that D; Lare v, L_Lipschitz continuous for some v; > 0 and L; : H — G;
nonzero linear continuous operators. Consider also B : H = H a maximally monotone
operator and suppose that C' := zer B # (). The monotone inclusion problem to solve is
to find z € ‘H with

0€ Av+ Y L}(A;0Di)(Lix) + Dz + Ne(x), (4.11)
=1

together with its dual monotone inclusion problem in the sense of Attouch—Théra [24] of
finding v; € G;, @ = 1,...,m, satistying

JreH: v; € (A4;0D;)(Liz) and 0€ Ax+ > Liv;+ Dz + Ne(z).  (4.12)
i=1
We introduce the real Hilbert space H :=H X G; X ... X G, the operators

A:H=H, Alx, vy, ..., 0) = Az X AT oy <o x Aoy,

D:H—H, Dx,v,... v, = <ZL;‘vi—|—D:c,D11v1 —le,...,Dmlvm—me>,

i=1
B:H=H, B(x,vi,...,0,) = Br x {0} x ... x {0}, (4.13)
and the set
C={xeH|Bx=0}=zerBxG X...XGp,.
In this setting, we have for @ = (z,vy,...,v,) € H
0€ Az + Y, Liv; + Dx + N¢(x)
0e AT'vy + D7ty — Ly
0c(A+D+ No)x <= ,

0e€ A vy, + Dto, — Ly

0€ Az + >, Liv; + Dx + N¢(x)

— x satisfies (4.11)) and (vq, ..., v,,) satisfies (4.12).  (4.14)
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4.4 A primal-dual algorithm based on a backward penalty scheme

The resolvent of B is given by

Jyg(T,v1,. .., 0) = (JyBx, U1, ..., Un)

and its Fitzpatrick function g : H x H — R by

oo, v )= s {<x|y*>+<y|x*>+z<wirvz>—<y|y*>}
Y =1
y*EBy

w;€G;,i=1,...,m

ep(r,z*), ifvf=0i=1,...,m,
+00, otherwise.

Thus, in order to solve the primal-dual pair of monotone inclusion problems (4.11))—(4.12]),
one has to solve

0 € Az + Dz + N¢e(x) (4.15)

in the product space ‘H. By doing this via Algorithm [£.3.2] one obtains the following
iterative scheme:

4.4.2 Algorithm. Choose ;1 € H and v;; € G;, i =1,...,m, and set for any n > 1

m
Yin ‘= Tn — )\n (Z L;(Ui,n - D:Cn)a
=1
Y2,in ‘= Vin — )\n (Diilvi,n - szn),'l = 1, cee,m,
Pin = J)\nAyl,na
Prim = Iy a1 Y2imt =1, myi=1,...,m,

m
Gn ‘= P1n — An (Z L:pli’” o Dan),
=1

Vi1 7= Vi = Y2,in + P2in — An (Di_lp2,i,n - Lipl,n) v i=1,...,m,
Tn41 = J)\n,BnB(xn —Uin + QH)
where (An),>; and (8,),, are sequences of postive real numbers.

For its convergence the following hypotheses are needed:

(i) A+ N¢ is maximally monotone and

ZeI‘(A—FZL?O(AiDDi)OLi"i‘D"i‘NC) # 0;

i=1

(ii) For every p € Ran N, Y Anfn <sup ©B <il, 5p> —o¢ (5]))) < +o0;
aeC n n

n>1

(ili) (An),so € €2\ £V
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4 Penalty schemes

4.4.3 Theorem. Consider the sequences generated by Algorithm [{.4.9 and assume that
(Hpal) s fulfilled. Then the sequence (zn)n>1 defined in (4.5) converges weakly to a

solution of (4.11) and the sequence - § Me(Vi ks - Uk converges weakly
ST k=1 ;
n>1

to a solution of {.12) as n — +oo. If, addztzonally, A and Ai:l,z' =1,....,m, are
strongly monotone, then (z,),>1 converges strongly to the unique solution of (4.11)) and
(Vlns oy Umon)n>1 converges strongly to the unique solution of (4.12) as n — +o00.

Proof. Clearly, the iterations in Algorithm can be for any n > 1 equivalently written
as

(yl,na y2,1,na o 7y2,m n) (Id A D) (I’n, vl,ny s 7Um,n)7
(pl,me,l,na o >p2,m n) J (Z/l ns Z/2,1,n7 s 73/2,m,n>7
)
)

(Qn7 617n7 cee aq~mn (Id A D) (pl,nap2,1,m s 7p2,m,n)>

nﬁn <($na Ul,na cee avm,n) - (yl,na y2,1,na s 7y2,m,n)

(xn—‘rly Ul,n—i—la oo avm,n—i—l
+ (Qna ql,n: L aq~m,n)> .

with the operators A, B and D defined in . The operators A and B are maximally
monotone by [33] Proposition 20.23], and the operator D is monotone and Lipschitz
continuous ([91]). If A and A;',i =1,...,m, are strongly monotone, then A is strongly
monotone, too. Thus the conclusion is a direct consequence of the Theorem and
Theorem applied to the monotone inclusion problem , provided that the
corresponding hypotheses are fulfilled.

According to , A+ N¢ is maximally monotone, and so is A + N¢. Further, the

assumption zer ( A + f) Lio(A;O0D;)o Li+ D+ NC> # () leads to zer (A + D + N¢)
i=1

490,
Furthermore, Ran No = Ran No x {0} x ... x {0}, so for all (p,0,...,0) € Ran N¢

Z)\nﬁn sup <¢B<ﬂ,vl,...,vm,p,O,...,O)—ac<p,0,...,0>>:
n>1 (V1 ,...,um ) EC B B
p p
AnBn sup ( ( > -0 ()) < +4o00.
> P\ TG,

]

4.4.4 Remark. Even if the operators D and D; ', i = 1,...,m, are cocoercive, one cannot
make use of Algorithm and of the corresponding convergence theorem in order to
solve the monotone inclusion problem (4.15). This is due to the fact that the operator

(T, 01, ey Uy) > <Z Liv;, — Lz, ..., —Lma:>,

i=1
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4.5 Examples

being skew, fails to be cocoercive, which means that D is not cocoercive as well. This
shows the importance of having iterative schemes for monotone inclusion problems involv-
ing monotone and Lipschitz continuous operators, which are not necessarily cocoercive,

as is Algorithm [4.3.2] (see, also [56]).

4.5 Examples

In this section, we discuss the fulfillment of condition (ii) in the hypotheses and
(Hgt,)), for several particular instances of the operator B.

4.5.1 Example. For a convex and closed set ) # C' C H, let B := N¢. Then zer B = C
and (see [37, Example 3.1])

@B(I7u) = §0N0<x’u) = 50(17) + Uc<u>’

and condition (ii) in (Hg,)) becomes

Z )\nﬁn (%ug 50(17’) +oc <5p> e <5p>> < 400,
n>1 ue n n

which is satisfied for any choice of the sequences (A,),,~, and (8,),~,. The same applies
for condition (ii) in (H)), where ¥(x) = d¢(x) and ¥U*(u) = oc(u).

4.5.2 Example. For a convex and closed set ) # C C H, let U : H — R, ¥(z) = %dc(x)Q,

where do(z) = inf.co ||z — z|| and B := 0W. Then zer B = C and (see [33, Corollary
12.30])

VV¥(z) =z — Proj. (z),

where Proj. : H — C denotes the projection operator on C'. We have ¥ = - (%||||2>,
so V* = o + %||||2 If C'# H, condition (ii) in (H)) is therefore equivalent to (see [21])

An
> R < 4o, (4.16)

n>1 571

in which case condition (ii) in (Hgs,)) is also fulfilled. Let also notice that the resolvent of
B is given by
z_ 7Proje (2)

= Ve € H.
v+l 41 T

J’YB(‘T)

Notice that in this example the approach from [62] could also be applied to the single-
valued operator B, resulting in slightly different algorithms.

Next, we present two examples, for which condition (ii) in (Hgy,|) fails for any choice of
the sequence of positive penalty parameters (5n>nz1-
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4 Penalty schemes

4.5.3 Example. For a convex and closed set ) # C' C H, let ¥ : H — R, ¥(x) = do(z),
and B := 0W¥. Then (see [33, Example 16.49])

{u e Ne(x)||lul| <1}, ifzed,
Bx = adc(fb) = {{ z—Projq (z) }

lz—Projc (x)Il J*
and zer B = C. Since ¥* = o¢ + g,

;Anﬁn (‘P<5n> - Uc<5n>> T;Anﬁn&g(ﬁn) (4.17)

For C' # H and arbitrary (3, > 0, with n > 1, there exists p € Ran N¢ with [|p|| > £,,
for which expression is equal to +o0o. Thus, condition (ii) in is not verified.

Condition (ii) in fails for similar reasons. Let be 3, > 0, with n > 1, y € C and
p € Neo(y) with ||p]| > B, Then

otherwise

<y + tp, ”m) € Graph dd¢g Vt > 0,
p

which implies that

Sup Yad (fb,p> —Uc<p> > Pad <Z/7 > —Uc<
aeC “ ﬁn ﬁn “ ﬁn

o) ol 2) ool 2612
“sp (1 (1)) =

4.5.4 Remark. One can notice that in the previous three examples, despite of the different
choices of the operator B, the set of its zeros is the convex and closed set C'. In what
concerns condition (ii) in and (H)), it is satisfied for any choice of (\,),, and
(Bn),>; when B = N and for the two sequences fulfilling assumption (4.16) when
B =0 (%d%), however, it fails for any choice of (A,),-, and (8,),, when B = ddc.
The applicability of and therefore depends on the modelling of the variational
inequality via the set-valued operator B.

>

4.5.5 Example. Let B : H — H be a nonzero skew linear continuous operator. So
zer B = ker B and by taking a nonzero element p € Ran Ny, g = (ker B)L, it holds for

any n > 1
su Oker
uEkeIrDBSOB< /8n> k B(ﬁn)
= sup Sup<<@|By < ’ > yIBy>>
a€ker B yeH 571

> sup <y p> = +00.
yeEH 671
This shows that condition (ii) in (Hg,)) is not satisfied.
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4.5.6 Example. On the other hand, let S : H — H be a nonzero skew linear continuous
operator, and let B := (Id + S)_1 be its resolvent. This operator is not symmetric,
therefore it cannot be the subdifferential of a convex function ([32, Proposition 2.51]).
We have ker B = (Id + 5)(0) = {0}. For every p € Ran Ny, g = (ker B)" = H, we have
(recall that Id 4+ S is surjective and S* = —5)

7%:1 )\nﬁn <u€sll(lelr)3 ¥B ( 6n> — Oker B (;))

210} - i

n>1 n>1
p—3Sp 2
= B SU —lz+Sz)—(x+ Sx|x AnBn SU — ||z
gm{@ >< 9= S (] P57 )l
2 2 2
p—Sp Ipll* + I|SplI” Ao\ lpll” + 115
- )\n n S - - + - - |\
2 %EE{ TN ’ 13 235 1

so condition (ii) in (Hgy,)) is equivalent to (4.16])).

4.5.7 Example. Let B : H — H be a self-adjoint linear continuous operator with closed
range. We have for each p € Ran Ny, g = (ker B)l = Ran B

7; )\nﬁn (uesliI:B ©YB ( Bn> Oker B (677, > )

= MafBul| sup {(u\By) <ﬁn >—<y|By>}

o (2 )10,

gl

For every (3, > 0 the function y < b ‘ > (y | By) is concave and differentiable.
Setting its derivative equal to zero yields for its maximisers the necessary and sufﬁment
optimality condition By = . Since p € Ran B, we find x € ‘H with Bx = p, so y = 5%
furnishes the supremum and it holds

ngl )\nﬁn (uesltle?B ¥B < 6n> — Oker B (é))
_ [P
,; A << B | 28n > < 2B, | 20 >>

-(zx)e

In other words, condition (ii) in (Hg,|) is equivalent to (4.16) (and to (H])).
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5 Dynamical systems

5.1 Dynamical systems for solving monotone inclusions

In this chapter we are dealing with dynamical systems for solving monotone inclusions.
These are the time-continuous counterparts of splitting algorithms which are obained
from them by discretisation. It has been known for a long time that, for a maximally
monotone operator A : H == H, the equation

do + Az 50, z(0) = zo (5.1)
dt

possesses a weak solution x : [0, +00) — H (see e.g. [76, Théoreme 3.1]). See the seminal
paper of Crandall and Pazy [96] for the intimate connection between the operator A
and the dynamical system ({5.1)). Discretisation of this differential equation can be done
implicitly via

Tpil — T :
Dl TR 4 Az, 30, xog € H given
Tn
or explicitly via
Tn+1 — Tn .
——— + Az, 20, xo € H given.
Tn

Here 7, is a stepsize of the discretisation. The implicit discretisation yields the proximal
point algorithm, whereas one obtains a gradient or subgradient algorithm from explicit
discretisation.

Brézis studied in [77] the asymptotic behavior of the trajectories whenever the un-
derlying operator is the convex subdifferential, and Bruck proved in [83] that a similar
asymptotic convergence analysis can be made also in the general case involving an
arbitrary maximally monotone operator.

In this chapter, we want to solve Problem by the following dynamical system:

5.1.1 Problem. Let H be a real Hilbert space, let A : H = H be a maximally monotone
operator, and let B : ‘H — H be an operator which is monotone and %—Lipschitz
continuous for some 5 > 0.

Find TeH such that 0 € Az + Bz, (5.2)

by means of the dynamical system of equations

2(t) = Jywalz(t) —y(t) Bx(t))
( (; (t) + x(t) — 2(t) — v(t) Bx(t) + v(t) Bz(t) (5.3)
z(0) = xo,

61



5 Dynamical systems

where 7 : [0, 4+00) — (0, 3) is a Lebesgue measurable function, xy € H and J,)4 denotes
the resolvent of the operator (t)A for every ¢ € [0, 400).

