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HYBRID JACOBIAN AND GAUSS-SEIDEL PROXIMAL BLOCK
COORDINATE UPDATE METHODS FOR LINEARLY
CONSTRAINED CONVEX PROGRAMMING*
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Abstract. Recent years have witnessed the rapid development of block coordinate update (BCU)
methods, which are particularly suitable for problems involving large-sized data and/or variables.
In optimization, BCU first appears as the coordinate descent method that works well for smooth
problems or those with separable nonsmooth terms and/or separable constraints. As nonseparable
constraints exist, BCU can be applied under primal-dual settings. In the literature, it has been
shown that for weakly convex problems with nonseparable linear constraints, BCU with fully Gauss—
Seidel updating rule may fail to converge and that with fully Jacobian rule can converge sublinearly.
However, empirically the method with Jacobian update is usually slower than that with Gauss—Seidel
rule. To maintain their advantages, we propose a hybrid Jacobian and Gauss—Seidel BCU method
for solving linearly constrained multiblock structured convex programming, where the objective may
have a nonseparable quadratic term and separable nonsmooth terms. At each primal block variable
update, the method approximates the augmented Lagrangian function at an affine combination of
the previous two iterates, and the affinely mixing matrix with desired nice properties can be chosen
through solving a semidefinite program. We show that the hybrid method enjoys the theoretical
convergence guarantee as Jacobian BCU. In addition, we numerically demonstrate that the method
can perform as well as the Gauss—Seidel method and better than a recently proposed randomized
primal-dual BCU method.
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1. Introduction. Driven by modern applications in image processing and sta-
tistical and machine learning, block coordinate update (BCU) methods have been
revived in recent years. BCU methods decompose a complicated large-scale problem
into easy small subproblems and tend to have low per-update complexity and low
memory requirements, and they give rise to powerful ways to handle problems involv-
ing large-sized data and/or variables. These methods originate from the coordinate
descent method that applies only to optimization problems with separable constraints.
Under primal-dual settings, they have been developed to deal with nonseparably con-
strained problems.

In this paper, we consider the linearly constrained multiblock structured problem
with a quadratic term in the objective:

1 -
(1) min izTQ:c + Zlgz(xl) s.t. Az = b,
1=
where the variable is partitioned into m disjoint blocks & = (21, x2,...,2Zm), @ is a

positive semidefinite (PSD) matrix, and each g; is a proper closed convex and possibly
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nondifferentiable function. Note that part of g; can be an indicator function of a
convex set X, and thus (1) can implicitly include certain separable block constraints
xz; € X; in addition to the nonseparable linear constraint.

Due to its multiblock and also coordinate friendly [38] structure, we will derive
a BCU method for solving (1) by performing BCU to z;’s based on the augmented
Lagrangian function of (1), followed by an update to the Lagrangian multiplier; see
the updates in (6) and (7).

1.1. Motivations. This work is motivated from two aspects. First, many appli-
cations can be formulated in the form of (1). Second, although numerous optimization
methods can be applied to these problems, few of them are reliable and also efficient.
Hence, we need a novel algorithm that can be applied to all these applications and
also has a nice theoretical convergence result.

Motivating examples. If g; is the indicator function of the nonnegative orthant
for all 7, then it reduces to the nonnegative linearly constrained quadratic program
(NLCQP)

1
(2) min izz:TQx +d"x st Az =b,x>0.

All convex QPs can be written as NLCQPs by adding a slack variable and/or decom-
posing a free variable into positive and negative parts. As @ is a huge-sized matrix, it
would be beneficial to partition it into block matrices and, correspondingly, partition
x and A into block variables and block matrices, and then apply BCU methods toward
finding a solution to (2).

Another example is the constrained Lasso regression problem proposed in [29]:

1
(3) min§||Ax—bH2+uHx||1 s.t. Cx < d.

If there is no constraint Cz < d, (3) simply reduces to the Lasso regression problem
[45]. Introducing a nonnegative slack variable y, we can write (3) in the form of (1):

1
(4) min o[ Az~ b* + pllaly +0a(y) st Caty=d,

where ¢4 (y) is the indicator function of the nonnegative orthant, equaling zero if y
is nonnegative, and +oco otherwise. Again for large-sized A or C, it is preferable to
partition z into disjoint blocks and apply BCU methods to (4).

There are many other examples arising in signal and image processing and ma-
chine learning, such as the compressive principal component pursuit [52] (see (46)
below) and regularized multiclass support vector machines (MSVMs) [55] (see (48)
below, for instance). More examples, including basis pursuit, conic programming, and
the exchange problem, can be found in [11, 21, 26, 31, 43] and the references therein.

Reliable and efficient algorithms. Toward a solution to (1), one may apply
any traditional method, such as the projected subgradient method, the augmented
Lagrangian method (ALM), and the interior-point method [37]. However, these meth-
ods do not utilize the block structure of the problem and are not fit to very large scale
problems. To utilize the block structure, BCU methods are preferable. For uncon-
strained or block-constrained problems, recent works (e.g., [27, 41, 53, 57, 58]) have
shown that BCU can be theoretically reliable and also practically efficient. Nonethe-
less, for problems with nonseparable linear constraints, most existing BCU methods
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either require strong assumptions for convergence guarantee or converge slowly; see
the review in section 1.2 below. Exceptions include [21, 22] and [9, 15]. However, the
former two consider only separable convex problems, i.e., without the nonseparable
quadratic term in (1), and the convergence result established by the latter two is
stochastic rather than worst-case. In addition, numerically we notice that the ran-
domized method in [15] does not perform so well when the number of blocks is small.
Our novel algorithm utilizes the block structure of (1) and also enjoys fast worst-case
convergence rate under mild conditions.

1.2. Related works. BCU methods in optimization first appeared in [25] as
the coordinate descent (CD) method for solving quadratic programming with separa-
ble nonnegative constraints but without nonseparable equality constraints. The CD
method updates one coordinate every time, while all the remaining ones are fixed.
It may become stuck at a nonstationary point if there are nonseparable nonsmooth
terms in the objective; see the examples in [42, 51]. On solving smooth problems or
those with separable nonsmooth terms, the convergence properties of the CD method
have been intensively studied (see, e.g., [27, 41, 47, 49, 53, 57, 58]). For the linearly
constrained problem (1), the CD method can also become stuck at a nonstationary
point, for example, if the linear constraint is simply x; — 22 = 0. Hence, to directly
apply BCU methods to linearly constrained problems, at least two coordinates need
to be updated every time; see, for example, [36, 48].

