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Abstract. In this paper, based on the square quadratic proximal (SQP) method and the inertial proximal
Peaceman-Rachford splitting method (PRSM), we propose an inertial PRSM with the SQP regularization
for solving a separable convex minimization model with positive orthant constraints. The new algorithm
can be viewed as an interior version of the inertial PRSM with the SQP regularization. Under standard as-
sumptions, the global convergence of the proposed method is proved. We show that the proposed method
can find an approximate solution of the mixed variational inequalities with an accuracy of o(1/ \/l;)
Keywords. Variational inequalities; Square-quadratic proximal method; Peaceman-Rachford splitting
method; Alternating direction method.

1. INTRODUCTION

We consider the constrained convex programming problem with the following separate struc-
ture:

min{6;(x)+ 6,(y)|[Ax+By=b,xe Z,ye ¥}, (1.1)

where 2" C R™ and % C R™ are closed convex sets, 61 : 2 — Rand 6, : % — R are closed
proper convex functions, A € R and B € R/*™ are given matrices, and b € R’.

The alternating direction multiplier method (ADMM) is one of the most successful and in-
fluential approaches for solving (1.1) and has been studied extensively both in theory and in
practice. One now has a variety of techniques and methods to investigate various iterative AD-
MMs in the literature. Some of these variants include proximal terms in the subproblems of
the ADMM in order to make them easier to solve. Since the choice of the step size selection
strategies is important for the algorithms efficiency. Others added a step size parameter in the
Lagrangian multiplier updating to improve the performance of the method; see, for example,
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[1,2, 3,4, 6, 7]. Various inexact, relaxed and accelerated variants of the ADMM with different
error conditions were also very well studied in the literature, see, e.g., [8, 9, 10, 11].
The augmented Lagrangian function of (1.1) is defined by

Lp(y.2) = 01(x) + 6u(y) A" (Ax-+ By—b) + b | ax-+ By~ |,

where A € R’ is the Lagrange multiplier and 8 > 0 is a penalty parameter. Some operator
splitting methods [12, 13, 14] have been developed for solving the dual problem of (1.1). The
Peaceman-Rachford operator splitting method (PRSM) [15] is also a splitting method. Different
from the ADMM, the PRSM updates the Lagrange multiplier twice at each iteration. Based on
PRSM, He er al. [5] proposed a strictly contractive PRSM by introducing a parameter o € (0, 1)
to the update scheme of the dual variable, yielding the following procedure:

x**1 = argmin {LB (x, Y5, A%)|x € %},

Ak — gk _ B (AT + Byk —b),

Y+ = argmin { Ly (+ 3, A0y e |

AKFL — g htg 0B (Ax*HL + Bykt1 —p).
Inspired by [5], Gu, Jiang and Han [16] proposed a modification of the Peaceman-Rachford
splitting method by introducing two different parameters in updating the dual variable, and by
introducing semi-proximal terms to the subproblems in updating the primal variables. From a
given wk = (xK,y%, AK) € #, the new iterate w1 = (xk*+1 y&+1 25+1) ig obtained via solving
the following:

(1.2)

K = argmin {Lg (x,y*,AF) + § |x — K|} [x € 27},
Ak+s — gk _ B (AXH! 4 Byk —b),

. 1
y**1 = argmin {Lﬁ(xk+1,y,ﬂtk+2) + %Hy—ka%]y c @},
ARl — gkt YB(AXH! 4+ Byk+L — p),

where L and T are two positive semi-definite matrices. The global convergence is proved under
l—a++/(1-a)2+4(1—a?)
2

(1.3)

ac(0,1)andye |0,

Recently, Li and Yuan [17] proposed a new method by combining the strictly contractive
PRSM and the LQP regularization. More specifically, from a given w* = (x¥,y% 1%) € R, x
R, x R!, the new iterate wk*! = (x¥1 yk+1 25+1) ig obtained by solving the following:

K = argmln{ng (6,5, AR) + rd (x, x5 [x e RYL }
Ak+: = — aB (A1 4 By* —b),
Yyl = argmin {Lﬁ (xkH1 ,y,lk+%) +sd (x,x*)|y € R’f+} )
ARHFL g hty YB(AXH + Byk+l — ),