In this context we want to refer to the discrete forward-backward-forward algorithm
presented as Algorithm It takes an initial point xy € H and a sequence (Vy,)n>0 C
(0, 8) of stepsizes and generates two sequences (x,,),,~ and (zy),~, that converge weakly
to a solution of the monotone inclusion problem . -

Dynamical systems governed by maximally monotone operators are recognised as
valuable tools for studying numerical algorithms for monotone inclusions and optimisation
problems obtained by time discretisation of the continuous dynamics, see [156] for general
remarks on the topic.

Since they provide a deep understanding of the related discrete iterative schemes,
dynamical systems assuming backward (implicit) evaluations of the governing operators
have enjoyed much attention in the last years. Abbas and Attouch addressed in [1] a
forward-backward dynamical system associated to the solving of for A the convex
subdifferential of a proper, convex and lower semicontinuous function and B a cocoercive
operator, extending in this way the investigations made by Bolte in [48] on a gradient-
projected dynamical system associated to the constrained minimisation of a smooth
convex function. The study in [1] has been further extended in [53], this time for
an arbitrary maximally monotone operator A and also by utilising variable relaxation
parameters, a fact which permitted the derivation of convergence rates for the fixed
point residual of the generated trajectories. Recently, in [66], the monotone inclusion
problem for B cocoercive has been approached in terms of a second order dynamical
system of forward-backward type with variable relaxation parameters and anisotropic
damping/variable damping parameters (see also |10, |16]). For more literature addressing
dynamical systems of implicit type we refer the reader to [2} 22, 23, 61].

In the first part of this chapter we prove the existence of strong global solutions for the
dynamical system by making use of the classical Cauchy—Lipschitz-Picard Theorem.
This is followed by a convergence analysis for the generated trajectories. We show that
that x(t) converges weakly, as t — 400, to a solution of the monotone inclusion problem
under mild assumptions. We also show that, whenever A + B is strongly monotone,
the trajectories converge strongly with an exponential rate.

In the last part of the work we deal with the optimisation problem

minimise f(z) + h(z),

where f : H — R is a proper, convex and lower semicontinuous function and h : H — R is
a convex differentiable one with Lipschitz continuous gradient, by taking into consideration
that its set of minimisers is nothing else than the solution set of the monotone inclusion
problem

find z € H such that 0 € df(z) + Vh(Z).

We provide a rate of convergence for the objective function f + h along the ergodic
trajectories generated by (5.3) (for A = df and B = Vh) to its minimum value.
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5.2 Existence and uniqueness of trajectories

5.2 Existence and uniqueness of trajectories
We begin by stating the solution concept we consider for the dynamical system ([5.3)).

5.2.1 Definition (see for instance [2, 23]). A function x : [0,b] — H (where b > 0) is
said to be absolutely continuous if one of the following equivalent properties holds:

(i) there exists an integrable function y : [0, b] — H such that

(1) = 2(0) + /Oty(s) ds  forall t € [0,b];

(ii) « is continuous and its distributional derivative is Lebesgue integrable on [0, b];

(iii) for every € > 0, there exists 7 > 0 such that for any finite family of intervals
I, = (ax, br) C [0,b] we have the implication

(Ik NIl =0 and Z |bp — ax| < 77) = Z |x(bg) — x(ag)|| < e.
k

k

5.2.2 Remark. (a) It follows from the above definition that an absolutely continuous
function on [0, b] is differentiable almost everywhere, its derivative coincides with
its distributional derivative almost everywhere and one can recover the function
from its derivative @& = y by the integration formula |(i)}

(b) If x : [0,b] — H (where b > 0) is absolutely continuous and M : H — H is a
~-Lipschitz continuous operator for v > 0, then the function z = M oz is absolutely

continuous, too. This follows from the characterisation of absolute continuity given
in Definition [(iii)} Moreover, z is almost everywhere differentiable and the
inequality ||2(+)|| < v]|#(-)|| holds almost everywhere.

5.2.3 Definition. We say that x : [0, +00) — H is a strong global solution of (/5.3) if
the following properties are satisfied:

(i) x:[0,400) — H is locally absolutely continuous, that is, absolutely continuous on
each interval [0,b] for 0 < b < 400;

(ii) For almost every t € [0, +00) it holds

@(t) + x(t) — 2(t) — v(t)Bx(t) + v(t) Bz(t) = 0,
where 2(t) = Jy@ya(x(t) — v(t)Bx(t));

(iii) 2(0) = xo.
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5 Dynamical systems

Next, we investigate the existence and uniqueness of the trajectories generated by
the dynamical system ([5.3)). To this end we notice that the latter can be written as a
non-autonomous differential equation

#(t) = Tyala(t) = y(O)Be(t) — 2(t) + () Ba(t) - 4(t) (B o Ty ) (x(t) — 7(t) Ba(t))

or, equivalently, as

with f:(0,400) x H — H,

f(v,2) :=Jya(x — yBx) — x + yBx — (B o Jya)(x — vBx)
=((Id =yB) o Jyao(Id —vB) — (Id — vB))z.

5.2.4 Lemma. Let x € H be fired. Then the function v — f(v,x) is continuous on
(0, +00). Moreover, if x € Dom A,

li —0.
lim f(v,z)

Proof. The first statement is a direct consequence of Theorem [([d)] Let x € Dom A.
By nonexpansiveness of J,4 we have

| Jya o (Id = vB)x — Jyaz| < 7| Bz|| Vy > 0.

On the other hand, J,42 — P10j(pom 4y T = = as 7 — 0 by [76, Théoreme 2.2], where
Proj denotes the projection operator and one uses that cl (Dom A) is a convex and closed
set. Hence J,4 o (Id — yB)x — x as v — 0 and the assertion follows from the Lipschitz
continuity of B. O

5.2.5 Lemma. For each v € (0,5) and x,y € H it holds

1f(v.2) = f(v, )] < V6] —y]|.

Proof. For the sake of brevity, let us write C' := Id — vB and J := J,4. By using the
firm nonexpansiveness of the resolvent and the monotonicity and Lipschitz continuity of
B we get

If(ro) = FOr )
=||CoJoCx—Cx—ColJoCy+Cyl
=||CoJoCz—CoJoCy|>+|Czx—Cy||> —2(CoJoCx—ColJoCy|Cx—Cy)
=|[JoCa—JoCy|* +7*|BoJoCx—BoJoCly|*
—29(JoCx—JoCy|BoJoCx— BoJoCy)
+||Cx — Cy||> =2(CoJoCx—ColJoCy|Cx—Cy)
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5.2 Existence and uniqueness of trajectories

32
—2y(JoCx—JoCy|BoJoCx— BolJoClCy)
+||Cz = Cy||> —=2(CoJoCx—ColJoCy|Cx—Cy)

2
< <1+7>(C:B—C’y|JoC:v—JoCy)

32
—2y(JoCx—JoCy|BoJoCx— BolJoClCy)
+||Cz — Cy||* +2v(BoJoCx — BoJoCy|Cx — Cy)

< ||Cx —Cy||> +2v||Bo JoCx— BoJoCyl||Cx — Cy|

2
< (1 N g)ncx — oyl

2
:<1+7—2><Cx—0y|JoCx—JoCy>

2
= (14 %) (e o1 2082 = Bl ~ 224~ 91 B - )

2
< (1+2g) (1+gz)||x—yn2

< 6|l — yl*. O
5.2.6 Lemma. There exists a constant K > 0 such that

1F (s @) < K (1 + |[]])
for every v € (0,3) and v € H.

Proof. We fix an element x € Dom A in the domain of A, which is evidently nonempty.
According to Lemma the mapping v — f(7,Z) can be continuously extended to
v = 0, therefore the image of [0, 3] under this extension is compact, hence bounded, say,
| f (v, 2)|| < r for all v € (0,3). Furthermore, by Lemma and the triangle inequaity,

(v <f(v,2) = fFOr, D) + 1 f (v, D)
<V6|lz — || +r
< V6||z|| +r 4+ V6| z|. O

Now we can state the existence and uniqueness statement.

5.2.7 Theorem (see |28, Theorem 1]). Let v : [0, +00) — (0, 3) be measurable. Then,
for each xo € H, there exists a unique function x : [0, +00) — H with x(0) = xq, which
is locally absolutely continuous and &(t) = f(~(t),x(t)) for almost every t € [0, +00).

Proof. The statement follows as a consequence of the Cauchy—Lipschitz—Picard Theorem
(see [119, Proposition 6.2.1]) applied for the mapping (¢,z) — f(7y(t), ) under the use
of the previous two lemmas. For arbitrary x,y € H and every t € [0, +00), by Lemma
we have

1F(v(2),2) = fF(v(1). )| < V6|2 —y].

65
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On the other hand, we recall that v — f(vy,x) is continuous on (0,+o0) for each
x € H,s0t— f(y(t),z) is measurable, and it is bounded by Lemma [5.2.6] thus locally
integrable. O]

5.3 Convergence analysis

In order to investigate the asymptotic properties of (5.3)) we need some inequalities which
we derive in the next subsection.

5.3.1 Some fundamental inequalities

5.3.1 Lemma. If z and z are given by (5.3), then, for almost every t € [0,+00), the
following statements are true:

(a) = ~/(t) — Bz (t) € Az(t);

(h) 220 + Bz(t) — Ba(t) = -5 € (A+ B)2(t).

v(t)

Proof. The statement in [(a)] is a reformulation of the first equation in (5.3), while the
one in @ follows by adding Bz(t) to @ and by using the second equation in .

5.3.2 Lemma. Let x and z be given by (5.3) and & € zer (A+ B). Then, for almost
every t € [0,4+00), we have

0 < fJa(t) = 2l* = [lo(t) = 2(O)]* = |=(t) = Z[|* + 2v()(BZ — Bx(t) | 2(t) — 7).

Proof. As —Bx € Az, it holds —v(t)Bz € ~(t)Az for every t € [0,+00). By Lemma
5.3.1(a)] and the monotonicity of A, for almost every t € [0, +00) it holds

0 < 2{z(t) = v(t)Ba(t) — 2(t) + 7(t) Bz | 2(t) — T)
= [|lz(t) = ZI* = llz(t) — 2O — I2(t) — 2|I* + 2y (t)(BZ — Ba(t) | 2(t) - 7). O

5.3.3 Lemma. Let x and z be given by (5.3), and let v : [0,400) — (0,5) be locally
absolutely continuous. Then z is locally absolutely continuous, and

Hz(t)H < (\l (1 + W) 4+ (’V(t)) 4 Lt) 14 (’V(t)) )%(t) . Z(t)“

v(t) 32 5 2

for almost every t € [0, 400).
Proof. Let b > 0 be fixed. Since x, Bx and ~ are absolutely continuous on [0, ], the

mapping t — y(t) := z(t) — ~(t)Bx(t) is absolutely continuous on [0, b]. We show that
t — Jywa(y(t)) is absolutely continuous on [0, b], as well.
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5.3 Convergence analysis

For every s,t € [0,b], by using Theorem [[d)] and the nonexpansiveness of the
resolvent, we get
126) = ()| = Ja(®) = Troalu(s)|
= AW ®) = Lwa(s)]| + | Haaws) = La(s)|
<lly(t) = y(s)Il + [v(t) = v()] | Ay (1))
Since ~y is continuous on [0, b], there exist Ymin, Ymax € (0, 3) such that Ymim < Y(+) < Ymax
on [0,b]. Using that v+ ||A,(y(¢))| is nonincreasing and the Lipschitz continuity of the
Yosida approximation, it yields for every s,t € [0, 0]
12(t) = 2(s)I| <[ly(t) = y(s)I| + () = ¥()|[ Asoy (w ()|
<[ly(t) =y ()l + [7(t) = 7($)[[| Ay (W (D))

<Iote) = o)1+ 10) = 1] (I O+ IO

From here the absolute continuity of z on [0, b] follows, by taking into consideration also
that y is bounded.
Applying Lemma [(a)] for s, € [0,b], s # t, we obtain by the monotonicity of B

M) i HO )

o< st -+00| " 70

which is equivalent to

2

z(s) — z(t) <
s—1 -
2s) —z(t) | z(s) —a(t) () —(s) x(t) = 2(F) Bu(t) — B(s)
< s—t s—t 1 s—t v(t) () s—t >’
so, by the Cauchy—Schwarz inequality,
2s) —z2(B)|| _ [z(s) —z@) | () —(s) x(t) — 2(t) Bu(t) — Br(s)
s—t HS s—t * s—t A1) () s—t

By taking the limit s — ¢, it follows that for almost every ¢ € [0, +00)

: : ¥(1) d
Iz < Jot0) - 20000 - 2(0) ~ 1) Bt
= H (1 + zgg (2(t) — z(t)) + v(t)(Bx(t) — Bz(t)) — y(t)éith(t)H. (5.4)
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According to Remark |5.2.2(b) we have H%Bx(t)” < %Hx(t)“ for almost every t € [0, +00).
Furthermore, by the monotonicity and the Lipschitz continuity of B, we have for almost
every t € [0,400)

lEOI° = ll2(t) — 2O + (V)| Ba(t) = Bz(t)|* + 2v(t){a(t) — 2(t) | B2(t) — Ba(t))

g(r+”@))mw—www (5.5)
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as well as
2

” (1 + 7(”) (2(t) — (1)) + 7(£)(Bz(t) — B2(1))

v(t)

STO)NCIL) A TP
g(@ 7@)+-52)ua> o)

so, getting back to (5.4)), we obtain

Z@<(JQ+W®>*(Wﬂ)+7® 1+ww>)x®2@_ -

v(t) 32 5 32

When A 4 B is strongly monotone, we have the following strengthened version of the
inequality in Lemma [5.3.2

5.3.4 Lemma. Let A+ B be p-strongly monotone for p > 0, x and z be given by (5.3
and x € zer (A+ B). Then for almost every t € [0, +00) we have

0 < Jle(t) — 2l — [l2(t) — 2O — (1 + 209(0))12(t) — P
+2y(t)(Bz(t) — Ba(t)| 2(t) — ).