Another way of applying BCU toward finding a solution to (1) is to perform
primal-dual BCU (see, e.g., [7, 38, 39, 40]). These methods usually first formulate the
first-order optimality system of the original problem and then apply certain operator
splitting methods. Assuming monotonicity of the iteratively performed operator (that
corresponds to convexity of the objective), almost sure iterate sequence convergence to
a solution can be shown, and with a strong monotonicity assumption (that corresponds
to strong convexity), linear convergence can be established.

In the literature, there are also plenty of works applying BCU to the augmented
Lagrangian function as we did in (6). One popular topic is the alternating direction
method of multipliers (ADMM) applied to separable multiblock structured problems,
i.e., in the form of (1) without the nonseparable quadratic term. Originally, ADMM
was proposed for solving separable two-block problems [13, 17] by cyclically updating
the two block variables in a Gauss—Seidel way, followed by an update to the multiplier,
and its convergence and also O(1/t) sublinear rate are guaranteed by assuming merely
weak convexity (see, e.g., [24, 33, 35]). While directly extended to problems with
more than two blocks, ADMM may fail to converge as shown in [4] unless additional
assumptions are made, such as strong convexity on part of the objective (see, e.g.,
[2, 6, 10, 19, 30, 32, 33]), an orthogonality condition on block coefficient matrices in
the linear constraint (see, e.g., [4]), and Lipschitz differentiability of the objective and
invertibility of the block matrix in the constraint about the last updated block variable
(see, e.g., [50]). For problems that do not satisfy these conditions, ADMM can be
modified and have guaranteed convergence and even rate estimate by adding extra
correction steps (see, e.g., 21, 22]), by using the randomized BCU (see, e.g., [9, 15]),
or by adopting Jacobian updating rules (see, e.g., [11, 20, 31]) that essentially reduce
the method to proximal ALM or the two-block ADMM method.

When there is a nonseparable term coupling variables together in the objective
like (1), existing works usually replace the nonseparable term by a relatively easier ma-
jorization function during the iterations and perform the upper-bound or majorized
ADMM updates. For example, [26] considers generally multiblock problems with a
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nonseparable Lipschitz-differentiable term. Under certain error bound conditions and
a diminishing dual stepsize assumption, it shows subsequence convergence; i.e., any
cluster point of the iterate sequence is a primal-dual solution. Along a similar direc-
tion, [8] specializes the method of [26] to two-block problems and establishes global
convergence and also O(1/t) rate with any positive dual stepsize. Without chang-
ing the nonseparable term, [16] adds proximal terms into the augmented Lagrangian
function during each update and shows O(1/t) sublinear convergence by assuming
strong convexity on the objective. Recently, [5] directly applied ADMM to (1) with
m = 2, i.e., only two block variables, and established iterate sequence convergence to
a solution, while no rate estimate has been shown.

1.3. Jacobian and Gauss—Seidel block coordinate update. On updating
one among the m block variables, the Jacobi method uses the values of all the other
blocks from the previous iteration, while the Gauss—Seidel method always takes the
most recent values. For optimization problems without constraint or with block sepa-
rable constraint, Jacobian BCU enjoys the same convergence as the gradient descent or
the proximal gradient method, and Gauss—Seidel BCU is also guaranteed to converge
under mild conditions (see, e.g., [27, 41, 47, 57]). For linearly constrained problems,
the Jacobi method converges to optimal value with merely weak convexity [11, 20, 23].
However, the Gauss—Seidel update requires additional assumptions for convergence,
though it can empirically perform better than the Jacobi method if it happens to
converge. Counterexamples are constructed in [4, 12] to show possible divergence of
Gauss—Seidel BCU for linearly constrained problems. To guarantee convergence of
the Gauss—Seidel update, many existing works assume strong convexity on the objec-
tive or part of it. For example, [19] considers linearly constrained convex programs
with a separable objective function. It shows the convergence of multiblock ADMM
by assuming strong convexity on the objective. Sublinear convergence of multiblock
proximal ADMM is established for problems with a nonseparable objective in [16],
which assumes strong convexity on the objective and also chooses parameters depen-
dent on the strong convexity constant. In the three-block case, [2] assumes strong
convexity on the third block and also full-column-rankness of the last two block co-
efficient matrices, and [6] assumes strong convexity on the last two blocks. There are
also works that do not assume strong convexity but require some other conditions.
For instance, [26] considers linearly constrained convex problems with nonseparable
objective. It shows the convergence of a majorized multiblock ADMM with dimin-
ishing dual stepsizes and by assuming a local error bound condition. The work [4]
assumes orthogonality between two block matrices in the linear constraint and proves
the convergence of three-block ADMM by reducing it to the classic two-block case.
Intuitively, Jacobian block update is a linearized ALM, and thus in some sense it is
equivalent to performing an augmented dual gradient ascent to the multipliers [34].
On the contrary, Gauss—Seidel update uses inexact dual gradient, and because the
blocks are updated cyclically, the error can accumulate; see [44], where random per-
mutation is performed before block update to cancel the error, and iterate convergence
in expectation is established.

1.4. Contributions. We summarize our contributions as follows.

e We propose a hybrid Jacobian and Gauss—Seidel BCU method for solving
(1). Through affinely combining the two most recent iterates, the proposed
method can update block variables, in a Jacobian or a Gauss—Seidel man-
ner, or a mixture of them, Jacobian rules within groups of block variables,
and a Gauss—Seidel way between groups. It can enjoy the theoretical conver-
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gence guarantee as the BCU with fully Jacobian update rule, and also enjoy
practical fast convergence as the method with fully Gauss—Seidel rule.

We establish global iterate sequence convergence and O(1/t) rate results of the
proposed BCU method, by assuming certain conditions on the affinely mixing
matrix (see Assumption 2) and choosing appropriate weight matrix P;’s in (6).
In contrast to the after-correction step proposed in [21] to obtain convergence
of multiblock ADMM with fully Gauss—Seidel rule, the affine combination of
two iterates we propose can be regarded as a correction step before updating
every block variable. In addition, our method allows nonseparable quadratic
terms in the objective, while the method in [21] can only deal with separable
terms. Furthermore, utilizing the prox-linearization technique, our method
can have much simpler updates.

We discuss how to choose the affinely mixing matrix, which can be determined
through solving a semidefinite program (SDP); see (40). One can choose a
desired matrix by adding certain constraints in the SDP. Compared to the
original problem, the SDP is much smaller and can be solved offline. We
demonstrate that the algorithm with the combining matrix found in this way
can perform significantly better than that with all-ones matrix (i.e., with fully
Jacobian rule).