(1.4)

where r, s are positive scalars, &,y € (0, 1) are two relaxation factors,

2 2
d(u,v) = E‘[( j=vi) Hu@ log +quJ—v])], if ueRY,

+oo, otherwise,
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and u € (0,1).
Based on the work of Chen et al. [18], Dou, Li and Liu [19] proposed an inertial proximal
Peaceman-Rachford splitting method. The iterative scheme reads as

( (xk7 —k’Zk) = (xk7yk>lk) —i: ak<xk_xk_]7yk _yk_la)tk_lk_l%
21 = argmin {LB (x, 7%, A%) + %Hx—kaﬂx = 3&”} ,
A3 = 25— aB (A1 + BiF — b), (1.5)
: 1 -
y**1 = argmin {LB (xk+] ,y,)Lk+2) + %Hy—ka%|y € Z”} ,
\ ARl — g hty 0B (Ax¥H + Bykt1 —p),
where a € (0, 1) and the sequence {ay} is chosen such that, for all k > 0, 0 < o < ¢, where ¢

is a real number in (0, 1).
In this paper, we focus on the case of (1.1) where the constraint sets 2" =R, & =R"?; i.e.,

min { 6 (x) + 6>(y)|[Ax+ By =b,x e R,y e R}? }. (1.6)

The main contribution of this paper is to show that the recently proposed inertial PRSM [18] can
also be integrated with the SQP regularization for solving problem (1.6). The new algorithm
can be viewed as an interior version of the inertial PRSM with the SQP regularization. We
establish the global convergence of the proposed algorithm under suitable assumptions. Our
results can be viewed as significant extensions of associated previously known results.

2. PRELIMINARIES
We state some preliminaries that are useful in later analysis.
Let R = {x= (x1,x2,...,%,) ER".:x; >0,Vi=1,2,...,n} and R | = {x = (x1,x2,...,X,) €
R":x;>0,Vi=1,2,...,n}. For any vector u € R", ||u||> = u"u. Let D € R"*" be a symmetric
positive definite matrix. We denote the D-norm of u by ||u||?, = u' Du.
Lemma 2.1. Assume that {a} is a sequence of nonnegative real numbers such that
(1)  ay is monotonically non-increasing,

Then, ay = o(1/k).
Proof. Since ay is monotonically non-increasing, one has

kay, < agy1+---+ay — 0 as k—> oo
Then, a; = o(1/k). O
2.1. The square quadratic proximal regularization. Auslender, Teboulle and Ben-Tiba [20]

proposed a new type of proximal interior algorithms by replacing the quadratic function %Hx —
xk||? by d (x,x*), which could be defined as

do (x,y) = Zl 0(xi/y)).

We consider the function defined by

¢(t)={ =12 +pu(i-12% if t>0,

o0, otherwise.



4 A. BNOUHACHEM, X. QIN

Then, dy(x,y) can be written as

n - . "
tle=ylP+n X (v =202 2+ 0)?) i xeRL,
j:

o0, otherwise.

d(]) (X, y) =
It is easy to see that

n 32
Vidg(x,y) = %(X_Y)—FHZ()’j—(y]) : )

F= ANV TRV
= SOV, @1

where ¥ = diag(\/y1°, ..., v/Yn") and /X = (\/X1, ey \/For)-
The following lemma provides useful facts, which facilitate the analysis of the convergence
of the proposed method.

Lemma 2.2. Let P :=diag(p1,p2,-..,pn) € R"" q(z) € R" be a monotone mapping of z with
respect to R’y and f :R" — R. Let u € (0,1) be a constant. For given z,Z € R, _, we define

7= diag(\/2_13,...,\/53) and \/z2 = (\/Z1,---,\/Zn)s

W(E2) = Vedg (2.2) = 5~ 2) +HE-Z(V2) ). 2)
Thus, the variational inequality
f&) = @)+ =2) ' lax) + P¥(E2)] 20, V' €RY (2.3)

has the unique positive solution z. In addition, for this positive solution z € R" | and 7' € R’
one has

f@)—f@)+(z=2) [g(x) +

Proof. For eacht > 0, one has % (1 — %) <1-—

P(z-2)) < 5=~} 24

2
< %(t —1). We obtain after multiplication by
2;7j >0, foreach j=1,....n,

i VZj _ 1z 1 i
7z (1 — ﬁ) < z/jzji (é — 1) = Ez’j(zj-—zj-)

and, after multiplication by z;Z; > 0, for each j =1,...,n,

3 VZi 1 1.
- _ VY < ,m. |2 — —5.(5.— 7).
2jzj < \/Z_]> = ZJZJZ (Zj > 2ZJ(ZJ Z])

Adding the two inequalities, we get

< k(=2 = 2) + 5P —4)(E 7). (2.5)
Using the identities
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%CU—ZD&}—@)Z%(@}—@V—%é—%ﬂz—&f—@y)

and rearranging the terms appropriately, one obtains

pj@j—é)<%@j—@)+u<@—(véﬂ3uﬁﬂQ)