Proof. As 0 € v(t)(A+ B)z, and (A + B) is p-strongly monotone, by taking Lemma
[(b)] into consideration, we have for almost every ¢ € [0, +00)

207 (t)||2(t) — 2|* < 2(2(t) — 2(t) + (1) B2(t) — v()Ba(t) | (1) — 7)

and the assertion follows by rearranging the terms. O

5.3.2 Asymptotic properties of the trajectories

The following result, for the proof of which we refer to |2, Lemma 5.2], is the continuous
counterpart of a classical result which states the convergence of quasi-Fejér monotone
sequences.

5.3.5 Lemma. If 1 <p<oo, 1 <r<oo, F:[0,+00) = [0,+00) is locally absolutely
continuous, F' € LP([0,+00)), G : [0,4+00) = R, G € L"(][0,+00)) and for almost every
t €10, 400)
d
—Ft) <G(t
drw < o,
then lim;_, o F(t) = 0.
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The following proposition will play an essential role when establishing the asymptotic
properties of the trajectories generated by (/5.3)).

5.3.6 Lemma. Let = € zer (A+ B). Thent — ||x(t) — Z|| is nonincreasing and it holds
o (1= 1) () — 2(®)][* dt < +oo.

Proof. For almost every t € [0, +00), by using Lemma [5.3.2 the monotonicity and the
Lipschitz continuity of B, we have

d 2 7 |
Sle®) = &l* = 2a(t) 7| (1))

= 2(x(t) = 2| 2(t) — x(t) +7(1) Bx(t) — () Bz(t))
=) = 2)1° = la(t) = 2O ~ ll(t) — z|
+2y(t){x(t) — 7| Bx(t) — B2(1))

(
) =
= 2[|x(t) = 2O + 2y(t)(BT — Ba(t) | 2(t) — 7)
+2y(t){x(t) — 7| Bx(t) — BZ(t)>
(
) =
(

IN

IA

— 2lla(t) - 2(0)]° + 29
+29(t){a(t) — 7| Bt

= —2fa(t) 2 + 29

sz(ﬁQ—w)u@»—amfso

which shows the decreasing property. Integrating from 0 to 7', for T' > 0, yields

TN 1 Nel0) =l — (@) — P _ Ja(0) - I
[ (1= 20 eto) - stoear < : < O

which is independent of 7. n

5.3.7 Theorem (see |28, Theorem 2|). Let A : H = H be a mazimally monotone
operator and B : H — H a monotone and %—Lz’pschz’tz continuous operator for f > 0. Let

zer (A + B) # () and let ~y be locally absolutely continuous such that, for some d,& > 0, we
have 6 < ~(t) < f—e forallt € [0,400) and§ € L*>([0,+00)). Then the trajectories z(t)
and z(t) generated by (5.3)) converge weakly to an element in zer (A + B) as t — +o0.

Proof. According to Lemma we have that t — ||2(t) — z(t)||>, mapping from [0, +00)
0 [0, +00), belongs to L'[0, +00). Furthermore, by the Cauchy—Schwarz inequality, the
triangle inequality, (5.5) and Lemma we have that for almost every t € [0, +00)

d 2 i :
g = 2O = 2w (t) — 2(t) |4(t) - (1)

2@ + 2@ D) = 2]
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<[+ 20) 4 OO (1 0) Ly OO Ny

p

. 2
/y oo [e’)
< J(H“”ﬂ;[‘””) F14+2V2 | |lz(t) — 2(8)]%

From here, by Lemma , we have limy_, o [|z(¢) — 2(¢)||* = 0. Let w € H be a weak
sequential cluster point of x(t) as t — +o0 and (t,),~, be a sequence in [0, +00) with
tn, = +oo and z(t,) — w as n — 4o00. Since lim;, (x(t) — 2(t)) = 0, we also have
2(t,) — w as n — oo. Furthermore, % + Bz(t,) — Bx(t,) — 0 as n — 400, since
~(t,) > 0 for all n > 0 and B is Lipschitz continuous.

By Lemma [(b)] we have that for all n > 0
“. + Bz(t,) — Bx(t,) € (A+ B)z(t,).

Using that the graph of the maximally monotone operator A + B is sequentially weakly-
strongly closed (see [33, Corollary 24.4] for the maximal monotonicity and Proposi-
tion [2.1.3), we have (w,0) € Graph (A + B), thus w € zer (A + B). By Lemma [5.3.6,
|z (t) — Z|| converges as t — +o0. According to the Lemmal[2.3.4] z(¢) (and, consequently,
z(t)) converges weakly to an element of zer (A + B) as t — +00. O

For the important special case of strongly monotone inclusions, we are able to show
strong convergence of the trajectories to solutions without any continuity assumptions
on the function ~.

5.3.8 Theorem (see |28, Theorem 3]). Let A : H = H be a mazimally monotone
operator and B : H — H a monotone and %—Lz’pschz’tz continuous operator for B > 0.
Let A+ B be p-strongly monotone for p > 0 and let T € zer (A + B). Then we have for
every t € [0,400) the estimate

|(0) — z||”

t 2p7(s)(B—(s)
eXp (fo Bpy(s)+B—(s) ds)

lz(t) — 2| <

In particular, if

/+°° 2p7(8)(B —(s))
o Bpy(s)+8—(s)

then x(t) converges in norm to the unique element of zer (A + B) as t — 400.

ds = 400,

Proof. For almost every t € [0, +00), by using Lemma [5.3.4] the monotonicity and the

70



5.3 Convergence analysis

Lipschitz continuity of B, we have

d 2 .
e = zl” =2(e(¢) — 2] (1))

=2(x(t) = 2| 2(t) — x(t)) + 2v(¢){x(t) — 2| Bx(t) — Bz(t))
=[|2(¢) = 2||* = ll2(t) = 2(O* = x(t) — 2|
+2y(t)(2(t) — T | Ba(t) — Bz(t))
< =2z (t) = 2(6)|* + 2y(t)(x(t) — 2(t) | Bx(t) — Bz(1))
—2p7(1)]|=(t) — z||*

< 2(1 - 7;“) l2(®) — =2 = 207(®) 12(8) — &P
For « : [0, 400) — (0, +00),
L B=()
alt)y =1+ Bpy(t) > 1,

we have
200 = 7" > 1 = a(O)lote) ~ =1 + (1~ 05 ) he(t) —
in other words,

20y (t)||2(t) — 7|* < 2( V(t )>|| (1) — ()| — Qp’Y(t)Ef —_’Y(t)z

for every t € [0, +00). Consequently,

d 2 < 20@OB =) e
g le@®) —zl” < Bm(t)+ﬁ—v(t)“ (t) — x|l

for almost every t € [0,400). By Gronwall’s inequality, for every t € [0, +00) we have

12
o) - 7l* < — AR~

exp (Jo AR50 ds)
5.3.9 Corollary. Let A:H = H be a mazimally monotone operator and B : H — H
a monotone and %—Lz’pschz’tz continuous operator for B > 0. Let A+ B be p-strongly
monotone for p > 0 and ~y let be such that for §,e > 0 we have 6 < y(t) < —¢ for every
t € [0,400) Then the trajectory x(t) converges to the unique element of zer (A + B) with

an exponential rate as t — +o0.

Proof. Let & be the unique element of zer (A + B). According to Theorem it holds
for every t € [0, 400)

l(t) — 2| <

]

2
|z(0) — z? < |2(0) — z
t 2p7(s)(B—=(s)) “/(s ) - 2pde
exXp (fo Boy(s)+B—(s ds) eXp (fo Bo(B—e)+A=5 45 )

= J}2(0) — 7|]* e T,

which leads to the desired conclusion. O
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5 Dynamical systems

5.8.10 Remark. Corollary can be seen as the continuous-time counterpart of |73,
Theorem 3.4].

5.3.3 Ergodic objective rate for convex minimisation problems

Consider the convex minimisation problem
minimise f(z) + h(z),

where f : H — R is a proper, convex and lower semicontinuous function and h : H — R
a convex and Fréchet differentiable one with a %—Lipschitz continuous gradient for

S > 0. Since argmin(f + h) = zer(df + Vh), one can approach this set by means of
the trajectories of the dynamical system (j5.3) written for A = df and B = Vh. We
notice that, for n > 0, the resolvent of ndf is given by J,9r = Prox,; (see [33]), where
Prox,; : H — H,

) 1
Prox, ¢(x) = arg min {f(y) + 2—||y - xHQ} :
yeH n
denotes the proximal point operator of nf. Thus, the dynamical system (/5.3 becomes

2(t) = Prox, s (x(t) — () VA(x(1))),
() + 2 (t) — 2(t) = () Vh(x(t) + (1) VA(2(1)) (5.6)

In the following, we are concerned with the asymptotic behavior of the ergodic trajectory

¢(t) == /OtV(S)Z(S) ds, where [(t) = /Ot’y(s) ds,

of z with weight v as t — +o0.

5.3.11 Theorem (see |28, Theorem 4]). Let f : H — R be proper, convex and lower
semicontinuous, h : H — R be convex and and Fréchet differentiable one with a %—Lipschitz

continuous gradient for > 0, x and z be given by (5.6) and let v : [0,4+00) — (0,3) be
Lebesgue measurable. Then

0+ 00 < -+ 1 + B9 5:7)
for every u € H and every t > 0 such that ((t) € dom f.
Proof. Let u € H and ¢t > 0 be such that ((¢) € dom f fixed. We have, by Lemma
(&) |

i(s)

5 € (Of + Vh)(z(s)) = O(f + h)(2(s))

and further, by the subdifferential inequality, we obtain

(F + B)(w) = (F +h)(=(s)) + <—
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5.3 Convergence analysis

for almost every s € [0, +00). By the Lipschitz continuity of B and the Cauchy—Schwarz
inequality it follows that for almost every s € [0, +00)

- <x<s§ — 2(s) | 5(s)) + (u — 2(5) | 5(5))
— (o(s) — 2(5) ] 2(5) — 2(s) + 1(5) Br(s) — 1(5) Ba(s)) + (u — (s) | (5))
< —lafs) = 2(5)1* + 2 (s) = ()P + (u = () | 6(5)
< (u—2(s) | #(5))
L (s) — wl?

By Jensen’s inequality in integral form [154, Theorem 3.10], (5.8]) and the previous
estimate we have

(F 4 W) = (F+h) (th) JRCED ds)

|(0) = ul|* = [|=() — ul]*
o0 (1) ’

from which the assertion follows by neglecting the nonpositive term %)(;””2 O]

5.3.12 Remark. If H is finite-dimensional or dom f is closed, then one can use Jensen’s
inequality in integral form in a less restrictive way (see for instance [154]). Under these
premises inequality (5.7]) in Theorem [5.3.11is fulfilled for every u € H and every ¢ > 0.

5.3.13 Remark. The statement of Theorem [£.3.11] holds in a similar form for the discrete
version given by the forward-backward-forward iterative algorithm, too. For further
reference we provide the necessary details. Let xy € H be arbitrary, (7,)n>0 C (0, 5),
and (z,),~, and (z,),~, be the sequences generated by

Zp = Prox., ¢ (x, — 1% Vh(z,))

(Vn >0) {an = 2, + Y (Vh(x,) — Vh(z,)).

Let u € H and n > 0 be fixed. For any k£ > 0 we have

Tp — 2k — W Vh(zr) € of(z1),
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5 Dynamical systems

SO
T — 2k

Tk
The subgradient inequality yields for any k£ > 0

— Vh(zy) + Vh(z) € O(f + 1) (z).

T — 2k
Yk

1
= (f+h)(u) - %@k — Ty | U — 2p).

(F + 1)) < (F + B)(u) — < _ Vh(ay) + Vh(z)

U—Zk>

On the other hand, for any £ > 0 it holds

1
(ki1 — x| —24) = §(lek+1 = 2l + o = ull” = fower = ul® = o — z])

i

2

IN

2 — 2

1 2 2
o (e = ull® = llzas — wll?) -

IN

1
5 (i = ull” = i = ull®),

thus
(f +1)(z) < (f +h)(u) +

2 2
5z = ull = s —ul?).

Setting
[, =) v and ¢, i= — Z ViZks
k=0 Tn 5

we obtain, by Jensen’s inequality in discrete form, that

(f +h)(G) <*Z% f+n)(z)

_F”nO

n

> (Il = ull® = lziss — ull?)

< (f+h)(u)+

2T (=4
= (7 1))+ 5 (o =l = s = )
S(f+h)(u)+H$02;uH.
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6 Proximal splitting in Hadamard
spaces

6.1 Geometry and convex analysis in Hadamard spaces

In this chapter, we present the foundations for doing convex analysis in Hadamard spaces,
which are a special type of complete metric spaces. Due to the lack of a linear structure,
we must adapt and rephrase several statements on convex functions in Hilbert spaces.
For an overview over the topic, see the books [42, 80]. We will mostly follow the article

7.

6.1.1 Definition. Let (X, d) be a complete metric space. It is called Hadamard space
if, for every pair (z,y) € X x X, there exists a point m € X such that for all z € X the
following inequality holds:

d(z,z)* + ;d(z, y)? — id(m,y)% (6.1)

6.1.2 Example. (a) Let H be a Hilbert space and let C' C H be a nonempty, closed
and convex subset endowed with the metric induced by the inner product. Then C

is an Hadamard space, and the point m in Definition is given by m = %(x + ),
and the constituting inequality (6.1)) is satisfied with equality.

N | —

d(z,m)* <

(b) Other examples include smooth Riemannian manifolds with nonpositive sectional
curvature and R-trees, see [80, pp. 167ff] for details.