We apply the proposed BCU method to quadratic programming, the com-
pressive principal component pursuit (see (45) below), and the MSVM (see
(48) below). By adapting P;’s in (6), we demonstrate that our method can
outperform a randomized BCU method recently proposed in [15] and is com-
parable to the direct ADMM that has no guaranteed convergence. Therefore,
the proposed method can be a more reliable and also efficient algorithm for
solving problems in the form of (1).

1.5. Outline. The rest of the paper is organized as follows. In section 2, we

present our algorithm, and we show its convergence with sublinear rate estimate in
section 3. In section 4, we discuss how to choose the affinely mixing matrices used in
the algorithm. Numerical experiments are performed in section 5. Finally, section 6
concludes the paper.

2. Algorithm. In this section, we present a BCU method for solving (1). Algo-

rithm 1 summarizes the proposed method. In the algorithm, A; denotes the ith block
matrix of A corresponding to z;, and

where w;; is the (4, j)th entry of W.
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Algorithm 1 Hybrid Jacobian and Gauss—Seidel proximal BCU for (1).

Initialization: choose 2! and set A! = 0; choose 3,p, W, and P; = 0,7 = 1,...,m.
for k=1,2,...do
fori=1,2,...,m do

Update x; by

(6)
zi T €argmin (Vi f(35) — AT (A" = B(AZ" = b)), 25) + gi(w:) + %Hxi — i

x;

2
Pi7

Update the multipliers by
(7) )\k-i-l _ )\k _ p(A:Ek+1 _ b)7

if a certain stopping condition is satisfied then
| Return (zF*1, \FF1)

The algorithm is derived by applying a cyclic proximal BCU to the augmented
Lagrangian function of (1), that is,

®) £o(e,3) = £(2) + Y i) — (A, Az =) + 5 14z — .

At each iteration, we first renew every x; by minimizing a proximal approximation of
L3 one primal block variable at a time, while all the remaining ones are fixed, and we
then update the multiplier A by a dual gradient ascent step.

Note that in (6), for simplicity we evaluate the partial gradients of the quadratic
term f and augmented term gHAx — b||? at the same point #¥%. In general, two
different points can be used to explore structures of Q and A, and our convergence
analysis still holds by choosing two different W’s appropriately. Practically, one can
set

1 1 1 1 1 1

1 1 1 0 1 1
W = or W= ,

1 ... 1 1 0o --- 0 1

which give fully Jacobian and fully Gauss—Seidel updates, respectively. Empirically,
the latter one usually performs better. However, theoretically, the latter case may fail
to converge when m > 3, as shown in [4, 12]. Therefore, we will design a mixing matrix
W between the above two choices to theoretically guarantee convergence and also
maintain practically nice performance. Our choice is inspired from the convergence
analysis and will be discussed in detail in section 4.

We finish this section by giving examples showing that the fully Gauss—Seidel
update method may diverge even if P;’s are large, which strongly motivate our hybrid
strategy. Let us consider the problem

Hlmin 0 s.t. Ayxq + Asxo + Aszxzs =0,
where A} = [1,1 —¢,1—¢]", Ay =[1,1,1 —¢]T, and A3 = [1,1,1]7. For any ¢ # 0,
A is invertible, and thus the problem has a unique solution [0,0,0]". Applied to the
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above problem with fully Gauss—Seidel update, 8 = p = 1, and P; = MW,

Algorithm 1 becomes the following iterative method (see [12, section 3]):

it 1 0 0 Oixs |7
ekt rAT Ay 1 0 Oixs
x§+1 o TA;Al TA;Az 1 01><3
pLan Aq Ay Az Izxs
1—7AJ AT —TAT A, —7AJ As  TAT z¥
0 1—7A3 Ay —TAJAs TA] x5
x 0 0 1—rAT Ay A7 ok
3 3 3 3
03x1 031 031 I3x3 AF

Denote M, as the iterating matrix. Then the algorithm converges if the spectral
radius of M, is smaller than one and diverges if larger than one. For e varying
among {1071,1072,1073,107}, we search for the largest 7 with initial value % and
decrement 10~° such that the spectral radius of M, is less than one. The results
are listed in Table 1 below. They indicate that to guarantee the convergence of the
algorithm, a diminishing stepsize is required for the z-update, but note that 7 can be

as large as % for convergence if the fully Jacobian update is employed.

TABLE 1
Values of € and the corresponding largest T such that spectral radius of M is less than one.

€ 10-1 102 103 101
1.45473 x 10~1  1.34433 x 1072 1.33333 x 103  1.33333 x 10~ %

3. Convergence analysis. In this section, we analyze the convergence of Al-
gorithm 1. We establish its global iterate sequence convergence and O(1/t) rate by
choosing an appropriate mixing matrix W and assuming merely weak convexity on
the problem.

3.1. Notation and preliminary results. Before proceeding with our analysis,
we introduce some notation and a few preliminary lemmas.

We let
g(x)=> gi(z:), F=f+g.
=1

A point z* is a solution to (1) if there exists A* such that the KKT conditions hold:

(9a) 0€cdF(z*)— ATN,
(9b) Az* —b=0,

where OF denotes the subdifferential of F. Together with the convexity of F, (9)
implies

(10) F(z)—F(z*)— (A\,Az —b) >0 Vz.

We denote X'* as the solution set of (1). For any vector v and any symmetric matrix
S of appropriate size, we define ||v||% = vTSv. Note this definition does not require
S to be PSD, so ||v||% may be negative. I is reserved for the identity matrix and E
for the all-ones matrix, whose size is clear from the context. A ® B represents the
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Kronecker product of two matrices A and B. For any matrices A, B,C, and D of
appropriate sizes, it holds that (cf. [28, Chapter 4])

(11) (A9 BT =AT @ BT,
(12) (A® B)(C® D) = (AC) ® (BD).

The following lemmas can be found in [54] and also appear in [14, 15].

LEMMA 3.1. For any two vectors u,v and a symmetric matrix S, we have
(13) 20" S = [|ul|g + olF — llu — ]2

LEMMA 3.2. Given (possibly nonconvex) functions F, ¢, and a fixed point T, if
for any A, it holds that

F(z) — F(x*) — (A, Az — b) < ¢(N),
then for any v > 0, we have

F(z) = F(z") +1][AZ = b]| < sup ¢(A).
IAI<

LEMMA 3.3. Let (z*,\*) be any point satisfying the condition in (10). If F(Z) —
F(z*) +7||Az — b|| < € for certain € > 0 and v > || \*||, then

. € [[A*]le .
[AZ —b|| £ ——~7 and — ———— < F(7) — F(z") < e
v =A%l 7= 1A
3.2. Technical assumptions. Throughout our analysis, we make the following
assumptions.