. +f)pj (G- —2)%) + %(zj —z;)%. (2.6)

Summing over j = 1,...,n, and using the definition of ¥ in (2.2), one arrives at

&—XVPTQJ)Zlaﬁ(k—%ﬂﬁ—w—fﬂﬂ+jfgﬂﬁ—ﬂ% 2.7)
It follows from (2.3) and (2.7) that
&)@+ =40 2 (=2 B - l2-21B) + 2 =2l @9
Note that
2@ =P = (12=213~ I~ 1B) - 7lle~213- 29)
Adding (2.8) and (2.9), one obtains (2.4). This completes the proof. O

2.2. Variational inequality characterization. Let the Lagrangian function of (1.6) be
L(X,y,l) = 91 (X) + 92(y> - QLT<AX—|—By - b)v

which is defined on # = R x R"? x R, We call w* = (x*,y*,1*) € # a saddle point of the
Lagrangian function if it satisfies

L(x",y",A) < L(x"y", A7) < L(x,»A"), V(x,»d)eX.
Accordingly, for any(x,y,A) € #', we deduce the following inequalities

{ 61 (x) + 61 (y) — (62(x") + 62(y*)) + (x —x*) ' (~ATA*) + (y—y*) ' (=B A*) > 0,
(A —A%)T (Ax* + By* — b) > 0.

Then, problem (1.6) is equivalent to the mixed variational inequalities: find w* € # such that

O(u)—0(u*)+(w—w")TF(w*) >0, Ywe¥, (2.10)
where
¥ —ATA
u= < x ) , 0w)=01(x)+6:(y), w=| and F(w)= —B"A
Y A Ax+ By —b.

Clearly, F is monotone, i.e., (F(wi) — F(w3) " (w; —wp) > 0,Ywi,ws € #.
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2.3. Some notations. Our analysis needs several matrices defined by

aty—ay T a pT
I 0 BB'B —-%B
M — ( m ) N Q — ( (X+'y (X 051+7 ,

afB (a+71)Bl T aty @B
(lgu) R 0 0
H=| o (BgyetraigpTy o gl
0 T @Bl
and
R 0

0
ig g K — ( (1-a)BB'B  (1-a)BBT )
=) (1-a)pB  (2-a—7)pi
Lemma 2.3. Ifu € (0,1),y€ (0,1) and a € (0,1), then
(1) the matrices M and Q defined in Subsection (2.3) satisfy
1-a)BB'B 0 )
miom=( :
e G

(2) the matrices Q,H and K are symmetric positive definite.

Proof. (1) is obvious. Next, we prove (2). It is obvious that Q, H and K are symmetric. Next,
we prove that they are positive definite. Since y € (0,1) and a € (0,1), we have a +y— ay >
a > . Then, for any v = (y,1) # (0,0),

1

oy = s (e y—anBByP —2aByTBTA S AP)
1
> oy (BB -2aByTBTA+AI)
2
> arppleBBy Al
> 0.

Thus, Q is positive definite. For any w = (x,y,A) # (0,0,0), we have

1+ u 1+u
W= LR gy (1)

Then, H is positive definite. For any v = (y,A1) # (0,0), we have

IylI$+v" Qv > 0.

vKv = (1-a)Bl|By|* +2(1— a)By B A+ (2~ o —7)BIIA|?
> (1-a)B(IBy|* +2y "B A+ A[)
= (1-a)BlBy+A|°
> 0.

Therefore K is positive definite. This completes the proof. U
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3. THE PROPOSED METHOD

Let B >0,r>0,5s >0, Re R"*"_§c R"™*™ be positive definite diagonal matrices, where
R =rl,, xn, and S = sl,,«pn,. Let py be a sequence of positive real numbers such that 0 < p; < p,
where 0 < p < 1. We propose the following inertial PRSM with the SQP regularization for
solving (1.6).

Algorithm 3.1.