6.1.3 Proposition. Let (X,d) be an Hadamard space, and let x,y € X. Then there
exists a mapping Yay : [0, 1] — X with the following properties:

(a) Forall z € X,
(2,7, (N)° = (1 = Nd(z,2)* + Ad(z,y)* = A1 — Nd(z,y)°,  (6.2)
This is the so-called CAT(0) inequality.
(b) V2y(0) = 2z, 12,(1) = y, and for X\o, \1 € [0,1], we have d(Vzy(Xo), Yay(M1)) =
Ao — Mi|d(z,y). We therefore call 7, the geodesic joining x and y.

The geodesic segment joining x € X and y € X is the range of the mapping v, , given
by
[z,y] = {72y (A) [0 <A< 1}
We will make extensive use of the second of the following inequalities. Berg and
Nikolaev [47] proved that it is even equivalent to the CAT(0) inequality.
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6 Proximal splitting in Hadamard spaces

6.1.4 Proposition. Let x,y,z,w € X. Then
(a) d(z,y)* +d(z,w)* < 2d(y, w)d(z, z) + d(z,w)* + d(y, 2)* and
(b) d(a,y)* +d(z,w)* < d(y,w)’ +d(z,2)" + d(z,w)* + d(y, 2)".
Proof. Let 0 < A < 1. Then,

0 < d(Yay (V) 70(V)?
< (1= Nd(@,7:w(N)* + (Y, 120 (A)* = A1 = N d(z, )"
< (1= N)d(z,2)" + M1 = Nd(z,w)* + A(1 = N)d(y, 2)”
+A2d(y, w)® — M1 = Nd(z,y)* — A1 — N)d(z,w)>.
Therefore,
d(z,y)? + d(z,w)* < 1_/\)\d(x 2+ d(z,w)’ + d(y, 2)* + li/\d(y,w)2.

It is easy to show that the tightest estimation for the expression on the left-hand side

is obtained by setting A = #ﬁ()yw)’ namely part . Part m is obtained by setting

)\:%. ]

For two Hadamard spaces X and Y, we define their product as their Cartesian product
X x Y, equipped with the metric

d((xl,?ﬂ% ($27 yz))2 = d($1,$2)2 + d(%; y2)2 for all z1,29 € X and y1,12 € Y.

It is an Hadamard space, and the geodesics are given by

Vwrgni@2.92)(A) = (Va1 (A); Y1 (A))- (6.3)
We briefly write X? for X x X.
6.1.5 Definition. Let (X, d) be an Hadamard space.
(a) Let C' C X. We say that C' is conver if, for any z,y € C, [z,y] C C.

(b) Let f: X — R be a function. We say that f is proper if there exists z € X with
f(z) e Rand f(x) # —oc for all z € X.

(c) Let f: X — R be a function. We say that f is convex if, for any z,y € X, the
composition f o+, is a convex function mapping [0, 1] to R, or explicitly,

f(rey(N) < (X =N f(2) + Af(y)
for any A\ € [0, 1].

6.1.6 Examples. Let X be an Hadamard space.

76



6.1 Geometry and convex analysis in Hadamard spaces

(a) Let C' C X be nonempty, convex and closed. Then the indicator function éc : X —
R, defined by
0 ifxeC,

bele) = {—i—oo ifezgC

is proper, convex and lower semicontinuous.

(b) Let f: X? — R be defined by f(z,y) = d(;v,y)2. Then f is convex: let 0 < A <1
and x1, 2,91, y2 € X, and use the relation (6.3]), then the CAT(0) inequality to get

f(7($1,$2),(y17y2)<)‘)) = d(%vl,zn ()‘>7%ﬂz,y2 (/\))2
< (1= A%y, 22)* + M1 = N)d(21,12)> + M1 = N)d(y1, 22)
+ AQd(yl,?ﬁ)Q — A1 - /\)d(xla?/lf = A1 - )\)d(ffz,yz)2-

The latter equals
(1 - )\>d(I17 x2)2 + )‘d(yla y2)2 + >\(1 - )\) (d(371> y2)2 + d(y1, $2)2
- d(xl, $2)2 - d(y1, ?J2)2 - d(%a y1)2 - d($2; y2)2>,

which is less or equal (1 — A)d(z1, 22)° + M(y1, y2)* by Proposition @

6.1.7 Definition. Let X be an Hadamard space, and let f : X — R be proper, convex
and lower semicontinuous and let z € X. Then the function y — f(y) + 3d(z, y)* has
a unique minimiser [126, Lemma 2|, which will be denoted by Proxs (x), the prozimal
point of f corresponding to x.

6.1.8 Proposition. Let X be an Hadamard space, and let f : X — R be a proper,
convex and lower semicontinuous function.

(a) For any x € X, we have p = Proxy (z) if and only if, for ally € X,
F®) < £) + 5 (de,9)? — (e )~ dlp,v)). (6.4
(b) For any x,y € X and p = Proxs (z), ¢ = Proxs (¢q), we have
d(p,0)* < 5 (dA(w,0)* + d(y, p)* — dlp)* — d(y,0))

(¢) For any x,y € X and p = Proxs (z), ¢ = Proxs (¢q), we have
d(p; q) < d(¥pa(A), Yau(N)-

(d) For any x,y € X, we have
d(Proxs (z), Proxs (y)) < d(z,y).
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6 Proximal splitting in Hadamard spaces

Proof.  (a) Since p = Prox; (z) is the (global) minimiser of the function y — f(y) +
%d(az‘,y)Q, we have, forally € X and 0 < A < 1,

£(9) + 5l )
< FOpaN) + 5, 3, (V)
< (1= Nf () + A(9) + 5 (1= (e, )* + M, 9)* = A1 = V()

where we used the convexity of f and the CAT(0) inequality. Let us rearrange the
terms and divide by A:

F(0) < 7o) + 5 (~d(e.p) + d(z, ) — (1= Nip,v)?),

The inequality (6.4]) is now obtained by letting A | 0. Conversely, let p € X satisfy
(6.4) for all y € X. Then,

F®) + 5w p)* < fl) + 5l 2 ~ Sdlp.y) < Fo) + 5y, )

so p is a minimiser of the function y — f(y) + Ld(z,y)>.

(b) Let 2,y € X and p = Prox;(z) ¢ = Prox;(y). By Part [(a)] we have for all
z,y € X,

F(9) < 1a) + 5 (dx,0)? — d(a.p)? — d(p. 0},
fla) < f(p) + ;(d(y,p)2 —d(y,9)* = d(p,9)*).

Altogether,

d(p,q)* < 5 (d(w,q)* + d(y,p)* — d(w,p)’ — d(y,9)*)

N | —

(c) See |14} Proposition 3.3].

(d) Take A =1 in[(c)|
[

6.1.9 Remark. There are several possibilities to express Definition [(d)]in terms of
the metric. The term ‘firmly nonexpansive’ goes back to Browder [81, Definition 6] in
Hilbert spaces and was generalised by Bruck [84, Definition 6] for Banach spaces. The

generalisation to W-hyperbolic spaces (for the latter, see also [148]) is due to |14}, Section
3].
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6.1 Geometry and convex analysis in Hadamard spaces

Bruck’s definition implies the notion of nonexpansiveness given in Proposition [6.1.8
@, which also coincides with the classical one if the underlying space is Hilbert. Let
0 <A< 1, then

d(Vy1,10 (A); Vo0 ()‘))2
(1= N d(y1, 92)" + Nd(1, 22)°

+ A1 - A)(d(yla 962)2 + d(y2,$1)2 - d(wl,yﬁz — d(z, y2)2)'
Reordering the terms, dividing by A and letting A | 0 yields

d(y1, y2)* < ;(d(yh 22)? + d(y2, 21)? — d(x1,31)” — d(o, y2)2). (6.5)

By using the quasilinearisation from [47], this inequality takes a form resembling Definition

R

6.1.10 Example. For a nonempty, closed, convex set C' C X, the indicator function

0 ifxeC,

400 otherwise,

d(yla 92)2 S
<

50 X—>R 50(1‘):{

is proper, convex and lower semicontinuous, and Proxs. (z) = Proj. (z) for all z € X,
where Proj is the metric projection on C, i.e., Projs (z) uniquely minimises the function
y — d(z,y)” over y € C.

6.1.11 Example. The function which maps (z,y) € X? on d(x, y)2 is convex. Indeed,

we have, by Proposition and Proposition ,
d(Vera2 (N Vs e (V)* < (L= X)?d(r,30)° + N[, 95)”
FAL = A) (2, 90)" + dly,21)” = d(yr,9)” = d(ar, 22)°)
<(1- )\)2d(x1, y1)2 + \2d(x,, y2)2
+A(1 - A)(d(xla y1)* + d(x2, ?42)2)
= (1= Nd(z1,y1)* + Md(2, 1)°
for all z1, za, 11,92 € X.

A function f : X — R is called uniformly convez if there exists some nondecreasing
function ¢ : [0, +00) — [0, +0o0] (which is called the modulus of uniform convexity) such
that ¢(t) =0 <= t =0 (t > 0) and

f(rzy (V) < (1= A f(x) + Af(y) — A1 = N)o(d(x, y))

for all z,y € X. In this case, inequality (6.4 . can be improved: let z,z € X, X € [0, 1]
and y = Proxy (), then it holds

F() < FO=O) + 5,3 (0)F — (o, 9)°
< (L=Nf(y) +Af(2) = ML= Ne(d(y, 2))
+ ;((1 = Nd(z,y)* + Ad(z, 2)° = M1 = Nd(y, 2)° = d(z,y)*),

l\DM—
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6 Proximal splitting in Hadamard spaces

so, by a calculation as above,
F) < F(2) — 0ldly,2)) + 5 (dlar 2)* — dlw,9)* — dly, ). (6.6)

6.1.1 Weak convergence

We say that a sequence (z,),~, in X weakly converges to x € X, z,, — x, if, for every
y € X, Proj, (7,) — z. A weak cluster point of a sequence in X is a point z € X such
that some subsequence weakly converges to z. (Since we are not dealing with nets, we
will not distinguish between weak cluster points, which are determined by convergent
subnets, and weak sequential cluster points.)

6.1.12 Lemma (see [127, Theorem 2.1]). Every bounded sequence has a weakly convergent
subsequence.

6.1.13 Lemma (see |43 Lemma 3.1]). A convex, lower semicontinuous function is
weakly lower semicontinuous, i.e., for a sequence (), i X with z, — x € X, it holds

liminf f(z,) > f(x).

Weak convergence may also be expressed in terms of asymptotic radius and centre.
For a bounded sequence (), -, in X and x € X, the asymptotic radius of (x,),~, with
respect to x is

r((#0)s0:7) 1= lim sup d(zn, ),

and the asymptotic centre is a minimiser of the mapping X > z r((wn)n>0, x) The
asymptotic centre of a bounded sequence in an Hadamard space always exists and is
unique [99, Proposition 7.

6.1.14 Lemma (see [106, Proposition 5.2]). For a bounded sequence (x,),~, in X and
x € X it holds x, — x if and only if x is the asymptotic centre of each subsequence of

($n>nzo-

6.1.15 Lemma. Let (7,),-, be a bounded sequence in X and x € X. Then x, — x if
and only if x is the unique weak cluster point of X.

Proof. We only prove the nontrivial implication: assume x,, /2 z, then there exists some
y € X \ {z} and a subsequence (z, ), of which y is the asymptotic centre, in particular

limsup d(x,,,, ) > limsup d(z,,,y).

k—o0 n—00

By transition to a subsequence (without renaming), we can assure

lim d(z,,,z) > limsup d(z,,,y).

k—o0 n—00

Now, choose a weakly convergent subsequence of the bounded sequence (xy, ), Its
asymptotic centre cannot be x (since the asymptotic radius with respect to y is smaller),
so x cannot be the only weak cluster point of (), O
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6.2 The backward-backward algorithm

The next result is a generalisation of [44, Proposition 3.3 (iii)] (see also |33, Lemma
2.39]), where Fejér monotonicity is required to show weak convergence. To analyze an
algorithm which is generally not Fejér monotone, we have to relax this assumption, but
the method of the proof remains the same.

6.1.16 Lemma. Let (:En)nzo be a bounded sequence in X, and let C' C X. Suppose
that, for every c € C, the sequence (d(wy,c)), >, converges and all weak cluster points of
(Tn)p>o belong to C. Then, x, — c for some c € C.

Proof. By Lemma |6.1.15] it suffices to show that (x,),, has at most one weak cluster
point, so assume that (z,,),-, and (2., )., are weakly convergent subsequences with
Ty, =2 € C, xy,, =y € Cand x # y. In particular, x is the asymptotic centre of
(%0, ),>0s and y is the asymptotic centre of (2, ),~,- By uniqueness of the asymptotic
centres, we have

Jim d(zn, x) = lim d(z,,, ) < lin sup d(zn, y) = lim d(z,,y) = lim d(zy,,y)

< limsupd(z,, ,x) = lim d(z,,x).
k—00 n—oo

This contradiction shows x = y. O]

The notion of weak convergence in Hadamard spaces generalises the weak convergence
in Hilbert spaces. It is also known as A-convergence [132].

6.2 The backward-backward algorithm

6.2.1 Problem. Let X be an Hadamard space, and let f,¢g : X — R be two proper,
convex and lower semicontinuous functions, and let v > 0. Our aim is to find a solution
of the problem

min ®(x,y) = f(z) + g(y) + 21'yd($’ y)?

This problem, considered for a Hilbert space X, is the subject of the papers [4} 36].
The paper [35] is a generalisation to Bregman distances. In this work, we allow summable
errors in the evaluation of the proximal points.