ASSUMPTION 1. In (1), Q is PSD, and g;’s are proper closed convex functions.
There exists a pair (z*,\*) satisfying the KKT conditions in (9).

ASSUMPTION 2. The solution set of the subproblem in (6) is nonempty for any i.

ASSUMPTION 3. The mizing matriz W satisfies

(15) Ju such that U =W —eu' is symmetric,

where e is the all-ones vector.

The first assumption is minimal for finding a solution to (1). The second one is
for well-definedness of the proposed algorithm, and it can be guaranteed if P;’s are
all positive definite.

The requirements in (14) are for easy implementation of the update in (6) because
otherwise xf“ may implicitly depend on the later updated block variables. The
conditions in (15) are assumed for technical reasons; see (18) below. They can be
satisfied by first choosing v and then determining the corresponding W; see formula
(33) below. How to choose u will be discussed in the next section since it is inspired

from our convergence analysis.
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3.3. Convergence results of Algorithm 1. We show that with appropriate
proximal terms, Algorithm 1 can have O(1/t) convergence rate, where ¢ is the number
of iterations. The result includes several existing ones as special cases, and we will
discuss it after presenting our convergence result.

We first establish a few inequalities. Since @) is PSD, there exists a matrix H
such that Q = H" H. Corresponding to the partition of x, we let H = (Hy, ..., H,,).

PROPOSITION 3.4. Let W satisfy the conditions in Assumption 3 and define
yi = Hixy, 2z = Aoy Vi
Then for any o > 0,

(16) Zzwm it — @), Hy(25 — 25))

=1 j=1
1
<3 (I =yl = 1v" = yllF + Iy*T =" I13)

i k+1 2 @ T E+1 _ ky||2
+ o IHET =) + S [[(w" @ D)™ =M

(17) Zzwz] k+1 xi)vAj(x§+1 —.’Ef)>

=1 j=1

1
<5 (5 =2l = 1128 = 205 + 115 = 2M)

)

1 « 2
+ oL IAET =) P+ 5 [T @ D = )|

where V =U ® I.

Proof. We only show (16), and (17) follows in the same way. By the definition of
y, we have

(18)
Z sz] Hz k+1 - xl) H] ('rk—i_l xk)>
i=1 j=1
kJrl T(W ® I) k+1 yk‘)
(5) yk+1 —y) T(U ® I) (yk+1 k) k+1 T ( ) E+1 yk)
(12) yk+1 T(U ® I) (yk+1 ) g+l T ( (u ® ])) (y E+1 _ yk)
=W -y U -y + (H( H_a) W e T) (" - )
< (yk+1 (U®I) yk+1 ||H( k+1 x)||2 + % H(uT ®I)(yk+1 _ yk)Hz
1 1
S ™ =yl = Iy — wll + ||yk+1 — UM ) + 5o B )
o (Rl

where the inequality follows from the Cauchy—Schwarz inequality. O
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PROPOSITION 3.5 (one-iteration result). Let {(x*, \¥)}r>1 be the sequence gen-

erated from Algorithm 1. Under Assumptions 2 and 3, for any (a:, A) such that Az =b
it holds that

F(xk+1) — F(z) — (A, AzMtt —b) + 1 (JIAFF

— A2 = []2F = A2
o = =1 %)

2 ( k+1 —$)||2
B—p  Bla-1) k+1 2
+( 5 o >||Ax+ — b

1
+ 5(”30“1 —z|p — |2 —2|% + [T — 2F|1%)
1 « 2
< 5 U =wlld = IW* = wll¥ + 1™ = ") + 5 H (u" @ 1) (" — M)
2
+ g (125 = 2013 — |25 — 2|13 + 25T = 29)1}) + H(U ® I)(ZF —2M)|]7,
where

P = blkdiag(Py, ..., Pp).

Proof. From the update (6), we have the following optimality conditions: for
1=1,...,m,

0=V, f(@"") — A] N + Vg (aFT) + BA] (AZF —b) + Py(al™ — ab)

m
_gT k+1 2 : k+1 k
_Hi Hx — winj(Ij —Z‘j)

AT)\k‘i‘Vg( k?+1)
j=1

(20) + BA;F ( E+1 Zw” k+1 .’L‘f) + P( k+1 .%‘k),

7

where Vg;(z k+1) is a subgradient of g; at zf“

. Doing the inner product of both sides
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of (20) with ka — x4, and summing them together over i, we have

(21)
ZZ% ;™ wi)7HJ($§H _$§)>
=1 j=1
8D wi (A (@bt — ), Ay (b — k)

i=1 j=1
=(H oh 1), ka+1> + (AP — 2), = AF + B(AxF T — b))
<xk+1 —x vg( k+1)>
T e o)
H(:Ek+1 _ vﬁr) ka+1> + < lc+1 o (E), _)\Ic + 5(Axk+1 _ b)> —I—g(:tk—H) _ g(:v)
(%41 — Rl — gy

AV
—~

_|_

G\H(w’““ - x>||2 — [ Ha|? + [ Ha T Y2) — (ML Agk+ — )

+ (B = p)lAz™ = b]* + (2" ) — g(2)

k+1 _ xk”%)

DN | =

1
+ §(||$’“+1 —alfp = la* — 2|} + |
1
= SIHE = 2)|* + P = F(z) = W, Az = b)
1
+ (8= p)[ Az —b? + §(||£E’erl —alfp = [la* —lfp + T = 2*|7),
where the inequality uses the convexity of g, and in the second equality, we have used

(13), the update rule (7), and the condition Az = b.
Substituting (16) and (17) into (21), we have

F(karl) . F(ac) _ <>\k+1,A.rk+l _ b> + O‘T_1||H(xk+1 o x)HQ
(0%
+ <6 + La; 2 —p) | Az**t — p||?
1
2

(2" = 2B = [|l2* = 2lp + o = 2"|})

Jr

1 « 2

< 5 (W =yl = I* = wlld + 1™ =" 1I7) + 5 H(uT 1) (" — ")
+ 2

(1254 =2l = 12" = 21} + [125% = kllv)+ [(w" @ D) (= = 29"

NI R

From update (7), we have

1
=L X AP —b) = (AR - X AR \F)
P

(13) 1

=2 <)\k+1 _ )\,Amk"'l _ b> + = 2p (H)\k+1 )\HZ _ H)\k _ )\||2 + ||)\k+1 _ )\kHQ)
1 P

(23) = M=\ AP —b) + — 2 (I = AP = [IAF = XJP2) + S Azt = b2,



HYBRID JACOBIAN AND GAUSS-SEIDEL BCU 657

Summing (22) and (23) together gives the desired result. |
Now we are ready to present our main result.