Step 0. The initial step:
Give € >0, u € (0,1),x € (0,1),y € (0,1) and w® = (x0,)0,19) = (x "1y~ L, A1) e R}, x
R, x R/
++ :
Set k= 0.
Step 1. Compute wh! = (xkF1 &+ 251y e RN < R?, x R by solving the following system:

(@, 75, A%) = (K0 A8 + (b =K pf Ak Ak, (3.1a)

K = argmin{@l (x) — (A" T (Ax+B5* —b) + gHAx—i-Byk —b|?

rdy (x, %),V € RL}, (3.1b)

AR = 2K — aB (AT + Bt —b), (3.1¢)
Yert = argmin{@z(y) — )T (A £ By —b) + §||Axk+1 +By—b|

rdy (v,5), Wy € Ria}, (3.1d)
AR = K2 _ yB (AT 4 By ). (3.1e)

Step 2. if [|[wkt! —wh|| < &, then stop; otherwise set k = k+ 1 and go to Step 1.

Remark 3.1. Our method can be viewed as an extension for some known results, for example, the
following:

Choosing pr = 1,Vk > 0, we obtain the method in [17] with SQP regularization.

Setting px = 1,Vk > 0,4 = 0 and the matrices R = 2L,S = 2T, we get the method in [16].
Setting 4 = 0,7 = o € (0,1) and the matrices R = 2L, S = 2T, we obtain the method in [19].

If u =0,y= a € (0,1) and the matrices R = 0,5 = 0, the proposed method collapses to the
strictly contractive PRSM proposed in [5].

e Setting 4 =0, € (0,1),y € (0, ”T‘B) and the matrices R = 2L, S = 2T, the proposed method
reduces to the semi-proximal ADMM considered in [4, 21, 22].

Therefore, the new algorithm is expected to be widely applicable.

Remark 3.2. According to their first-order optimality conditions, the minimization problems in (3.1)
can be be characterized as: find (x¥*1, k1) € R, x R"?, such that, for any (x,y) € R}! x R"?,

01 (x) — 0 (1) (x = )T (AT AR = BAY! 4 B - b)] PR AT 20, (B2)

6(y) — 60"+ (y—» T (—BT ART7 — (AT 4 Byt — b)) +S‘P(y"‘,y"“)) >0, (33)
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Remark 3.3. Note that, if 6;(x) and 6,(y) are differentiable, then (3.1) reduces to

(fk,fk,ik) — (xk,yk,lk) ‘f‘Pk(Xk —xk_l,yk —yk_l,lk _Ak—l)7

VO, (1) — ATIAK — B(AXH! 4 B — b)] 4 r¥ (&, 1) =0,

ARtz = 1k — af (AxkH + Byt —b), 3.4
V@z(yk+]) 7BTMI<+% —ﬁ(Axk'H 1 Byl —b)] +S‘P()7k,yk+l) -0,

AR — ;Lk+% —vB (Axk+1 +Bykﬂ —b).

Compared to [4, 5, 16, 19, 21, 22] (instead of dealing with two sub-variational inequalities), the new
iterate of the proposed method is obtained by solving two easier systems of nonlinear equations.

Throughout this paper, we make the following standard assumptions:

Assumption A. The sequence wX generated by Algorithm 3.1 satisfies
Y ol — T <
k=0

Assumption B. The solution set of (1.6), denoted by #*, is nonempty.

In the following, we prove some properties, which are useful for establishing the main result. The first
lemma presents a lower bound of 0 (u) — 0 (uf*1) + (w — w1 T(F (WK + H (W —3ik)).

Lemma 3.4. Let w* be generated by Algorithm 3.1. Then, for any w = (x,y,A) € #*,

G(I/t) - e(uk—H) + (W*Wk—’_l)T(F(Wk—H) +H(Wk+l *Wk))
> (1 _ a)B(AMCJrl +Byk+l _b)T(B—k_Byk+1)
+(1—a—7)Bl AT + By —b||* — W — w5,
3.5)

Proof. Applying Lemma 2.2 to (3.2) by setting P =R,z = i,z =21 f() =61()),7 =xand ¢q(z) =
—ATA*F — B(AX**! 4+ B* — b)] in (2.3), we get

0, (1) — 6y (x) + (x! _X)T{_ATik +BAT (A £ By p)
+BAT(BY* —By*!) - UZ“)R(#‘ —x"“)} < %H#‘ — R (3.6)
It follows from (3.1c) and (3.1¢) that
A5 =25 4 (o4 7) BAFT + By —b) + aB(BYF — BYT). (3.7)
Substituting (3.7) into (3.6), we obtain
0, (1) — 6y (x) + (! _x)T{_AT;LkH LB —a—PAT (AKX £ Byt _p)