6.2.2 Algorithm (Backward-backward splitting). Let zo € X be arbitrary and, for all
n > 0, choose y, € X and x,,.1 € X such that

> d(yn, Prox,g z,) < +oo  and > d(zpt1, Proxy s y,) < +oc. (6.7)

6.2.3 Theorem (sce [27, Theorem 1]). Let @ be bounded below on X2, and let (x,),,5,
and (yn)nzo be sequences generated by Algorithm . Then the following hold:

(a) > d(Tpi1, Tn)* < 400 and > A(Yng1, Yn)” < +00;
n=0

n=0
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6 Proximal splitting in Hadamard spaces

if there exists a solution of Problem then the following three statements are true:
(b) inf {®(z,y) [z, y € X} = lim ®(Proxy (Proxyg (zn)), Prox,g (2,))
= lim ®(Prox, (y»), Prox,, (Prox, s (yn)));

n—oo

(¢) ((TnyYn)),so converges weakly to a solution of Problem (6.2.1);

(d) if one of the functions f and g is uniformly convex, then ((Zn,Yn)),>o converges to
the unique solution of Problem (6.2.1)) with respect to the metric d.

Proof. Due to the symmetry between f and g, we will prove only one of the assertions
in each of the statements , mostly the one concerning the sequence (xn)nzo- The
other assertion follows by interchanging f and g and starting the iteration at .

Set 9y, := d(yn, Prox,, z,) and ¢,, := d(x41, Prox,y,). Furthermore, for n > 0, set

Tpy1 1= Prox, s (Prox,, (z,)).
By the nonexpansiveness of the proximal point mapping, we have

d(Zpt1, Tnt1) < d(Prox, s (Prox,, (z,,)), Prox, s (yn)) + d(Proxy s (Yn), Znt1)
< d(Proxyg (2n), Yn) + €n
=0, + &,

By Proposition the following inequalities hold for all z,y € X:

f(@ni1) < flo) + Ql(d(PrOXw (@n), x)2 — d(Prox,g (zn), jn-&-l)Q — d(Zp1, x)Q)a

.
(6.8)
g(Prox., (7)) < g(y) + 217 (d@m y)2 — d(wn, Prox,, (xn))2 - d<Pr0X79 (Tn), ?J)Q)u
(6.9)

Adding and and subsequently applying Proposition @ we obtain
1
@@mmeyg@ﬁ)§®@y%+%(ﬂPmyﬂ%mxf+d@mw2—ﬂ%yf
—d(x,, Prox,, (:1071))2 — d(ZTpy1, x)2 — d(Prox,4 (z,), y)2)
1 .
< 0(w,9) + o (dlan, )" = dl@nss,2)°). (6.10)
Setting z = ,, and y = Prox,, (z,,—1) in (6.10]) yields

1
w%mmwwmgm%m%me+gw%@yw@%@ﬂ,mm
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6.2 The backward-backward algorithm

Summing up the inequality (6.11)) forn=1,..., N — 1 with N > 2 gives

] 1 N-1 ) )
O (T, Prox,, (zn-1)) < ®(Z1, Prox,, (x)) 2— Z ( J;n,xn d(xn+1,xn)2),

from which we obtain

N-1

Z d(anrlaxn)Q S
n=1

=

-1

(]

(d(xn+17 jn+1) + d(jnJrla jn) + d('i.m xn))Q
1
-1
(d(xn—i-la j'n—|—1)2 + d(‘%n—&—h ‘%n)Q + d(i‘na xn)z)
1

n

INA
w
=

3
Il

N-1

(On +20)° +3 3 @y, @)

n=1

IA
D
M8

3
Il
—

n
Mg

(0n + 6n) + 69(P(Z1, Prox,, (x0)) — ®(Zn, Prox,, (zn-1))),

3
Il
—_

which in turn shows @

From now on, let (z,y) € X x X be a solution of Problem [6.2.1] which implies
y = Prox,, () and & = Prox,s (), and let

=inf{®(z,y)|z,y € X} = ®(,7).
be the optimal value of ®. We have

d<xn+17 j:) S d(jnJrl; f) + d(jnJrla anrl)
< d(Prox, ¢ (Prox,, (z,)), Prox, s (Prox,, (Z))) + 0, + €,
<d

(Tp, T) + O + En-
Therefore, the sequence
n—1
(d(xn, )= (0r + 5k>>
k=0 n>1

is monotonically decreasing and bounded below by — 372, (0 + ), thus convergent.
From the inequalities in Algorithm it follows that the sequence (d(7,,7)),
is convergent, say d(z,,z) — £. Since d(zp,T,) < 0,1 + €41 — 0, we also have
d(Z,,z) = &.
In , set x = x and y = y to obtain
1

0 < ®(Zpay, Prox, (z,)) < 0+ 5(d(g;n, ) = d(T41,7)%). (6.12)

The right-hand side converges to £ + 5- (52 — &%) ={, 30 P(Tpy1, Prox,, (z,)) = ¢, and

- holds.
To prove , it remains (by Lemma [6.1.16]) to show that each weak cluster point of
(Zn, Yn) is a solution of Problem [6.2.1] Let (x,y) be a weak cluster point of (z,,y,), say
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6 Proximal splitting in Hadamard spaces

Ty, — x and y,, — y. Since d(ZT,, , T, ) < Opy—1 + €np—1 — 0 and d(Prox,, (2, ), Yn,) =
0p, — 0, it also holds Z,, — z and Prox,4 z,, — ¥.

By the weak lower semicontinuity (see Lemma [6.1.13] and Example [6.1.11]) of the
functions f,g and (x,y) — d(a:,y)2, one gets

() = f(z) + gly) + ;d@,yf

o N o 1 2
< h}gg}ff(xnk) + h]gglfg(Proxm T, ) + — 5 h]ﬂlogf d(zy, , Prox,, x,,)

< lim inf (f(ink) + g(Prox.4 z,, ) +

L 2
%d(xnk, Prox., x,,) )

= 11}£I_1>(1>Iolf O(Z,,, Proxg x,,) = ¢,

o (z,y) is a solution of Problem |6.2.1] which proves
Now, let f be uniformly convex with modulus ¢, so, by using instead of Proposition

[(a)] a calculation analogous to (6.12)) yields

B0, P10 (2,)) < £+ 5 (A0, ) = 01, )°) = ~0(d(En11,7)

or

Od(Tni1, ) S A= D, Prossy (1) + 5 (A, 97 = (i, 7))

for any solution (z,y) of Problem[6.2.1} Suppose that x,, /4 Z, then (since d(z,, Z,) — 0)
T, # T, and there exists ¢ > 0 such that for all N > 1 there exists some n > N such
that d(Z,,x) > e, which implies ¢(d(Z,, 7)) > ¢(¢) > 0. On the other hand,

- _ 1 _ - _
(d(Epy1,T)) < §<d(xn, 7)? = d(Fps1,7)°) = 0.
This contradiction shows x,, — z. On the other hand,

d(yna ?j) S d(ym PrOX’Yg (l‘n)) + d(PrOX’Yg (‘Tn)a g)
= 0,, + d(Prox,4 (z,,), Prox,, (z))
<6, +d(x,, T).

Since ¢,, — 0 and z,, — =, we have y,, — y. We have shown x,, — z and y,, — y for any
solution (z,y) of Problem [6.2.1} so the solution must be unique. O

6.2.4 Remark. (a) Both the proximal point algorithm with a constant stepsize [43]
and the method of alternating projections [44] are special cases of the backward-
backward method presented here: for the former set g(z) = 0 for all z € X and for
the latter (see Example set f = dc and g = dp with C, D C X nonempty,
closed and convex.
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6.2 The backward-backward algorithm

(b) In general, the backward-backward method cannot be expected to converge with
respect to the metric d, since the proximal point algorithm (even if restricted to
Hilbert spaces and constant stepsizes) is known to converge only weakly in general
[118, Corollary 5.1].

(¢) The backward-backward algorithm in Hilbert spaces is a special case of the forward-
backward algorithm |92, Example 10.11], the error-tolerant version of which was
considered in [172].

6.2.5 Corollary. Let o € X, and let y, := Prox,, (z,) and x,11 := Prox,s (y,) for
n > 0. Then, additionally to the properties @ of Theorem the following hold

without further assumptions:
(¢) P(Tn+1,Ynt1) < P(nt1,Yn) < P(@n,yn) forn =1,
(f) Jim. O(xp,yn) = Jim. O(zpi1,yn) = inf{P(x,y)|z,y € X} (this value might be
—OO),'
(9) for each solution (Z,7y) of Problem[6.2.1, it holds
A1, %) < d(yn, §) < d(zn, T).

Proof. Consider (6.10)), and note that now Z,+1 = x,41 and Prox,, (x,) = y,, so that

we have ]
Pasr, ) € O(r.y) + o (Al )’ — d(wr,2)°) (6.13)

for any z,y € X. Setting x = z,, and y = y, gives
1
P(nt1,Yn) < O(Tn, Yn) — Zd(l’n—i-laxn)Q < 07y, Yn)

for all n > 1. The other inequality in follows by interchanging f and g.
Note that by [(€)] the limits in [(f)] both coincide with inf {®(zy41,y,)|n > 0}. Sum up
(6.13) for n =0,..., N — 1 with N > 1 and divide by N to obtain

‘ 1 N—-1
lnf{q)(xn-i-la yn) | n 2> 0} < N Z q)(xn—kla yn)
n=0
1
< Oz, y) + m(d(xo,@z —d(zn, 95)2)
1 2
<o —
< Bla.9) + (a0, )

for any z,y € X. Letting N — 400 and passing to the infimum over z,y € X, we see
inf {®(x,11,9n) |n >0} <inf {P(z,y)|z,y € X}.

Since the reverse inequality is obvious, holds.
Statement follows from y = Prox,, (Z), # = Prox, (y) and the nonexpansiveness
of the proximal point mappings. O
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7 Proximal splitting for d.c. problems

7.1 Introduction to d.c. programming
In the current chapter, we are going to deal with the following problem.

7.1.1 Problem. Let H and G be finite-dimensional Hilbert spaces, let g : H — R and
h : G — R be proper, convex and lower semicontinuous, let ¢ : H — R be a convex,
Fréchet differentiable functions with a %—Lipsehitz continuous gradient for some 3 > 0.
Furthermore, let K : H — G be a linear mapping and K* : G — H its adjoint. We
consider the minimisation problem

min {g(z) + p(x) — h(Kz) |z € H}.

Problems of this kind find applications in the fields of image processing [135], machine
learning [168], optimal transport [86] and sparse signal recovering [113|. In general, the
class of d.c. functions is rather broad and contains every twice continuously differentiable
function. For an overview over d.c. functions, see e.g. [123].

Since the objective function is no longer convex, we cannot expect that global minima
will be found by first-order methods. Instead we will concentrate on finding those points
which satisfy a first-order optimality condition. A duality concept for programmes of d.c.
type is due to Toland [169, [170], who connected Problem with

min {/"(y) — (9 +¢)" (K"y) |y € G}. (7.1)
The following primal-dual formulation will turn out to be useful in the sequel:
min {®(z,y) |z € H,y € G}, where ®(z,y) := g(x)+¢(x)+h*(y)— (y | Kz), (7.2)

where ® : H x G — R is proper and lower semicontinuous. First-order optimality
conditions read as follows:

7.1.2 Proposition. (a) The optimal values of Problem|7.1.1, (7.1)) and (7.2)) are equal.
(b) Forallz € H andy € G,

®(z,y) > g(x) + p(z) — h(Kx),
O(z,y) > h*(y) — (9 +») (K"y).

(¢c) Let & € H be a solution of Problem[7.1.1. Then d(ho K)(Z) C dg(Z) + V(Z).
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7 Proximal splitting for d.c. problems

(d) Let y € G be a solution of (7.1). Then d((g+ ¢)" o K*)(y) C Oh*(y).

(e) Let (z,y) € H x G be a solution of (7.2)). Then T is a solution of Problem
and i is a solution of (7.1). Furthermore, the inclusions

K*y € 0g(x) + V(z), (7.3)
Kz € 0h*(y) (7.4)

hold.
Proof. (a) By the Fenchel-Moreau theorem, applied to h, we have

inf {g(x) + p(z) — h(Kx)|x € H}
= inf {g(z) + ¢(x) — W (Kz)|x € H}
= inf {g(x) + p(z) —sup {{y | Kz) — h*(y) |y € G} |x € H}
= inf {g(z) + p(z) + h*(y) — (y| Kz) |z € H,y € G}
= inf {n" up {(z| K*y) — (9 +¢)(z) |z € H} |y € G}

S
y) = (g+9) (K"y) |y €G}.
(b) Let x € H and y € G. Then,

9(x) + (x) = hM(Kx) = g(x) + ¢(x) = h™(Kz)
= g(x) + o(x) —sup {(Kz |g) — h*(9) |y € G}
< g(x) + (x) — (Kz|y) + 1" (y),

and the other inequality is verified by an analogous calculation.
(c) Let x € H be a solution of Problem [7.1.1] i.e.,
Vo e H:g(x)+o(x) — h(Kz) > g(x) + p(z) — h(KZ). (7.5)

If h(KZ) = 400, then, by definition, d(h o K)(Z) = 0, and the inclusion automat-
ically holds. If h(KZ) < 400, then the optimal value of Problem must be
> —o0o, which implies

h(Kz) < 400 for all x € dom g. (7.6)
Now let y € d(h o K)(z). Then

Ve e H:h(Kz) > h(KZ)+ (y|z — ). (7.7)
Adding and yields
Vo € H - g(x) +9(x) > 9(7) + 0(@) + (y| 7 — ). (7.8)

If g(z) = +o0, then (7.8]) is automatically satisfied, otherwise x € dom g and, by
(7.6), h(Kxz) < 400, and both sides of both (7.5) and (7.7) are finite. In either
case, we have shown y € 9(g + ¢)(Z) = 99(Z) + V().
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7.1 Introduction to d.c. programming

(d) The proof of this statement is analogous.