THEOREM 3.6. Under Assumptions 1-3, let {(z*, \*¥)}x>1 be the sequence gener-
ated from Algorithm 1 with parameters
(24) B>p>0,
(25) P—D},(W—eu" +auu)@I)Dg—BD L (W—eu" +auu")RI)D4:=P =0,
where o > 1, and

Dy = blkdiag(Hy, ..., Hy), Da = blkdiag(Ay, ..., Am).

k+1

Let 7+ = 22:1 #—. Then

(26a)

F(a)—F |_2t(max{(1 + |>\;) 4”)\*“2}+||x1x*||%yly*|%/ﬁ||zlz*%/),
(26D)

Azt | < Qt(ma"{“ * ”A;”V"*'”2}+xl—x*|2p—||y1—y*||2v—ﬁ||zl - v) ,

where V is defined as in Proposition 3.4, and (x*, \*) is any point satisfying the KKT
conditions in (9).

In addition, if a > 1 and P = 0, then (x*, \¥) converges to a point (x°°, \*°) that
satisfies the KKT conditions in (9).

Proof. Summing the inequality (19) from k£ = 1 through ¢ and noting 8 > p, we
have

M~

1
[F (") = F(z) = (A, Az = b)] +%||,\f+1 Al + H —ap

=~
Il

Pﬁ“H

1 a—1 Bla—1)
30 (Gt =t et - )P+ PG s o)

=

=1

1 1 B
@0 < ZIN = NP + et = alb - 5l — il Gl — =1}

t+1

1 1 o
5y =yl 5 DI =+ Z||u®f g
k=1

t
PO o s S 4 BE Y T e e )
k=1 k=1

Note that
[ =M} + o | (" @ D) = yh)”
= (T =) (V +au @ I)(y kﬂ—yk)
= (@ —2") DL (W —eu" +auu’) @ I) Dy (2" — 2F),
and similarly,
|25 = 25+ o (uT @ 1) (R - 2R
= (@ =2 DL (W —eu” +auu’) @ I)Dy(a"+! —2").



658 YANGYANG XU

Hence, by the choice of P in (25), we have from (27) that

M~

1
[F(z"th) — F(z) — (A, Az"T —b)] + %HM“ — A2

=
Il

1

1 a—1 Bla—1)
(314 = a1 + S5 I ol + HG =D et

M~

+ 2 2

=

=1

1 1 1 3
(28) < 5o IX = A + gt —alfp — Sl' — vl - S =l

Since o > 1 and P = 0, it follows from the above inequality and the convexity of
F that

(29) F(z'™h) — F(z*) — (), AZ"T —b)

1 * * *
< (pIIA1 = AP+ 2t = 2B~ llyt =yl — Bll=t — 2 Iz’v) :

1
2t
Since A! = 0, we use Lemmas 3.2 and 3.3 with v = max{1 + ||A\*]|,2[[A\*||} to obtain
(26). X

If « > 1 and P > 0, then letting z = 2*, A = \* in (28) and also using (10), we
have

(30) lim (2" —2F) =0,  lim (AT =A%) = —p lim (42" —b) =0,
k—oo k—o0 k— o0
and thus
(31) lim (2% — &%) =0 Vi
k—o0

On the other hand, letting (x, A) = (z*, A*) in (19), using (10), and noting «, o > 1,
we have

1 * 1 * * *
%IIA’“+1 = NP S (1 =2 lE = I =l = Bl = 2
1 sy 1 ) . )
(32) < ZIIA’“ =N S (1 =215 =y =yl = Bll" = 27117)

which, together with the choice of P, indicates the boundedness of {(z¥, A\¥)};>1.
Hence, it must have a finite cluster point (x*°,A*°), and there is a subsequence
{(z%, \¥)}pex convergent to this cluster point. From (30), it immediately follows
that Az> — b = 0. In addition, letting £ 3 & — oo in (6) and using (30) and (31)
gives

x° = argmmin<V¢f(x°°) — AZT)\OO, xi) + gi(x;) + %sz — w;’°||§3 Vi,
and thus the following optimality condition holds:
0 € Vif(xz™) + 0gi(x2°) — AT A® V.
Therefore, (x°°, A>°) satisfies the conditions in (9). Since (32) holds for any point
(x*, \*) satisfying (9), it also holds with (z*, \*) = (2°°,A*°). Denote
P—-D}VDyg —BD VD,
0

o

v=(x,A), S =

oI~
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Then letting (z*, A*) = (2°°,A) in (32), we have |[v¥*1 —v>||s < |[v* —v>°||s. From
(25) and P> 0, it follows that S > 0, and hence v* gets closer to v™ as k increases.
Because (2°°,1>) is a cluster point of {(z*, \¥)}x>1, we obtain the convergence of
(2%, AF) to (2°°, A1) and complete the proof. 0

4. How to choose a mixing matrix. In this section, we discuss how to choose
W such that it satisfies Assumption 3. Note that the upper triangular part of W
has been fixed, and we need only set its strictly lower triangular part. Denote U (W)
and L(W), respectively, as the upper and strictly lower triangular parts of W, i.e.,
W = L(W) +U(IW), and thus (15) is equivalent to requiring the existence of u such
that
LOV)+UW) —euw =LWV)T +UW)T —ue'.

It suffices to let
(33) LOV)=LWT T +eu’ —ue') =L(ew" —ue' + E).

Therefore, given any vector u, we can find a corresponding W by setting its upper
triangular part to all ones and its strictly lower triangular part according to the above
formula.

4.1. Finding u by solving an SDP. Theoretically, proximal terms help con-
vergence guarantee of the algorithm. However, empirically, these terms can slow the
convergence speed. Based on these observations, we aim at finding a block diagonal
P such that (25) holds and also is as close to zero as possible.

One choice of P satisfying (25) could be

(34) Py =(1—Di)H; H; + (1 = D) A Ai + d(| Hill3 + Bl Al T, i=1,...,m,
where D = diag(Dy,...,D,,) with each D; € {0,1} for each ¢, and

(35) dl = 1+ B)(W —eu' +auu') — (1+ B)(I — D).

Note that if P, = n;I + HiTHZ-, then (6) reduces to

(36) 2! € argmin f(xz,:%l;Z)f<AlT (AP — B(AzM — b)),x1>+gz(x2)+%\|:czfxf||2

Zq

Hence, D; = 0 indicates no linearization to f or ||Az —b||? at z¥, and D; = 1 indicates
linearization to them. If (36) is easy to solve, one can set D; = 0. Otherwise, D; = 1
is recommended to have easier subproblems.

