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An Inexact Proximal Alternating Directions
Method For Structured Variational Inequalities®

Zheng Peng!?T

Abstract—In this paper we propose an appealing in-
exact proximal alternating directions method (abbre-
viated as In-PADM) for solving a class of monotone
variational inequalities with certain special structure,
and this structure under consideration is common in
practice. We prove convergence of In-PADM method
while the inexact term is arbitrary but satisfied some
suitable conditions. For solving the variational in-
equalities with the special structure under considera-
tion, we prove the proximal point term in one of the
variational inequalities can be taken out, while con-
vergence of the proposed method is preserved. And
to do in this way, some advantages are provided in
the implementation of In-PADM method. Numerical
tests on Compressed Sensor problem show applicabil-
ity and availability of In-PADM method.

Keywords: Structured variational inequalities; mono-
tonicity; Inexact proximal alternating directions
method; convergence; tractability

1 Introduction
In this paper, we consider the following problem:

minimize 6, (z) + 02(y), (1)
subject to Ax —y =0.

Where x € X,y € Y, X and Y are closed convex subset
of R™ and R™, respectively. A € R™*" is a given con-
stant matrix. The functions #; and 6 are closed proper
convex functions on X and )Y respectively. We assume
the subgradient information of 6 and 6, is available.

There is a wide range of applications of Problem (1).
For example, the following problem which is referred to
as Compressed Sensor problem, is one of the research
hotspot in image processing (for examples, see [7, 12],
ect.)

min || Dz — b3 + el (2)

where x € R", D € R™" b &€ R™ pu >0, m < n.
Problem (2) can be reformulated to the following separa-
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ble form:

min
s.t.

31Dz = bl13 + ullyll,
r—=Yy= 07

3)

where x,y € R*, D € R™*" b€ R™, u > 0. Itis

obvious that Problem (3) is a special case of Problem
. 1

(1)a with 91(37) = §||D.7J - ngv 92(y) = :tu”h A=1,

and X =) = R".

Let f(x) = 001(x) and g(y) = 002(y) be the sub-gradient
of 01(x) and 65(z) respectively. By convexity of 6; and
02, we know that f and g are monotone with respect to
X and )Y, respectively. Then Problem (1) is equivalent to
the following monotone structured variational inequality

(2" — )T f(x) >0,
find (z, Q, V(2 y') € Q,
€ { W' —y)"g(y) >0, (e
(4)
where
Q={(z,y)lr e X,yeY: Az —y = 0}. (5)

Chen and Teboulle [6] investigated Problem (1) and pro-
posed a proximal-based decomposition method for solv-
ing it. Tseng [10] interpreted Chen& Teboulles’ approach
as an alternating version of the proximal point method
and the extragradient method.

There are many methods to deal with the equivalent ver-
sion (4-5) of Problem (1). Proximal point method and
alternating directions method are two of the power tools
for this problem. For examples, see [1, 2, 3, 5, 9, 11].

By attaching a Lagrangian multiplier A € R™ to the lin-
ear constraint Az —y = 0, Problem (4-5) can be refor-
mulated into the following equivalent form:

(¢ = 2)T[f(x) — ATA] 2 0,

(' —u)"lg(y) + Al >0,
(N =N (Az —y) > 0.

where w = (z,y,A\) and W =X x Y x R™.

We make some standard assumptions on Problem (6):
Assumption A. The functions f(x) and g(y) are mono-
tone with respect to X and ) respectively.
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Assumption B. The solution set of Problem (6), de-
noted by W*, is nonempty.

From a given triplet w* = (¥, y"*, A¥), the primary prox-
imal alternating directions method uses the following
procedure to carry out the new iterate triplet whtl =
(xF+1 gk +1 \F+1) at each iteration:

1). Find #* by solving variational inequality:

(o =) { (@)~ AT\ = Bu(As — ") +ru(a—a*) } > 0. (7)
2). Find §* by solving variational inequality:
(V' =9)"{9(9) + [N = Br(AZ* =)+ (§—9*)} > 0. (8)
3). Update A* via
A= € — Br(A* — §"). (9)

Where ) is a given penalty parameter of the linear con-
straint Az —y = 0. The coefficients r; > 0 in formulas
(7) and si > 0 in (8) are referred to as proximal param-
eters. The method is convergent by setting w**! = ¥
(for a proof see [1]).