(e) Let (z,y) be a solution of (7.2)). (In particular, if such a solution exists, the common

optimal value of Problems (7.1) and (7.2) must be finite.) The function
x +— ®(x,y) is convex and takes a minimum at z. Therefore

0€dg(z)+ Ve(z)— Ky,
which proves ([7.3). The same argument works for the function y — ®(z,y) and
implies
0 € oh*(y) — Kz,
which is (7.4). For these inclusions, we obtain equality in the Young—Fenchel
inequality, i.e.,

(9 + @) (K"y) + (9 + ) (7) = (| K™Y,
h(y) + MKz) = (] KT).

Therefore,

(9+ @) (@) = h(Kz) =h*(y) — (9 +¢) (K"y)
= h*(y) —sup {(z | K*y) — g(z) — p(z) |z € H}
< h*(y) + 9(2) + o(z) — (T | K*y).

Since (Z, %) is a solution of ([7.2)), the last expression equals the common optimal

value of Problems ((7.1.1]), (7.1) and ([7.2]). O

Based on the first-order optimality conditions of the previous proposition, we define
critical points for the three problems.

7.1.3 Definition. (a) We say that (z,y) € H x G is a critical point of the objective

function ® of (7.2), in short (z,y) € crit @, if the inclusions (7.3) and ((7.4) are
satisfied.

(b) The set of critical points of g+ ¢ — h o K is given by
crit(g+ o —ho K) :=={x € H|K*Oh(Kz) N (dg(x) + Vp(x)) # 0}.
(c) The set of critical points of h* — (g + ¢)* o K* is given by
crit (h* = (g + @) 0 K7) :={y € G| KO(g + ¢)" (K"y) N Oh*(y) # 0}.
7.1.4 Remark. On the one hand, the inclusions and imply

Kz e KO(g+ o) (K*(y)),
K*y € K*Oh(KZ),
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7 Proximal splitting for d.c. problems

thus,
crit ® Ccrit (g + ¢ — ho K) x crit (h* — (g + ¢)" o K¥).

The notions in Definition [7.1.3][(b)] and [(c)] are due to [167, p. 297]. Notice that the notion
of a critcal point is weaker than that given by the first-order conditions in Proposition
and @ provided that all the functions are subdifferentiable in the points
of interest. On the other hand, verifying that a point is critical does not require the
knowledge of the entire subdifferential sets, but only of one common element, which
makes the concept more applicable for computation.

We give two examples of algorithms that exist in the literature.

7.1.5 Example. Let ¢ = 0, H = G and K = Id. Choose zy € H and, for all £ > 0,
find yj, € Oh(xy) and 11 € Og*(y). Assume that the optimal value of Problem [7.1.1]
is finite. Then, the sequences ((g — h)(xk)) > and (h* — ¢g*)(yx) are decreasing and
converge to the same limit. If the sequences (x),, and (yx),s, are bounded, then every
limit point of (xx),, is a critical point of g — h, and every limit point of (y),-, is a
critical point of h* — g*. For the details, see [167, Theorem 3]. The paper [13] proposes an
accelerated variant of this method under the assumption that both parts of the problem
be continuously differentiable.

7.1.6 Example. Let again ¢ = 0, H = G and K = Id. Choose 2y, € H, a sequence
(ck)ysq of positive stepsizes and, for all k > 0, find wy, € Oh(x)) and set yr = 2 + crwy
and Ty = Prox.,yr. Then, either one of the points of the sequence (k) >0 lies
in crit (g — h) or the sequence ((g — h)(xx)),>o is strictly decreasing. If the sequences
(1) x>0 and (Yk),>o are bounded, then any cluster point of (x4),~, is in crit (g — h). For
the details, see [165, Section 3]. The case ¢ # 0 is permitted in the extensions [9, [100),
138).

To the best of our knowledge, there do not exist algorithms in the literature which do
without subgradient steps or approximations of the subdifferential. For more literature
on d.c. programming and algorithms, see [8,101] and the references therein.

7.2 A double-proximal algorithm

In this section, we investigate the convergence of a double-proximal algorithm for d.c.
problems, i.e., an algorithm where all functions are evaluated either by direct steps if
they are continuous or by proximal steps.

7.2.1 Algorithm. Choose 7o € H, yo € G and two sequences (V)59 and (fn),, of
positive numbers. For all n > 0, set

Tpy1 = Prox,, ¢ (0 + 1K Y — mVe(zn)), (7.9)
Ynt+1 = ProXu,ne (Yn + pnKTp41). (7.10)

7.2.2 Lemma. Let the sequences ()~ in H and (y,),5o in G be generated by Algorithm
7.2.1. Then, the following estimations hold.
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7.2 A double-proximal algorithm

(a) Foralln>0,x € H andy € G,

1 1
7<xn — Tn+41 ‘ Tpy1 — .T> + ;<yn — Yn+1 |yn+1 - y)

(I)(anrla yn+1> - @(33, y) <

1
+ %Hxn - xn+1||2 + <K!E - KIn-ﬁ-l | Y- yn>' (711)

(b) For alln >0,

1
(I)(xn—&-l’yn—i-l) - (I)<In+17 yn) < _;Hyn - yn+1||2'

n

(c) For alln >0,

1 1

Dnsrs ) — D, ) < (25 - %) 0 — T

Proof. By Proposition [2.2.12 we obtain from ([7.9) and (7.10)) that, for all z € H and
yeg,

9(Ensn) — g(x) < jﬂm I Y — W) [ Ts — ), (712)
R (Yns1) — ¥ (y) < ;(yn — Ynt1 + KT [ Yni1 — Y), (7.13)

and by Proposition ,
Plns1) = 9(2) < (Vp(o) |21 = 2) + 55ll7 = . (7.14)

By adding all three inequalities, we obtain

D(zp11, Yng1) — (2, y)
= g(Tny41) — 9(x) + p(Tni1) — @(@) + A (Yns1) = 2 (Y) = (Yns1 | Kzpyr) + (y | K)

1 1 1 )
< —(Tp — Tpg1 | Tt — ) + —(Yn — Ynt1 | Unt1 — Y) + 5|20 — T ||

+ <K*yn ‘ Tn41 — .73) + <Kxn+1 |yn+1 - y> + <y | K.QT) - <yn+l ’K$n+1>

| 1 1 )
= %<xn — Tp+1 |xn+1 - $> + E<yn — Yn+1 | Yn+1 — y> + %Hxn - xn—f—l”

+ <K$ - Kxn+1 ‘ Yy —= yn>
From (7.13), we get
q)(xn—i-la yn-i-l) - q)(xn—&-l, yn) = h*<yn+1> - h*(yn) + <yn — Yn+1 | Kxn—l—l)

1
< ——lyn = Ynrall”,
I

n
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7 Proximal splitting for d.c. problems

and from ([7.12)) and ([7.14)), we get

CI)(JZn+1, yn) - CI)(ZL‘n, Yn g(xn—H) - g(xn) + Qp(xn—i-l) - 90(1:71) + <K*yn | Tn — In-‘,—l)

1 1
( - )Hxn - .

) =
<
“\28 M

7.2.3 Proposition (see |29, Proposition 2]). Assume that, for some n > 0, we have
0 <y, <2B8. Then

q)(xn—&-l;yn—i-l) S q)(xn—&-l;yn) S (I)(-Tmyn)
Proof. This follows directly from Lemma [7.2.2] O]

7.2.4 Proposition (see [29, Proposition 3|). Let

0 < inf v, <supvy, <20 and 0 < inf p, < sup p, < +o0, (7.15)
n>0 n>0 n>0 n>0

and let ® be bounded below, i.e., the optimal value of Problem be finite. Then,

S lan = @l <00 and Y g — gl < +oo.
n>0 n>0

Proof. Let N > 1 be an integer. Sum up the inequalities in Lemma [(b)] and [(c)] for
n=0,...,N —1 and obtain

N-1 1 1 ) N—-1 1 )
q)(ffNayN) - (I)(l'o - ?/0) < Z - T ||$n - $n+1|| - Z 7||yn - yn+1|| .
n=0 Qﬁ Tn n=0 Mn

By assumption, the expression on the left-hand side is bounded below by a fixed real
number M for all N > 1, and so is the right-hand side. The numbers (%ﬂ — %) and ;%n
are bounded below by a positive number, say € > 0, so

N-1 , Nzl 2 M
Z lxn — e ||” + Z Yn — Ynta]” < ——.
n=0 n=0 €

Since N is arbitrary, the series converge. O]

7.2.5 Proposition. Let (7.15)) be satisfied, and let the optimal value of Problem
be finite. Furthermore, assume that the sequences (Tn),~ and (Yn), o be bounded. Then,

(a) every cluster point of (z,),, is an element of crit (g + ¢ — ho K),
(b) every cluster point of (yn),s is an element of crit (b* — (g4 )" o K*),

(c) every cluster point of (Tn,Yn), o s an element of crit ®.
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Proof. Let T be a cluster point of (x,),, and let (z,,),-, be a subsequence of (z,),
such that x,, — z. By another transition to a subsequence we can guarantee y,, — ¥y for

some y € G, since (Yn),, is bounded. By (7.9) and (7.10]), we obtain, for every k > 0,

Ty — T .
nkvinkﬂ + K Y, — V() € 09(Tn,41)
Nk

Ynp — Yng+1
oy,

and + Kxnk+1 € 8h* (ynkJrl)?

respectively. By Proposition [7.2.4] the first summands on the left-hand side of both
inclusions tend to zero as k — 4o00. Using the continuity of V¢ and the closedness
of the graphs of dg and Oh* (see Proposition [2.1.3]), we have K*y — Vp(z) € 0g(x)
and Kz € 0h*(y), so, by definition, (z,y) is a critical point of ®. According to the
considerations in Remark T is a critical point of g+ ¢ — ho K.

The proof of the other two assertions is done similarly by just changing the order
in which the subsequences are chosen. Part @ is proved by choosing a convergent
subsequence of (y,),, and then extracting another one for which (), -, converges. For
Part , choose a convergent subsequence of (z,, yn)nzo. - O

For later reference, we clarify that the stationary points of the iteration are precisely
the critical points of ®.

7.2.6 Lemma. Let (7.15) be satisfied. For any n > 0, the following conditions are
equivalent.

(1) (xn,yn) is a critical point of ®,
(ZZ) (xn-‘rl?yn-‘rl) = (xn7yn)7
(@1i) P(Tni1, Yns1) = P(Tn, Yn)-

Proof. By Proposition [2.2.11 , the conditions z,+; = =, and y,+1 = y, are equivalent
to

Lpn = Tp41 = (Id + ’Ynag)ilcvn + 'VnK*yn - IYnV%O(xn))a
Yn = Ynt+1 = (Id + ,U/nah*)_l<yn + ,UnKanrl)a

respectively. By a simple algebraic reformulation, we see that these equations are
equivalent to the inclusions and , which constitute the criticality of the pont
(2, yn) with respect to ®. Thus, conditions |(i)| and are equivalent.

On the other hand, by combining Proposition @ and , we get the equivalence

of and from

1 1 1
Dt tst) — Dlams ) < (26 _ %) fon =7t =l = gl
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The following statement is a summary of the convergence properties of the double-
proximal forward-backward algorithm. These types of convergence properties are usual
for simple iterative methods for nonconvex and nonsmooth optimisation, see for example
[49, Lemma 5]. We denote by w(zo,y0) € H x G the set of limit points of the sequence
(%0, Yn), o based of the choice of the starting points (x¢, o).

7.2.7 Theorem. Let H and G be two real finite-dimensional Hilbert spaces, let g : H — R
and h : G — R be two proper, convex and lower semicontinuous functions, let ¢ : H — R
be a convex, Fréchet-differentiable function whose gradient is %-Lz’pschitz continuous for
some 3 >0, and let K : H — G be a linear mapping. Let the stepsize sequences (V)0
and (pn) 5 satisfy (7.15]), and assume that the sequences (), and (yn),q be bounded.
Then the following assertions hold:

(a) © # w(zy,yo) C crit ® C crit (g + ¢ — ho K) x crit (h* — (g + )" o K*),
(b) hmn—H—oo dist ((xm yn)a (D(.Z‘o, yO)) - 0;
(c¢) if the common optimal value of Problem (7.1) and (7.2)) is finite, then

w(zg,Yo) is a nonempty, compact and connected set, and so are the sets of the
limit points of the sequences (5), 5 and (Yn), >0,

(d) the objective function ® is finite and constant on w(xg,yo) provided that the optimal
value is finite.

Proof.  (a) The set of cluster points of a bounded sequence is always empty. The first

inclusion is due to Proposition [(c)} the second one due to Remark [7.1.4]

(b) Assume to the contrary that there exists ¢ > 0 and a subsequence (T, Yn,) x>0
of (T, Yn), >0 such that dist ((zy,, Yn, ), W(xo,yo)) > € for all k£ > 0. Take a cluster
point of the bounded sequence (7, , ¥n, ) x>0+ Which is also a cluster point of the
original sequence (,,¥y), o, thus an element of w(xg,yo). This contradicts the
assumption that dist ((z,, Yn, ), W (20, y0)) > € for all k > 0.

(c) Since the sequence (Zn,Yn), o is bounded, the sets
Qk =cl (U {<xn7yn>})
n>k

are bounded and closed, hence compact for any & > 0. Their intersection (1,50 {2y,
which equals the set of cluster points of (2, ys),,>o, is therefore compact, too. The
connectedness follows from Proposition [7.2.4] See the proof of [49, Lemma 5 (iii)]
for the details.