With D fixed, to obtain P according to (34), we need only specify the value of
d. Recall that we aim at finding a close-to-zero P, so it would be desirable to choose
u such that d is as small as possible. For simplicity, we set « = 1. Therefore, to
minimize d, we solve the following optimization problem:

(37) In‘i/‘I/l Amax (W —eu 4uu’ — T+ D) st. W—euw =WT —uwe',

where Apax(B) denotes the maximum eigenvalue of a symmetric matrix B.
Using (33), we represent W by u and write (37) equivalently to

(38) min Apax (E(euT —ue' )+ E—eu' +uu' —1I+ D),
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which can be further formulated as an SDP by the relation between the positive-
definiteness of a 2 x 2 block matrix and its Schur complement (cf. [1, Appendix

A5.5)):
(39) [BAT g]EO@A—BC—lBTto,

where A is symmetric and C > 0. Let
0 = Amax (E(euT — ueT) +E—eu +uu’ — I+ D) .

Then
ol = Lleu —ue' )+ E—eu' +uu' —I+ D,
and by (39) it is equivalent to

[(0+1)I—D—£(euT—ueT)—E—i—euT u

T

-
n 1}—0'

Therefore, (38) is equivalent to the SDP

(40) min o

o,u

T

ot {(0+1)I—D—£(euT—ueT)—E—i—euT u
o u 1

E

Note that problem (1) can be extremely large. However, the dimension (i.e., m) of
the SDP (40) could be much smaller (see examples in section 5) and can be efficiently
and accurately solved by the interior-point method. In addition, (40) does not depend
on the data matrix H and A, so we can solve it offline.

If the sizes of H and A are not large, upon solving (40), one can explicitly form the
matrix D, (W —eu" +uu")®@I)Dy+BD ) (W —eu’ +uu')®1)D4 and compute
its spectral norm. This way, one can have a smaller P. However, for large-scale H or
A, it can be overwhelmingly expensive to do so.

In addition, note that we can add more constraints to (40) to obtain a desired
W. For instance, we can partition the m blocks into several groups. Then we update
the blocks in the same group in parallel in Jacobian manner and cyclically renew the
groups. This corresponds to fixing a few block matrices in the lower triangular part
of W to all ones.

4.2. Special cases. A few special cases are as follows.

o If u is the zero vector, then by (33), we have the lower triangular part of
W to be all ones, and this way gives a fully Jacobian BCU method. Hence,
Theorem 3.6 applies for the Jacobian update method. In this case, if D =T
in (35), then we have d > (1 + §8)m that is significantly greater than the
optimal value of (40).

e If we enforce the lower triangular part of W to all zeros, Algorithm 1 will re-
duce to a fully Gauss—Seidel BCU method. However, adding such constraints
into (40) would lead to infeasibility. Hence, Theorem 3.6 does not apply to
this case.

e If m=2and D =0, i.e., if there were only two blocks and no linearization is
performed, solving (40) would give the solution ¢ = 0 and u = (0,1)". This
way, we have

W{ 1] P{HlTHl—i—ﬁAlTAl 0
I

1
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and thus recover the two-block ADMM with nonseparable quadratic term
f in the objective. Theorem 3.6 implies an O(1/t) convergence rate for this
case, and it improves the result in [5], which shows convergence of this special
case but without rate estimate.

4.3. Different mixing matrices. We can choose two different W’s to explore
the structures of A and @. Let us give an example to illustrate this. Suppose A is a
generic matrix and ) block tridiagonal. The W used to linearize the augmented term
gHAx — b||? can be set in the way discussed in section 4.1. For the mixing matrix
to Q, we note H;' H; = 0 if |i — j| > 1. Then the left-hand side of (16) becomes

limji<t wij<Hi(xf+l — ), Hj(ncf+1 - mf)> Hence, following our analysis, we would

require that there exist @ such that W — e @ is symmetric, where W; =01if [i—j] > 1
and w;; = 1if 7 < j <i4 1. To completely determine W, we need only set its values
on the subdiagonal. Similarly to (37), we can find @ and @;41,;’s through solving

1IN Amax (W et +aal — I+ D)

u?

st. W—ett! =W" —ae’ iy =0 V|i—j|>1, ;=1 i<j<i+]1.

The optimal value of the above problem is significantly smaller than that of (37), and
thus in (34) the coefficient before ||H;||? can be set smaller. This way, we will have
smaller P;’s, which potentially can make the algorithm converge faster.

5. Numerical experiments. In this section, we apply Algorithm 1 to three
problems: quadratic programming, compressive principal component pursuit, and the
MSVM problem. We test it with two different mixing matrices: the all-ones matrix
and the matrix given by the method discussed in section 4.1. The former corresponds
to a fully Jacobian update method and the latter to a hybrid Jacobian and Gauss—
Seidel method, dubbed Jacobi-PC and JaGS-PC, respectively. We compare them to a
recently proposed randomized proximal BCU method (named random-PC) in [15], the
ADMM with Gauss back substitution (named as ADMM-GBS) in [21], and also the
direct ADMM. Note that the direct ADMM is not guaranteed to converge for problems
with more than two blocks, but empirically it can often perform well. ADMM-GBS is
designed for separable multiblock convex problems. It does not allow linearization to
the augmented term. In addition, it requires all A;’s to be full-column rank. Hence,
the proposed algorithm is applicable to a broader class of problems, but we observe
that JaGS-PC can be comparable to direct ADMM and ADMM-GBS.

We choose to compare with random-PC, direct ADMM, and ADMM-GBS be-
cause, as well as the proposed methods, all of them have low per-iteration complexity
and low memory requirement and belong to the inexact ALM framework. On solving
the three problems, one can also apply some other methods, such as the interior-
point method and the projected subgradient method. The interior-point method can
converge faster than the proposed ones in terms of iteration number. However, its
per-iteration complexity is much higher, and thus total running time can be longer
(that is observed for quadratic programming). In addition, it has a high demand
on machine memory and may be inapplicable for large-scale problems, such as the
compressive principal component pursuit. The projected subgradient method has
per-iteration complexity similar to the proposed ones but converges much slower.

In all our tests, we report the results based on the actual iterate ¥, which is
guaranteed to converge to an optimal solution. Although the convergence rate in
Theorem 3.6 is based on the averaged point z‘*! (i.e., in ergodic sense), numerically
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we notice that the convergence speed based on the iterate x* is often faster than that
based on the averaged point. This phenomenon also happens to the classic two-block
ADMM. The work [24] shows that ADMM has an ergodic sublinear convergence rate,
but all applications of ADMM still use the actual iterate as the solution.