But to solve subproblems (7) and (8) exactly is not an
easy task, since each of them requires an implicit pro-
jection. He and Liao et al [2] suggested a method for
solving subproblems (7) and (8) inexactly. This method
is referred to as alternating projection based prediction-
correction methods (abbreviated as APBPCM ).

Essentially, to solve the following structured variational
inequality

(z' —2)"[f(x) — ATA] >0,
(' —v)"lg(y) — B"A] > 0,
Ar+ By =0,

weEW, vw' e W, (10)

from a given triplet w* = (z*,y*, \F), the APBPCM
method carries out the new iterate triplet wFft! =
(xR Yk \F+1) via the following two phases.
Prediction phase: Let H be a given positive matrix.
The predictor &% = (&%, 4%, A¥) is generated by the fol-
lowing procedure:

1). Set

ik = PX{xkf%(f(xk)fAT[/\kfH(AkarByk*b)])}7 (11)

where 7, > 0 is a chosen parameter such that
ezl < vrella® —a"||, & = f(a*) - f(@") + ATHA@" — 2%).

(12)
2). Set

§* = py{yk,i(g(ym,BTw,H(A@ugyu)])}, (13)

where s; > 0 is a chosen parameter such that

I8N < vsilly® — 3511, €8 = g(=*) — (&%) + BTHB(y* — ¢*).
(14)
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3). Update \F via

N = \k — H(AZ* + Bi* —b). (15)
Denote Ry = ri1 and Sy = si1, set
M, =S, + BTHB, (16)
R 0 0 13
Ge=| 0 M, 0 |, &=|¢ |, a7
0o 0 H! 0
and let
d(w*, @, ") == (w* —a®) -Gtk (18)

Correction phase: The new iterate triplet w**! =

(xF+1 R+ NP+ s accepted by using one of the fol-
lowing two strategies:

D). w’f“ = wh — apd(w®, o*, &), (19)
IT). w’;;rl = Py, {w" — apG; tq(w, o")}, (20)
where
Q(wkvwk) - Q(wk) + (AaB7O)THB(yk 7@]@)7 (21)
f(x) — ATX
Qw)=| g(y)—B"A (22)
Ax+ By —b
Both correction strategies have the same step-size:
ap = yag, (23)

where v € (0,2), and

(A = ATy — ) + (w* — o) Grd(w®, 0¥, €")
[[d(w*, @, € )[J2 ‘

*
Qp —

(24)

The problem under consideration in this paper is a spe-
cial case of Problem (10) obviously. We have B = —I and
b =0 in Problem (1). And this case is common in prac-
tice. The condition B = —1I provides some advantages for
solving this problem, which is the proximal parameter sy,
in (8) can be equal to zero and convergence of the pro-
posed method is preserved. But in the previous works,
for examples, [1], [2], [12] and [10], the authors have not
made use of this condition. We also prove theoretically
that, for any inexact term &, under suitable conditions
we have convergence of the proposed method. This is a
converse result of that one in [2].

This paper is organized as follows: In Section 2, we de-
scribe the proposed method and give some useful nota-
tions. In Section 3, we provide two descent directions
and prove some contractive properties of the proposed
method. In Section 4, we prove convergence of the pro-
posed method under suitable assumptions. In Section 5,
we give the details of the implementation of the proposed
method. Numerical tests on the compressed sensor prob-
lem show its effectiveness. Finally, some conclusions are
made in Section 6.
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2 The proposed method

We describe the proposed method, and give some use-
ful notations in this section. To solve Problem (6), the
inexact proximal alternating directions method is as the
following:

The proposed method (In-PADM)

For a given triplet w* = (z*,%*, A¥), the In-PADM car-
ries the new triplet wh+! = (aF*+1 ¢F+1 \k+L) via the
following procedures:

1). Find #* by solving variational inequality:

(x/_m)T{f(m)—AT [AF —ﬁk(A:E—yk)]—Frk(:c—:ck)—s—f’;} > 0.