BT (3¢ -yt - R g e L < Bk e (3.8)

Similarly, by setting P = S,% = 3, z = y¥**1, £(-) = 6(-),2 = y and ¢(z) = —BT[A**2 — B(AxH! 4
By**! —b)] in (2.3), we conclude from Lemma 2.2 that
B:(41) = 6:(3) + (471 =) T{ =BT [AF — B(AXH 1 By1 — )]

3.9
_ (1-&2-#)8()—)k _yk+l)} < %H)_’k _yk—H H%
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Using (3.1e), we have

1+ _
Qz(ka) — () + (yk+1 _y>T{_BT7Lk+1 _ (zﬂ)s(yk _yk+1)
C+Y—OY o Tk et O T3k gkt
—— BB B — —B' (A" =2
iy PBIBO T T )}
< (W )T % pT gk gkt &Y= ay
R el ) ety

T
T

—B(1—7)BT (AxfT! 4 Byt —b)} +

It follows from (3.7) that

92(yk+1) _ 92()7) + (yk-H _y)T{_BT)Lk+1 _ Ms(yk _yk+1)

2
B Gl TS Y S o Tk qk+l
Sy BBTBGN g T BT
< M0 T{(@-DBBTBGF — )+ Blaty— BT (AK £ B4 b))

+%Hy"‘ — 15 (3.10)

and

1 _
@17 (Bik—By"“)—m(lk—M“) —0. (.11)

Combining (3.8), (3.10) and (3.11) and using Ax + By — b = 0, we can get the assertion of this lemma
O

Axk+l +Byk+1 —b+

immediately.
Lemma 3.5. Let wk be generated by Algorithm 3.1. Then, for any w**' € #,
(1= ) B(Ax T+ B —b) T (B — By ) + (1 - — p)B A+ By b

(+7y—ay) K k112 a —k KINT 3k 4 ktl
> —— " f|By —B + By —B AC— A
20Ty Bl|BY — By || (aﬂ,)(y V) ( )
1 _
lk—lk-H 2.
2(oz+}/)ﬁH |

(3.12)

Proof. Using 2a'b > —||a||* — ||b||?, we have

(1= a)B(AXH! + By —b) T (BY — B ) + (1 — a — y) Bl A + By — |
| ) -«
> B gttt ol - B gyt (3.13)

From AK — AK1 = (o +7) B(AX + BY**! —b) + aB(BF* — By**1), we get
a+y—o -
( Z(OCYJFY)Y)ﬁ”Byk—BkaHZ“‘
1 Tk ak+1)2
T Y
)

a+y 1—
— _( 5 )BHAxk—H_i_Byk-i-l_b”Z_( 5

(B_)_ik o Byk+1)T(1k o lk+1)

(a+7)

B|B* — By 1|2 (3.14)
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Since y € (0,1), it follows from (3.13) and (3.14) that

(1= a)B (A + By —b) T (BY — BY ) + (1 — a —y) Bl A + By —b|?

(a+7y—ay) i k112 a —k k+INT 3k A k41
T 2 BBy — B —— _(BY*-B Ak — Akt
2017 B||BY* — By ||+(a+},)(y Yy ) ( )
1 _
_ )Lk—lk-H 2.
2(a+}/)ﬁ“ |

And the assertion of this lemma is proved

4. THE CONVERGENCE OF THE PROPOSED METHOD

In this section, we prove the global convergence for the proposed method. Before proceeding, we
need the following lemmas. The following result can be proved by using the technique of Theorem 1 in

[23].

Lemma 4.1. Let w* be generated by Algorithm 3.1. Then, for any w* = (x*,y*,A*) € #'*, we have

Y I —w <.
k=0

Proof. Using Lemmas 3.4 and 3.5, we have
0(u1) = 0(u") + (w1 —w!) T(F(w) 4+ H(w ! —74)) — it — w1

(a+y—ay) i k112
= 2V BBy —B -
< Bl By
1 _
AR = A2
2(a+)’)BH |

Setting w = w**! in (2.10), we obtain

0 —0(u*) + (W —w) TF(w*) >0.