5.1. Adaptive proximal terms. As we mentioned previously, the proximal
terms used in (6) help the convergence guarantee but can empirically slow the conver-
gence speed (see Figures 1 and 2). Here, we set P;’s similarly to (34) but in a simple
adaptive way as follows:

(41) P = (1 - Di)H;' H; + B(1 — D)A] A; + d"(| Hill3 + Bl A1, i=1,...,m.
After each iteration k, we check whether the following inequality holds:

2
(42) ol — P2 < P = R 4 (T @ DR — )|
+ B = 2R 4+ B (" @ D) (T = 2|,

and set

(43) d* = { min (¢ 4 dinc, dmax) - if (42) holds,

dF-1 otherwise,

where dj, is a small positive number, and n = 0.999 is used! in all the tests. For
stability and also efficiency, we choose d' and di,. such that (42) does not happen
many times. Specifically, we first run the algorithm to 20 iterations with (d', din.)
selected from {0,0.5,1} x {0.01,0.1}. If there is one pair of values such that (42) does
not always hold within the 20 iterations,? we accept that pair of (d', di,.). Otherwise,
we simply set d¥ = dpax Vk. For Jacobi-PC, we set dmax = Amax(F — I + D), and for
JaGS-PC, we set dmax to the optimal value of (40), which is solved by SDPT3 [46]
to high accuracy with stopping tolerance 10~ '2. Note that as long as dj,. is positive,
d* can only be incremented finitely many times, and thus (42) can only happen in
finitely many iterations. In addition, note that both sides of (42) can be evaluated as
cheaply as computing ' Qz and T AT Ax.

The above adaptive way of setting P is inspired by our convergence analysis. If,
after ko iterations, (42) never holds, then we can also show a sublinear convergence
result by summing (19) from k = ko through ¢ and then following the same arguments
as those in the proof of Theorem 3.6.

5.2. Quadratic programming. We test Jacobi-PC and JaGS-PC on the non-
negative linearly constrained quadratic programming

1
(44) min F(z) = §xTQx +c'r st Ar=0b2>0,
x

where Q € R™" is a symmetric PSD matrix, A € RP*" and b € RP,¢ € R". In
the test, we set p = 200,n = 2000, and Q = H"H with H € R®~19%" geperated

n the proof of Theorem 3.6, we bound the y- and z-terms by the z-term. If the left-hand
side of (42) with n < 1 can upper bound the right-hand side, then Theorem 3.6 guarantees the
convergence of ¥ to an optimal solution. Numerically, taking 7 close to 1 would make the algorithm
more efficient.

2We notice that if (42) happens many times, the iterate may be far away from the optimal
solution in the beginning, and that may affect the overall performance; see Figures 3 and 5.
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¥ nonadaptive JaGS-PC
<1 nonadaptive Jacobi-PC

¥ nonadaptive JaGS-PC
<1 nonadaptive Jacobi-PC

=
5}
B

Violation of feasibility

Distance of objective to optimal value

0 100 200 300 400 500 0 100 200 300 400 500
Epoch numbers Epoch numbers

F1a. 1. Results by applying Jacobi-PC and JaGS-PC without adapting proximal terms on the
quadratic programming (44). Left: the distance of the objective to optimal value |F(xF) — F(x*)|.
Right: the violation of feasibility || Az® — b]|.

according to the standard Gaussian distribution. This generated @ is degenerate,
and thus the problem is only weakly convex. The entries of ¢ follow i.i.d. standard
Gaussian distribution, and those of b follow from uniform distribution on [0,1]. We
set A = [B, I] to guarantee feasibility of the problem, with B generated according to
standard Gaussian distribution.

We evenly partition the variable x into m = 40 blocks, each one consisting of 50
coordinates. The same values of parameters are set for both Jacobi-PC and JaGS-PC
as follows:

B=p=1,D=1d" =0.5, dyn =0.1.

They are compared to random-PC that uses the same penalty parameter § = 1 and
p = % according to the analysis in [15]. We also adaptively increase the proximal
parameter of random-PC in a way similar to that in section 5.1. All three methods run
to 500 epochs, where each epoch is equivalent to updating all blocks one time. Their
per-epoch complexity is almost the same. To evaluate their performance, we compute
the distance of the objective to optimal value |F(z*) — F(z*)| and the violation of
feasibility ||Az* — b|| at each iteration k, where the optimal solution is obtained by
MATLAB solver quadprog with the “interior-point-convex” option. Figures 1 and 2
plot the results by the three methods in terms of both iteration number and running
time (sec). In Figure 1, we simply set d¥ = dyay for Jacobi-PC and JaGS-PC, i.e.,
without adapting the proximal terms, where in this test, dyax = 18.3273 for JaGS-PC
and dpax = 40 for Jacobi-PC. From the figures, we see that JaGS-PC is significantly
faster than Jacobi-PC in terms of both objective and feasibility for both adaptive and
nonadaptive cases, and random-PC is slightly slower than JaGS-PC.

5.3. Compressive principal component pursuit. In this subsection, we test
Jacobi-PC and JaGS-PC on

(45) win F(X,Y) = | X[y + V]l st AKX +Y) =b,

where [|X[|1 = 37, ;[Xij|, Y]+ denotes the matrix operator norm and equals the
largest singular value of Y, A is a linear operator, and b contains the measurements.
If A is the identity operator, (45) is called the principal component pursuit proposed
in [3], and it is called compressive PCP [52] when A is an underdetermined measuring
operator. We consider the sampling operator, i.e., A = Pq, where ) is an index set
and Pq is a projection keeping the entries in €2 and zeroing out all others.

Assume M to be the underlying matrix and b = A(M). Upon solving (45),
X 4+ Y recovers M with sparse part X and low-rank part Y. We use the Escalator
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=
15}
5
.
15}
o

o JaGS-PC O JaGSs-PC
*  Jacobi-PC *  Jacobi-PC

10° 4 random-PC 4 random-PC

Distance of objective to optimal value
Violation of feasibility

0 100 200 300 400 500 0 100 200 300 400 500

Epoch numbers Epoch numbers
10%° 10°
O JaGS-PC O JaGS-PC
*  Jacobi-PC % Jacobi-PC
10% * random-PC * _random-PC

Violation of feasibility
5

5

10”

Distance of objective to optimal value

1018
0

Running time Running time

F1G. 2. Results of applying three different proximal BCU methods: Jacobi-PC, JaGS-PC, and
random-PC on the quadratic programming (44). Left: the distance of the objective to optimal value
|F(z*) — F(z*)|. Right: the violation of feasibility |Az* — b||. The running time of JaGS-PC
includes that for finding the mizing matriz W.

video dataset,® which has 200 frames of 130 x 160 images. Each 2D image frame is
reshaped into a column vector to form a slim and tall matrix M with 200 columns.
For this data, X and Y will encode the foreground and the background of the video,
respectively. We generate the index set € uniformly at random, and 30% samples are
selected from each image frame.