(d) According to Proposition [7.2.3) the sequence (®(xy,yn)), >, of objective function
values is decreasing, thus convergent, say ®(x,,y,) — ¢ € R as n — +o0. Now, let
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7.3 Convergence of the iterates under Kurdyka—t.ojasiewicz assumptions

(Z,y) be an arbitrary point in w(xo,yo), and let (24, Yn, );so Pe a subsequence of
(T, Yn) o Which converges to (z,y). By the lower semicontinuity of ®, we have

®(z,y) < kgglooq)(xnkvynk) =L

On the other hand, Lemma with x =z and y = y yields, for all £ > 0,

q)(xnk-i-la ynk+1> - (I)(f, g) < T<‘r”k — Tny+1 ‘ Tnp+1 — j)
ng

1 _ _ _
+ 7<ynk = Yny+1 ’ynk-i—l - y) + ||Ink - xnk+1||2 + <KQ] - Kxnk-f—l |y - ynk>

oy, 20

For k — +o0, the right-hand side converges to 0 as kK — 400, so

7.2.8 Remark. From this, it follows that the sequence (1, yn),>, cannot have a bounded
subsequence if there are no critical points of ®. To guarantee the boundedness of the
iterates beforehand, one could e.g. assume that the function ® has bounded lower level
sets.

7.3 Convergence of the iterates under
Kurdyka—tojasiewicz assumptions

In general, the convergence of the iterates of Algorithm cannot be guaranteed under
the assumptions of Theorem For the latter, we have to improve Proposition
in such a way that not only the squares of the distances between two consecutive iterates
are summable, but the distances itself. In general, this approach is not new in the context
of d.c. functions, see e.g. [101} Section 3].

7.3.1 Definition. Let H be a finite-dimensional real Hilbert space, and let ® : H — R
be a proper and lower semicontinous function.

(a) For n € (0,+00], we let ©, be the set of all functions ¥ : [0,7) — R with the
properties that

(i) 9(0) =0,
(ii
(i
(iv) ¥(s) > 0 for all s € (0,n).

(b) The Fréchet subdifferential Op®(x) of ® at z € H is empty if = ¢ dom ¢ and

1 is concave,

)
) ¥ is continuously differentiable on (0,7) and continuous in 0,
)

Dr®(7) = {x e # | timipf LW =S @ =@y = o) 0}
i vl

otherwise.
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7 Proximal splitting for d.c. problems

(¢) The limiting (or Mordukhovich) subdifferential 0, ®(z) of ® at & € H is empty if
x ¢ dom f and

0L®(z) = {x* cH ’ there exist sequences (74);5¢, (7)o i H such that
xy € Op®(xy) for all k > 0 and z, — 7, f(xr) — f(Z),2; — 2" as k — —i—oo}
otherwise.

(d) We say that @ satisfies the Kurdyka—Lojasiewicz (KL) property at & € Dom 0, ®
if there exists some 7 € (0,400], a neighbourhood U of z and a function ¥ € ©,,
such that for all

re{relU|®(@) < d(x) < ®(T)+n}

the following inequality holds
V' (®(z) — (7)) - dist (0, 9, P(x)) > 1.

7.3.2 Remark. The K. property is satisfied by a broad class of functions. It was introduced
by Kurdyka [130, Theorem 1] based on an inequality given by Lojasiewicz [134, Théoreme
4] for analytic functions. It was later employed by Attouch, Bolte and Svaiter [1§]
and Bolte, Sabach and Teboulle [49]. One of the remarkable properties of the class of
KL functions is their ubiquity in applications, see [49]. It contains semialgebraic, real
subanalytic, semiconvex, uniformly convex and convex functions which satisfy a certain
growth condition.

The following uniform K¥. properties is proved in [49, Lemma 6].

7.3.3 Lemma. Let Q be a compact set, and let & : H — R be a proper and lower
semicontinuous function. Assume that ® is constant on ) and satisfies the K& property
at each point of Q). Then there exist € > 0, n > 0 and ¥ € ©,, such that for all u € Q) and
all w € H such that

dist (u, Q) < ¢ and  P(u) < D(u) < ®(u)+1n (7.16)

one has
V' (®(u) — ®(u)) - dist (0,9, P(u)) > 1.

For applying the K¥. property it is important to estimate the distance of the limiting
subdifferential to zero. To this end, we calculate an upper estimate of the norm of a
subgradient in each iteration.

7.3.4 Lemma. For eachn > 1 with v,y < 203, there exists a pair (z},y}) € H X G with
(x;kwy:z) € aL(I)(J:n)yn) (I?’Ld

[zl < K [yn—1 = ynll + [n—1 = znll;

n—1

. 1
ynll < ﬁ“ynq — Y|
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7.3 Convergence of the iterates under Kurdyka—t.ojasiewicz assumptions

Proof. From the definition of Algorithm and Proposition [2.2.11][(c)| we have

Tpn—1 — Tp, %
,yl + K Yn—1 — V90(517n—1) S ag(xn)’
n—1
Hn—1

Now consider the function ® : H x G — R defined by ®(z,y) == g(z) + o(x) + h*(y).

By Proposition [(a)] and [(c)] and [161], Proposition 8.12] (the latter states that the
convex and the limiting subdifferential coincide for convex functions), we obtain

0L (T, yn) = (09(xn) + Vo (x)) X OB* (yn).

It follows from [161} Exercise 8.8] that we can add the smooth function (z,y) — —(Kz | y)
by applying the usual calculus, so
AL (2, yn) = O (Tn, yn) — (K, K,
= (9g(wn) + Vep(an) = K'yn) X (00" (yn) — Kn),

thus,

xk Tnolin K*(yn—l - yn) + V(,O(l'n) - V()O(‘rn—l)
<y2> = < et Yn—1—Yn S aL(I)(xmyn)‘

Hn—1

We can estimate the norm of x; by using the fact that Vi is S-cocoercive (Proposition

2.2.14)) and that therefore Id — v,V is nonexpansive (Remark

. 1
‘MASHKM%A_%M+7AWM_%HV@@WD_Gd_%AV@uwH
< N gt = il + s =l
This concludes the proof. O

7.3.5 Theorem (see |29, Theorem 1]). Let H and G be Hilbert spaces, let g : H — R
and h : G — R be proper, convezx and lower semicontinuous functions, let o : H — R be
convex and Fréchet differentiable such that Vi : H — H is B-cocoercive for some 3 > 0,
and let K : H — G be a linear operator. Let ® : H x G — R defined by satisfy
the KL property, and let the stepsize sequences (Vn),>q and (i), ~q Satisfy the condition
(7.13). If the sequences (2,),5¢ and (yYn),>q generated by Algorifhm are bounded,

then they are Cauchy sequences, thus convergent.

Proof. Let Q := w(zg,yo), which is compact (see Theorem [7.2.7[(c)| and let ¢ be the
common value of ® on €2 according to Theorem @ which equals inf,,>o (2, Yn)-
If ®(z,,y,) = ¢ for some n > 0, we have ®(x,11,Yn+1) = P(,,y,) and thus, by Lemma

2.6 xp11 =z, and y,41 = v, and the assertion is proved. Therefore, we assume that
O (2, yp) > L for all n > 0.
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7 Proximal splitting for d.c. problems

Let Lemma provide us with e > 0, n > 0 and ¥ € ©,. Since ®(xy,y,) — ¢
as n — —+oo, there exists ny > 0 with ®(z,,y,) < ¢+ n for all n > ny. Since
dist (2, yn), Q) — 0 as n — +oo by Theorem [7.2.7][(D)] there exists n, > 0 with
dist ((xn, yn), ) < € for all n > ny. In the following, set ny := maxni,ny,0. Fix an
arbitrary n > ng, so that, by the choice of ng, u = (x,,y,) satisfies condition ([7.16]).
Consequently, Lemma yields

(D (0, go) — (5, 7)) - dist ((0,0), 9 D(,32)) > 1. (7.17)
for every (z,y) € Q. By the concavity of 9, we get that for all 0 < s <t <
I(t) — v
I(s) < I(t)+ P (¢) - (s — 1), so V() < (1(8) (7.18)
-5
With the choices z} € H and y € G from Lemma [7.3.4] m s = ®(xpi1, Yni1) — ©(2,7),
t = ®(z,yn) — P(T,y), we obtain from combining (7.17) and (7.18) Lemma [7.2.2][(b)]
and

Tl (7.19)

1< (Q(zn, yn) — 2(2,7)) - ||

(
9

) -

U(2(@n, Yn) = (2, 9)) = HP(Zns1, Yurr) = DT, 9) o
= B, yn) = (@1 Yorn) — 17 4l
< 19(¢)(xniyn) — ( )) ( ($n;-17yn+1) - (I)ngy)) . ||(x;7y;;>||

(jn - %) l2n — @i |® + A lYn = Ynal
< = @l

where we define the shorthands

11 , 1 ,
(Sn = — T 545 n — 4dn — |Yn — Yn
J(% 35 ) = gl 4 Ll =
en = HP(xp, yn) — P(2,7))

for all n > ng. By the arithmetic-geometric inequality, for any r > 0 and n > ng,

s < 01D - (M=)
< 5 (Pl + e = ) (7.20)

(recall that, by Proposition and the properties of ¥, the sequence (g,),,, 18
decreasing, so €, — €,41 > 0). On the other hand, since we chose (z7,y%) according to
Lemma and have the inequality (a + b)* < 2a2 + 20 for all a,b > 0,

2
* %) (|2 1 1 2
(25, y)II” < (HKHHyn—l — Yull + -1 = 2ull ) + Y01 — ¥all
Y Hn—1

n—1

2
2 2
)nyn_l 3l + w1 =l

n—1

1

2

< (2||K|| T
Mo,

-1
< C?62

n“n—1
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7.3 Convergence of the iterates under Kurdyka—t.ojasiewicz assumptions

with
A 2K+
(), = |max{ — — —
Tn—1 25 MHn—1
i { 15 1+2HKH2M%_1}
7n71(25 - P)/nfl) 7 Hn—1

For the suprema and infima mentioned in condition ([7.15]), we define the following
shorthands:

7= nfyn >0, ¥ = supy, < 28,
nz n>0

o= inf pu, > 0, [ := sup p, < +00.

- n>0 n>0

Using these shorthands, we estimate

222
Cn < Cy ::\lmax{ ( 4p L+ 2Kz }

(26 -7) Iz

We combine the latter calculation with (7.20) and obtain

1
Q—T(an — Ent1)- (7.21)

Take two numbers m > k > ng and iterate the estimation from ([7.21)) to

rC mk 1 ™kt Q)
= () T () e

Therefore, for all k > ng, N > kand 0 <r < *

e L

rC
<2) Em—n — Em—n—i-l)
m=k+1 m=k+1

—k—
Z
N—k=1 /00 m+1 1 Nk-1 m C
RECORCEE S -{C O USHRNER

@gg%%4+

m=0
N—k
_ (< e -
TCO 1 2 1 7“00
N 2 ‘ 1(— rC>’0 27 Z ( > Z (Em—i-k—n—H - 5m+k—n+2)
2 n=0 m=n
< T'Co 5k 1 N—k— 1( > )
=5 rC k+1
21— o
TCO(Sk E€k+1

. 22
2—rCy  71(2—rChH) (7.22)

The right-hand side does not depend on NV, thus, we conclude that >°7°_, ., d,, is finite,
and so are Y00 [|2m — T || and X3 [Ym — Ymaa ] O
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7 Proximal splitting for d.c. problems

The last step is the derivation of convergence rates for the sequences of iterates.

7.3.6 Theorem. Let the assumptions of Theorem[7.3.5 hold, and let the KL property of
® be satisfied with the function 9(t) = Mt'=Y for some M > 0 and 0 < 6 < 1. Then the
following convergence rates hold:

(a) If 0 =0, then the sequences (Tn),~q and (Yn),>, are eventually constant.
(b) If0 <6 < %, then there exist ¢ > 0 and 0 < ¢ < 1 such that
lon =2 <cq®  and  lyn — gl < cq”
if n is sufficiently large.
(c) If + <6 <1, then there exists ¢ > 0 such that
low —al Sen 2 and ly, — gl < en”
for n sufficiently large.

Proof. The proof follows closely the path of [17, Theorem 2.

(a) First, let @ = 0, i.e., 9(t) = Mt and ¥'(t) = M. Assume to the contrary (see
Lemma [7.2.6) that ®(z,,41,Yn+1) > £ as in the proof of Theorem The KL
inequality ((7.19) then becomes

1
* * > _
Il > -

for all n > ngy. On the other hand,
H (xjw y;) H < CU(Snfl
This contradicts the summability of the sequence (,),,5-

For the case 0 < # < 1, we have ¥'(t) = M(1 —0)t%, so

o) = M0 = M(M(l—ﬁ)) T_Mi-0) 7

V()

Therefore, for all k& > ng,

B Ms(1—6)7
(B, ) — B(E.5)) T
< ME(1—0)7 || (2711, 4511) =
< M%(l - 9)¥(Co5k)%>
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7.3 Convergence of the iterates under Kurdyka—t.ojasiewicz assumptions

where we used the KL inequality and the choice of Cy. Taking into
consideration, we obtain

1 1-0 1-0
Z 5 rCoyoy, n M§(1—9) o (Codk) o
" 2 —rCy r(2 —1rCy)

m=k+1

The proofs of @ and differ depending on the dominant term.