(B}—]k _ Byk+1)T(Zk o }Lk+l)

(a+7)

Combining (4.1) and (4.2), and using the monotonicity of F, we get

(Wk+1 o W*)TH(W/{+1 . Wk) . ”Wk _ Wk+1 HIZV

(a+y—ay) —k k112 o i KHINT 3k 4 ktl
- BBy —B ——(By —B A=A
< Sty BlIBy — By || ((Hy)(y V) )
1 _
+ Ak—lkJrl 2.
72(a+y)ﬁ\\ [

Since w* = wX + pr(wk —w =1), it follows that
(W — ) TH (WA — k)
— (W ) THWR — k) — oo (WA = w) TH(wWE — w1,
Setting ¢y := %Hwk —w*||%, using the following identity
2(a+b)"Hb = ||a+ bl — lallf + 6],
we obtain
W ) THWA — k) = @t — gy + %HWH] e

and

1
O )T k1) = g @ ok ) TH G =),

2

(4.1)

(4.2)

4.3)

(4.4)

(4.5)
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Substituting the above equalities into (4.4), we get

. _ 1
W =W THW =) = @ — o — P06 — @i1) +§||Wk4rl —whI

—%ww—WFW%—mo&“—wﬂﬁﬂwhﬂw*»
= Qi1 — O — PP — Pr1) + C— (W =W hIE

2
PP i

1
5Hwarl

1
= Q1 — O — Pr(Pk — Pr—1) +§||Wk4rl —wh|3

2
_(pk+pk)||wk_

> s (4.6)

Combining (4.3) and (4.6), we obtain

a+y—ay o
k k+l||N ( 2(06_'_}/) ),BHB k_Byk+l||2

(Byk o Byk+1)T(Zk o )Lk+1)

Ot — Ok —Pr( G —Pr1) < [0 —

(a+7)
1

WICER):
(Pk‘i‘P;?) ||Wk _
2

= 1
||7Lk 1 k+1 ||2 . 7||Wk+l 7wk”t%{

+ ll2-

“4.7)

Since %(pk + p,?) < px, using the definition of the matrix H in Subsection 2.3, we have that (4.7) is
reduced to

Pri1 — Ok — Pr( Pk — o1) < prelw* — w1 (4.8)
Let 6y := @, — ¢_; and O = pk||wk —wk1 ||%_1 It follows from (4.8) that 6,11 < pr 6+ O < p[@k]+ + &,
where [t]+ = max{0,7}. Furthermore, we deduce that

k
[6k1]+ < PO+ + & < p“*'[60]+ + Y /8.
=0

Note that w® = w~!. Then 6y = [6p]+ = 0,8 = 0. Therefore, from Assumption A, we obtain

o | e | e
Yol <——Y &=—-) &< (4.9)
i 1=p = =

Let my := @ — Z';ZI [0;]+. From (4.9) and ¢ > 0, we get a lower bound of sequence {n}. On the other
hand,

=~

k

M1 = Q1 — (B ]+ Z + <O — 1 — ) [6;
= j=1

+_mk)

HM»

we have that {m; } is a monotone non-increasing sequence. So {my} converges and

oo

fim = [0+ Jimm.

Therefore, { @} converges and Y5>, ||w* — w*||?, < oo. The proof is completed. O
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Lemma 4.2. Let w* be generated by Algorithm 3.1. Then, for any w**' € %, we have
Y W = <o
k=0

Proof. From (3.5) and (4.2), we have

(W*_Wk+l)TH(Wk+1 —Wk>
> (1 _ OC)ﬁ(Axk+l —|—Byk+1 _b)T(Byk_Byk-H)
+(1 = o= )BIAFT+ BY ! —p|P — " — w3
(4.10)

Using the following identity

lall7 = 11617 = lla— bl +20" H(a —b),

k k+1

for a = w* —w*,b = w*"" —w*, we obtain

Hwk _W*HIZ_I - HWkJrl _W*H%’-I _ Hwk _Wk+1H12LI+2(W* _Wk+1)TH(Wk+1 —Wk).
It follows from (4.10) that

I = [y — I > w4 21— ) BAY T 4 By — )T (B — BTY)
12(1— o= P)BJAY + By — b2 2] — w3,
4.11)

On the other hand, since A¥ — A5*! = (a 4 y)B(AX**! + By*! — b) + aB(B7* — By*1), it is easy to
show that