Introducing another variable Z, we write (45) equivalently to

(46) min pl XN+ YN st X+Y =2, A(Z) =,

which naturally has three block variables. Applying Algorithm 1 to (46) with adaptive
P;’s as in (41) and D = 0 and noting ||[I + AT A|s = 2, we iteratively perform the

3 Available from http://pages.cs.wisc.edu/~jiaxu/projects/gosus/supplement/.
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updates:

(47a)
k1 _ : (AR B k2 @B ke
XP = arg min pf| Xl = (A%, X) + SIX 4 YT = Z8F + == [1X - XTI

(47b)

k+1 _ . Ak B sk k)2 d*s _ yk2

Y =argmin [Vl — (A% Y) + S X" +Y = Z%p + —— |V = Y75,
Y

(47¢)

24 —argmin(A*— AT (I1%), 2)+ | X5V 24 3+ S A2) -+ 8 2 24
(474)

Ak+1 _ Ak _ p(XkJrl + Yk+1 _ ZkJrl)’

(47e)

Hk+1 _ Hk . p(A(Zk+1) o b)

Since AAT = I, all three primal subproblems have closed-form solutions. We set
B8 = p = 0.05 and di,c = 0.01 for both JaGS-PC and Jacobi-PC methods, and set
d* = 0 for JaGS-PC and d' = 1 for Jacobi-PC because the latter can deviate from
optimality very far away in the beginning if it starts with a small d' (see Figure
3). They are compared to random-PC, direct ADMM, and ADMM-GBS. At every
iteration, random-PC performs one update among (47a)—(47c) with d* = 0 and then
updates A and II by (47d) and (47e) with p = g; the direct ADMM sets d* = 0Vk in
(47); and ADMM-GBS runs the direct ADMM first and then performs a correction
step by Gauss back substitution. We use the same § and p for the direct ADMM
and ADMM-GBS and set the correction step parameter of ADMM-GBS to 0.99.
On solving the SDP (40), we have for JaGS-PC dyax = 0.4270 and the mixing matrix,

1 1 1
W = 0.3691 1 1
—-0.2618 0.3691 1

Figure 4 plots the results by all five methods, where the optimal solution is obtained by
running JaGS-PC to 10,000 epochs. From the figure, we see that JaGS-PC performs
significantly better than Jacobi-PC. and JaGS-PC; direct ADMM and ADMM-GBS
perform almost the same; and random-PC performs the worst. Note that although
direct ADMM works well on this example, its convergence is not guaranteed in general.

5.4. Multiclass support vector machine. In this subsection, we test Jacobi-
PC, JaGS-PC, and random-PC on the MSVM problem that is considered in [55]:

) 1 n C
(48)  minF0) =33 o] ai+ s+ ulX] st Xe =0,

i=1 j=1

where z; is the jth column of X, {(a;,b;)}}—; is the training dataset with label b; €
{1,...,¢} Vi, 1.£;(b;) equals one if b; # j and zero otherwise, and [d]+ = max(0,d).
We set the number of classes to ¢ = 3 and randomly generate the data according to
Gaussian distribution N (vj, X;) for the jth class, where v; € R? and X; € RP*? for
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F1G. 3. Results of Jacobi-PC with d* = 0 and dinc = 0.01 for solving the compressive PCP
(46) on the Escalator dataset. Left: the relative error between the objective and optimal value
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F1G. 4. Results by five different methods for solving the compressive PCP (46) on the Escalator
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0 0 I 0 0 I

20 40 60

Running time

100

0 20

Left: the relative error between the objective and optimal value
IxF+y* - 2* | p 4| AZF) bl e
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where F, I,0, respectively, represent all-ones, identity, and all-zero matrices of appro-
priate sizes, and the subscript specifies the size. The parameter o measures correlation
of features. This kind of dataset has also been used in [56] for testing binary SVM. In
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FIG. 5. Results by Jacobi-PC with d* = 0.5 and din. = 0.1 for solving the MSV problem (48) on
randomly generated data. Left: distance of the objective to optimal value |F(X*) — F(X*)|. Right:
violation of feasibility || X *el|.

the test, we set 0 = 0.1, = 0.001, p = 200, and n = 300, with each class consisting
of 100 samples.
Letting A = [a1,...,a,]) and Y = AT X + 1, we write (48) equivalently to

) 1 n C T

(49) min ;; Lzi ()Yl +u| X1 st AX—-Y+1=0, Xe=0.

To apply Algorithm 1 to the above model, we partition the variable into four blocks
(21,2, 23,Y). Linearization to the augmented term is employed, i.e., D = I in (41).
The parameters are set to § = p = 0.005 and di,. = 0.1 for both Jacobi-PC and
JaGS-PC, and to d' = 0.5 for JaGS-PC and d' = 1 for Jacobi-PC because again
the latter can deviate from optimality far away in the beginning if it starts with a
small d! (see Figure 5). At each iteration, random-PC picks one block from x1,x2, z3
and Y uniformly at random and updates it by minimizing the proximal linearized
augmented Lagrangian function with respect to the selected block and with the other
three blocks fixed. The proximal parameter is adaptively increased as well. In the
multiplier update, p = % is set, and S is the same as that for JaGS-PC. On solving
the SDP (40), we have for JaGS-PC dyax = 1.8711 and the mixing matrix,

1 1 1 1
0.5353 1 1 1
0.0705  0.5353 1 1

—0.3942 0.0705 0.5353 1

W =

We plot the results in Figure 6, where the optimal solution is given by CVX [18] with
a “high precision” option. In terms of objective value, JaGS-PC and random-PC
perform significantly better than Jacobi-PC, and the former two perform comparably
well. However, random-PC is significantly worse than JaGS-PC and Jacobi-PC in
terms of feasibility violation.

6. Conclusions. We have proposed a hybrid Jacobian and Gauss—Seidel block
coordinate update (BCU) method for solving linearly constrained convex program-
ming. The method performs each primal block variable update by minimizing a
function that approximates the augmented Lagrangian at affinely combined points of
the previous two iterates. We have presented a way to choose the mixing matrix with
desired properties. Global iterate sequence convergence and sublinear rate results of
the hybrid method have been established. In addition, numerical experiments have
been performed to demonstrate its efficiency.
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Fic. 6. Results of Jacobi-PC and JaGS-PC for solving the MSVM problem (48) on randomly
generated data. Left: distance of the objective to optimal value |F(X*) — F(X*)|. Right: violation
of feasibility || X*e||. The running time of JaGS-PC includes that for finding the mizing matriz W.
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