(7.23)

(b) Let 0 < 6 < % Then 1 < % < 400, 80 0, — 0 as n — oo implies that the first
term on the right-hand side of ([7.23]) is the dominant one, i.e., there exist n; > ng
and C; > 0 such that

m=k+1 m=k m=k+1

for any k > ny. Thus,

Z 6m_1+0125

m=k+1
for all £ > ny. By induction,

5 <i<( “ )Hlié
S G

(c) Let 1 <6 < 1. Then 0 < 15% <1, 50 6, — 0 as n — oo implies that the second
term on the right-hand side of - is the dominant one, i.e., there exist n; > ng
and C; > 0 such that

e 1-9
Z Om < Ch9,
m=k+1
for any k > ny. This is equivalent to

00 = 00 0o
m=k+1 m=k+1

If we define h : (0,400) — R, h(s) = 3_%, then h is monotonically decreasing
and

m=k+1 m=k+1

0 e 0Om
<O / e s

oo
m:k+15m

mffeh( 5 5m)(§5m_ 5 5m)

—_

20—1
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7 Proximal splitting for d.c. problems

ie.,
20—1

201 _

00 — =9 ) 1-6 .
(> 0] —( > %) <
m=k m=k+1 (1 - 9)011—9

By induction, we obtain

1-6

_20-1 ~20-1
© ad 1-0 20 — 1) (k —
5 < Zams(<z 5m> 2= 9”1)) ,
m=k m=ni (1 _ 9)(;«1179
for all k& > ny, which yields the desired rate. O

7.4 Application to image processing

Consider an image of the size m x n pixels. (For the sake of simplicity, we consider
gray-scale pictures only.) It can be represented by a vector x € H := R™" of size mn
with entries in [0, 1] (where 0 represents pure black and 1 represents pure white).

The original image x € H is assumed to be blurred by a linear operator L : H — H
(e.g. the camera is out of focus or a movement during the exposure). Furthermore, it is
corrupted with a noise v, so that only the result b = Lx + v is known to us. We want to
reconstruct the original image x by considering the minimisation problem

. 2
iy (411La— 0>+ J (D)),

where ||-|| denotes the usual Euclidean norm, p > 0 is a regularisation parameter,
D : R™ — R*™" is the discrete gradient operator given by Dx = (K x, Kyx), where

T —Tis, 1=1,....m—1,9=1,...,n;
KﬂH—)H,(le)i?j::{OH’] 7 i —mj— 1 ‘;

Tiiv1—Tisy, 1=1,....m;5=1,...,n—1;
K2:H—>H7(K2$)i,j::{07]+l ’ i=1 m‘j‘:n

and J : H — R is a regularising functional penalising noisy images. We want to compare
several choises of the functional J proposed by [113, 135], all of which have in common
that they want to induce sparsity of Dz, i.e., having many components equal to zero.

The smoothly clipped absolute deviation (SCAD) penalty was introduced by Fan and
Li in [107]. It is defined by

2mn

SCAD,4(2) = >~ gral(2),
j=1
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7.4 Application to image processing

where A > 0, a > 1 and

Alzj] if 2] < A,
Irna(z) = 'Z"Q%iaﬁlfjv if A < |z] < a),
% if |z;| > aA.
0 if 2] < A,
— o] — J Uzl=N? . 4
2] 3(a—1) if A <z] < ah,
Alzj| — % if |2;| > aA.
Denoting the part after the curly brace as hyq(z;) and hyq(2) == X570 hao(2;), we have
—A if 2z < —(14+~va)\,
2 - (14 qa)A < 2 < -y,
Proxon , (2) = 40 if |z < A,
Ty A<z < (T+qa)),
A if 2> (1 +~vya)\

The Zhang penalty [175] is defined by

2mn
Zhang,(2) = ) _ ga(2)),

Jj=1

where a > 0 and

Lz if |2 < a,
ga(zj> = {a ’ ’

1| | 0 if || < a,
a”’ 2zl —a) if [z] > a

Denoting the part after the curly brace as ha(z;) and he(z) := 357" ha(z;), we have

-1 if z < —1 —a,

z+ya if—é—vagzg—va,
Prox,p: (2) = 40 if —ya<z<na,
z—"a if7a§z§%+7a,

1 if z> 1 +a.

a

The LZOX penalty [135] is defined by

LZOX,(2) = [|De]y — all Dall,.
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7 Proximal splitting for d.c. problems

where ||-||,; denotes (as usual) the sum of the absolute values and

where y = (u,v) is the splitting according to the definition of D. Algorithm can
now be applied to any of the models described above, since the models are written as d.
c. problems and the components are easily accessible for computation, with the exception
of the function ||-|[,, o D. For the latter, see the following section.

7.4.1 The proximal point of the anisotropic total variation

In order to apply Algorithm to any of the problems, we have to calculate the
proximal point of the anisotropic total variation |[|-||,, o D by solving the optimisation
problem

1
inf {Q,Ynx b + | Dall,

x € 7-[} (7.24)

for some v > 0 and b € H in each step. The Fenchel dual problem [33, Chapter 19] is
given by

inf {gHD*x*HQ — (| D*z")

2 € G, || < 1}. (7.25)

Instead of solving ((7.24), we could also solve (7.25) (see [45]), as the following result

shows.

7.4.1 Lemma. Let x* € G be a solution of (7.25). Then x = b—~yD*z* is a solution of
(724).

Proof. See [33, Example 19.7]. In short:
0€ DED' )+ O () = D' € DOl p (Db~ 7D'a")
1
— Sb—2) € DO a(Dz)

@Oea( <->—bu2+uD<->||gl)<x>. .

|
2y
To the formulation (7.25)), the accelerated forward-backward algorithm of Beck and

Teboulle [46] can be applied, since the objective function is differentiable and the feasible
set is easy to project on.

7.4.2 Numerical results

We implemented the FBDC algorithm applied to the model described above and tested
the MATLAB code on a PC with Intel Core i5 4670S (4x 3.10GHz) and 8GB DDR3
RAM (1600MHz). Our implementation used the method described in Section until
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7.4 Application to image processing

a=000 a=02 a=04 a=0.5 a=0.6 a=0.8 a=1.0

W= 1.0 —-3.0288 —4.2266 —3.7637 —3.6569 —3.5150 —4.3590 —13.701
w= 10.0 5.9227 6.26615 6.414791 6.44871  6.45780  6.28863 4.301090
pw= 200 6.76613 6.90005 6.93064 6.917926 6.88018 6.61521 5.305623
= 50.0 6.81752 6.78308  6.65411 6.4923 6.36250  5.780558 4.741993
pw= 100.0 5.29597  5.23264  5.05189  4.91247 4.739717 4.287092 3.696120
pw= 200.0 3.088196 3.060511 2.985871 2.930448 2.863122 2.693096 2.477708
pw= 500.0 1.317390 1.312168 1.298834 1.288983 1.277010 1.246724 1.208036
w=1000.0 0.692487 0.691049 0.687585 0.685057 0.682000 0.674272 0.664401

Table 7.1: LZOX after 50 iterations

the (> distance between two iterations was smaller than 10~*. Both stepsizes were chosen
as by, = Yn = i for all n > 0. As initial value, we chose xy = b and picked vy € Oh(Kxy).

We picked the image texmos3 from http://sipi.usc.edu/database/database.php?
volume=textures&image=64 and convolved it with a Gaussian kernel with 9 pixels
standard devitation. Afterwards we added white noise with standard deviation 50/255,
projected the pixels back to the range [0,1] and saved the image in TIFF format,
rounding the brightness values to multiples of 1/255. See Figure for original, blurry
and reconstructed image.

The improvement in signal-to-noise ratio or ISNR value of a reconstruction is given by

z—b|?
ISNR([Ek) =10 loglo (M),

where x is the (usually unknown) original, b is the known blurry and noisy and z is
the reconstructed image. For the ISNR values after 50 iterations, see Tables and
The development of the ISNR values over the iterations is shown in Figure

We see that the nonconvex models provide reasonable reconstructions of the original
image and the best numerical performance for this particular choice of the stepsizes and
the number of iterations is not achieved for the convex model (LZOX with a = 0), but
for the nonconvex models.
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Figure 7.1: ISNR values vs. iterations



7.4 Application to image processing

(a) Original image (b) Blurry image (¢) LZOX, p =20, « = 0.4

(d) LZOX, p=20,a=1 (e) LZOX, p =50, a =0 (f) Zhang, =10, & =3

(g) Zhang, u =20, a =1 (h) Zhang, p =100, = 0.1

Figure 7.2: Original image, blurry and noisy image and reconstructions.
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a=0.01 a=003 a=01 a=03 a=10 o=30
W= 1.0 —43.708 —33.711 —23.148 —13.846 —3.0288 2.4922
w= 10.0 —18.781 —9.9406 —3.2070 2.5442 5.9227  6.97777
w= 20.0 —11.270 —4.8428  0.43533 4.7768 6.76613  6.57299
uw= 50.0 —4.8333 —1.05553 2.63959 6.46109 6.81752 3.952101
pw= 100.0 —1.7546 —0.14560 3.16532  6.90202  5.29597 2.129705
pw= 200.0 —-0.41418 0.0619477 298543 6.38513 3.088196 1.110186
pu= 500.0 0.0077144 0.121807 2.101321 3.816813 1.317390 0.482406
p=1000.0 0.0528014 0.127592 1.423684 2.070959 0.692487 0.271777
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8 Concluding remarks and open
problems

In this short chapter, we want to summarise the influence of the results presented in
this thesis since their first publication and discuss open problems and potential fields of
reseach for the future.

In Section [3.3] we showed the convergence of a variable metric version of the alternating
direction method of multipliers for maximally monotone operators. A convergence
analysis of an accelerated version of the ADMM for strongly monotone operators like in
[75, Algorithm 5] or [73, Algorithm 3.1] is carried out in [57]. The primal-dual splitting
algorithm which results from the choice M, ; := %Id —cL*L and My = (0 —¢)Id
might be of own interest, and its convergence properties could be analysed independently
of Theorem [3.3.4] Other convergence rates for a variable metric ADMM algorithm can
be found in [117]. An open problem is whether there exist accelerations for ADMM or
the primal-dual algorithms presented in Section in the spirit of the famous FISTA
algorithm [46] or the gradient algorithm which is numerically optimised by solving a
performance estimation problem [103].

Chapter [4] dealt with a penalty scheme for a variational inequality. These techniques
have been used multiple times recently, particularly in connection with inertial techniques,
i.e., the iteration does not only use the current iterate, but also previous ones |64} 71].
Such inertial terms, if transformed to a dynamical system as in Chapter [5] lead to
second-order differential equations. Thus, combining the methods in Chapters 4| and
with inertial effects yield second-order dynamical systems with penalty terms [55, 61} 65,
70]. Another work connects the Levenberg-Marquardt dynamical system with a penalty
term [63].

An open question is whether the algorithm can be adapted to allow a splitting if the
operator B in Problem defining the constraint is given as a sum B; + B; of a
maximally monotone part B; and a Lipschitz continuous or cocoercive part By. This
would be a tremendous generalisation of the problem, since in practice the resolvent is
usually explicitly accessible only for operators whose set of zeros is known.

Further open questions concern the improvement of the asymptotic behaviour from
weak ergodic to weak convergence. This has been carried out in [155, Theorem 2.1],
[149, Theorem 3.1] and |71, Theorem 10] if all the operators involved are subdifferentials,
the function whose set of zeros defines the constraint is differentiable and evaluated by
gradient steps and the underlying algorithm is the forward-backward splitting. It would
be interesting if the same statement could be proved if one of these three conditions were
relaxed, i.e., for one the backward penalty schemes considered in Chapter [4]

The introduction of inertial effects to the algorithm is still not proved for the backward
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penalty scheme. The articles [64, 71| both investigate inertial penalty schemes based on
the forward penalty scheme proposed in [62]. Correspondlingly, second-order dynamical
systems have not yet been handled.

In Chapter [5| we showed that a forward-backward-forward dynamical system converges
weakly to a zero of the sum of two monotone operators. This corresponds to minimising
the sum of a nonsmooth convex and a smooth convex function. The article [54] uses the
dynamical system of a forward-backward scheme to minimise the sum of a nonsmooth
convex and a smooth nonconvex function. In order to guarantee convergence, a Kurdyka—
Lojasiewicz condition analogous to the treatment in Section is imposed. A similar
analysis is undertaken in [60]. The corresponding problem for the forward-backward-
forward splitting scheme is still open.

Chapter [6]is devoted to proximal splitting in Hadamard spaces and in particular to the
backward-backward algorithm. Another splitting algorithm was given before by Bacak
[41], but only for locally convex Hadamard spaces. The problem in transforming the
results from Hilbert to Hadamard spaces is the lack of linear structure in the latter.
Therefore, most splitting schemes, like Douglas—Rachford, forward-backward or forward-
backward-forward algorithms are even difficult to write down without running into
definition problems. Bacak recently demonstrated [40] that stochastic minimisation is a
fruitful approach in Hadamard spaces, but does not seem to be fully investigated even in
Euclidean spaces.

Meanwhile, in [15], our results were significantly generalised for more abstract operators
in Hadamard spaces in order to obtain results concerning metric regularity of such
operators. The continuation of these investigation was published in |129].

In [42, Chapter 5] it is shown that even in the general metric space setting an
investigation of dynamical systems and gradient flows is not hopeless. On the other hand,
due to the nonlinear structure of the underlying space, the construction of the dynamical
system is more technical than in Hilbert spaces. Probably, it is easier to analyse splitting
methods and dynamical systems on Hadamard manifolds, i.e., Riemannian manifolds
with nonpositive sectional curvature, see e.g. [166} [173] for variants of the proximal
point algorithm on such manifolds. On the other hand, the proximal point algorithm
has recently been proposed for metric spaces with curvature bounded above, but not
necessarily nonnegaive [128].

In Section we saw a serious drawback of the double-proximal method for d.c.
programming proposed in Chapter [7, namely that it is not possible to handle compositions
with linear operators inside the convex part of the objective function without additional
effort. Therefore it would be desirable to develop a method which combines the duality
concepts of Toland and Fenchel: the first one for the concave part and the second one
for the convex part. To this end, it would be desirable to combine Algorithm with
one of the algorithms in Section [3.2] or the proximal ADMM in Section One possible
approach would be to replace in Algorithm the calculation of the proximal point of g
with one step of a primal-dual algorithm calculating the proximal point of a composition
of a function with a linear operator.

The concept of d.c. programming has even been applied to Hadamard manifolds [164],
which therefore seems to be a possible generalisation of Algorithm [7.2.1]
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