_ (I4+u),, - |
I =g = SRR R I - R + (1 - BB — By

o+ y)BlAX T+ BT —p||?

and consequently

P
1—u),, _ _ -
> LB (g 5 ) 4 (1 ) BB B
21— @B 1 By - b) (B3 - B3
+(2— o —7)B||AXKTT 4 By — b2 (4.12)

Denote v = < ;i ) . Then

ok _ k1 ok k1
okl y o=y y o=y
7V = ( Ak k1 ) :M< AT 4 Byk )
Using the definition of the matrix K in Subsection 2.3, we have that (4.12) becomes

- * % (I_ILL) v Y
W5 — w3 — W —w | > T(Hﬂ(—kaH%‘*‘”yk—kaH%)

+ (T =TT RM (G -, (4.13)
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It follows from Lemma 2.3 (1) that
K—tM" oM
_ < (1-7)(1-a)BB'B (1—a)BB" )
a (1-a)BB 2-(+7)(a+7)B1

_ <\/BBT 0 )((1—1)(1—05)1, (1—a)l ><\/BB 0 >
0 VB (1-a)l 2—(1+1)(a+) 0 BL )

Since a € (0,1) and y € (0,1), we conclude that K > t™ " QM, where T = - lf(ﬁ;ﬂ(l*w €(0,1). 1t
follows from (4.13) that

_ . . 1— i} _
I = ot > B ety )
+T(\7k—vk+1)TQ(\7k—Vk+l)
T(1—
> ( ,LL) Hwk _Wk+1||tg1' (4.14)
l+u
From (4.5), we have
W =wiF = W —w" pe(w =

W —w* |7+ 20 (wh = w) TH (WK —w 1) 4 p2 |k — W
W —w* 15+ 20k (@ — @r—1) + (P + ) W' — w11

< W= w7+ 200k 6k + 8)

< W = wllF +2(p [0+ + &)
k

< W —wHlIE 200" [B0) 4 + Y P78k )). (4.15)
j=0

Since 6y = [6y]+ = 0, combining (4.14) and (4.15), we obtain
_ 1+u P ) ko
I — I < W' —=willg+2) P8 |-
H = T(l —‘LL) H ];0 J

Using Lemma 4.1 and Assumption A, we get

1+
Y It A < e (ZIIW —W\|H+25k> oo,

The proof is completed. U
Now we are ready to prove the global convergence of the proposed method.

Theorem 4.3. Let w* be generated by Algorithm 3.1. Then
(i)
Z AT 4+ By b < 0o and  lim ||AXMTT 4+ By —b|| =0
=0 k—boo
(ii) The objective function value 8;(x*) 4 6,(y*) converges to the optimal value of (1.6).
(iii) The sequence {w*} converges to a point w* € W'*.

Proof. It follows from (3.1¢) and (3.1e) that

LAk gt gy

Axk+1+Byk+1_b |
H = g =
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Since a € (0,1) and y € (0,1), we have
I =7 (4.16)

(1+u) & PR [[5 — ! o+y—ay k1 k2
= TR R - i St 7 NS
> (]| g+ 17" — 13) + P BBy 2l

1 = 20 =
+ ;LkJrl _ A,k 2 Byk+l —B}_lk T A’kJrl _ Ak
7(a+y)ﬁ” I oz+y( ) ( )
(I+1) ke 12, ek Yt k1 k)2
> TR _
> 2 (| =7 + 17— 13) + OH—)/BHBy —By"||
20 _
n AR k2 ByFt ! BT Ak 3k
7(05—1—}/)[3” Al 705-1-7( )T ( )

14+u) _
= B g 4

1 _
(AR Ak Bk — Bkt |12
+(a+}')BH(a+y)B( ) - aﬂ,( v =Byl
1+ ~ .
= (2”)(ka_xk+l‘|12g+|yk k+l”s) (Ol—i—}/)ﬁHAxk+l—|—Byk+l _sz'

4.17)
From (4.16) and Lemma 4.2, we get

oo

S AL Byl _p)2 < WA k|2, <
T P<Y ars P

and
lim [ A 4 Byt —p|| =
k—yo0
we obtain the assertion (i). Let w* = (x*,y*,1*) € #*. Setting w = (x*,y¥, 1*) in (2.10), we obtain
61 () + 62(5%) — 61 (x*) — 6:(y") — (A7) (A" + By* —b) > 0.
It follows from (i) that
liminf(6; () +6,5%)) > 6, (x*) + 6, (y"). (4.18)
On the other hand, setting w = w* and w* = (x*,y¥, %) in (3.5), we have
01(x) + 6:(0°) — 61 () = 6:(F) = (A7) (A +BY —b) + (W —w) TH(W =)
+(1—a)B(AX* +BY —b) T (BY ' —BYY)
+(1— o= p)BlIAY* + By —b|> — | =

4.19)
From Lemma 3.5, it is easy to prove that
—(1—a)B(A* + By —b) " (BY*' = BY) — (1 - ot —7) B|| A" + BY — b?
A A < S (4.20)
It follows from limy_.. [|Ax* + By* — b|| = 0,lim_,. ||[W* ! —wk||2, =0, and Y2, |[w* — w*||%, < o that
limsup(61 () + 6:(%)) < 61(+") +62("). 4.21)

Combining (4.18) and (4.21), we obtain the assertion (ii).
Clearly, from Lemma 4.1 we have that lim .. |[wK —w* ||y exists for any w* € #*. Since H is positive
definite, it follows that {w*} is bounded sequence and must have at least one limit point. Let w*™ be a
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cluster point of {w*} and the subsequence {w"/} converge to w™. Since # is closed set, we have w™ € #'.
From Lemma 4.2, we have lim . [|[w* ™! —wki ||z = 0. Thus, the positive definiteness of H implies that
lim ;e H (W1 —19%) = 0. On the other hand, from (3.5) and (4.20), we have

1
e(ukj-i-l) _ 9(14) o (W_ij-&-l)T(F(ij-&-l) —I—H(Wkﬁ_] _wkj)) < EHWk'H—l _ijH%-I'
Furthermore, by taking the limit j — oo, we obtain
0(u) — 0 () + (w—w™)F(w™) >0,

which means that w>™ € #*.

Finally, we show that the sequence {w*} has only one cluster point. Suppose that {wX} has two limit
points wi and wj. By Lemma 4.1, limy_,., [|[w* —w}|| exists for i = 1,2. Assume that limy_,. [|[w* —
wi||m = m; exists for i = 1,2. Using the following identity

2(a+b)"Hb = ||a+ bl —llal + 1bl|7,

we obtain
Ty ik 2 k 2 k 2
2(wy —wyp) H(w" —w3) = [[wi —wallig — [[W* —willg + [[w" —wall.
By taking the limit k — oo, we obtain 1) — 1 = —||w} —w3||% = ||wi — w5 ||%. Then, ||w} —w}||% = 0.
Since H is positive definite, this implies that w} = w3. Therefore, the sequence {w*} converges to w*™ €
/" O

In the following theorem, we prove that the proposed method can find an approximate solution of the
mixed variational inequalities (2.10) with an accuracy of o(1/v/k).

Theorem 4.4. Let wk be generated by Algorithm 3.1. Then,

(a)

min [w' =" lg = o(1/Vk),
(b)

min 4%+ By — | = o(1 /VB)
(c)

min |6; (x') + 6;(') — 61 (x*) — 6:(y")| = o(1/Vk),

1<i<k

Proof. Setting a; = minj<;<; |[w' — W !||3 in Lemma 2.1. It follows from Lemma 4.2 that Y57 a; < o.
Thus, all the conditions of Lemma 2.1 are satisfied. Hence we deduce that minj<;< |[w' — W'~ !|g =
0(1/+/k). In the same way, by using Lemma 2.1 and Theorem 4.3 (i), we get the assertion (b).

Next, we show the assertion (c). Observe from (4.18) and (4.19) that

01() +0:05) =0 () =607 < (A7) (AX'+ By =)+ |(w' —w) TH(w' =37
+[(1— ) B(AX +By —b)" (By ' — By
(1= = )BlAY + By = b+ 7 =l

Using the assertions (a) and (b), and Lemma 4.2, we obtain the desired result. ]
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5. THE CONCLUSION

In this paper, by combining the square quadratic proximal (SQP) method and the inertial proximal
Peaceman-Rachford splitting method (PRSM), we proposed an inertial PRSM with the SQP regulariza-
tion for solving a separable convex minimization model with positive orthant constraints. Instead of
dealing with two sub-variational inequalities, the new iterate of the proposed method was obtained by
solving two easier systems of nonlinear equations. Under standard assumptions, the global convergence
of the proposed method was proved. Our results can be viewed as a extension of the previously known
results.
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