(25)
2). Find §* by solving variational inequality:

(v - y)T{g(y) + A = B (AZ* — )] + 55} >0. (26)
Remark: Here the proximal parameter s; vanishes

(Comparing with (13)).
3). Update A\* by the following formula:
N =\ — Br(A* — §"). (27)
4). Compute step-size o, > 0 and update w**! via
Wkt = Cor (w*, ay, d(w, 0%, €9)) . (28)

In this proposed method, the unknown direction vector
d(w”, %, %) and step-size ay, and the unknown function
Cor (w*, ay, d(wk, @, &%) in (28) will be defined later.
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Then we get

dy (w”, ", €F) = My, (w* — %) — ¢ (32)
and

da(w", &%) = F(@*) — n(y, w*, @*). (33)

We define a key function ¢(w”,@*) in the following:

p(wh, %) = (\F=N)T (" ")+ (w* —i*) T dy (", 5", ).

(34)
This function ¢(w*,@*) plays a crucial role in proof of
convergence of the proposed method.

3 The descent directions of unknown
function |w — w*||?

For convenience of the analysis in this section, we ignore
the index k of all of the matrices, vectors and scalars.

For any w* € W*, G(w — w*) is the gradient of the
unknown distance function #|lw — w*||% at the point w
with a proper positive definite matrix G. The vector d is
called the descent direction of ||w — w*||% if and only if
[G(w—w*)]Td < 0. In this section, under suitable condi-
tions, we will show that both —d; (w, 0, ) and —da(w, )
[see (32) and (33) respectively] are the descent directions
of ||w — w*||?, while w € W\ W*.

Lemma 3.1 Let ¢(w,w) be defined by (34), where

w = (&,9,A) is generated by (25-27) from a given
w = (x,y,\). Assume that the following conditions hold,

Denote @* = (¥, 9%, \F), we define the direction vectors [l < vrllz — 2, (35)
as the following: Vg
&l < ——=llv =yl 36)
ke el < 522l =9 (
dy (W, @, &8y = | Be(y® - Qk) &, (29) where v € (0,1). Then we have
(- A
Bie A B . 2, T - 2
p(w,w) > Z[|AZ —y[|” + S [ldi(w, @, I, (37)
and 2 2
. f@E") - 14T5\k - BrAT (y* — ¥ where T = min{l, i,ﬂ} > 0.
do(w’, ") = | g(3") + N+ Br(y* ") (30) r25
Ak — g* Proof: By a manipulation, we get
Combine (25-27) and rewrite it in a compact form: <p(wZ w)
=(A =Ny =9 + (w—a) [M(w—w) —¢
w' — F)T [dy(wF, %) — dy (W, Wk, €F)] > 0. 31 R "~ R K
e =l B20 B G+l - (- 0)Te
(XN _ 5 A2 A2
Here we give some useful notations: _f A=)+ rlle =27+ Blly =3l
FZ A= AP =z —2)Te — (y—9)7
M= 0 pBI 0 e=1 ¢ . T 1 P -
’ ! =1(A=A —9)+ =Blly — +=lA=A
0 o i1 ! (=0T =)+ 580y =9l + 551 = Al
1 NE
and +%”>\ = Al (38)
f(z) — ATX BAT (y — 9) +rllz —&)? - (z — 2)7& (39)
Az —y 0 +58ly = 9l* = (v - 9" (40)
ISBN: 978-988-18210-5-8 IMECS 2010
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Using A\ — A = —B(Az — §), we get
(A= NT(y—9) + 28lly — 91I° + == A — AP
2 23
1 . R . .
= SO [-2048 = 9)" (v =9+ lly = 91 + Az~ §*]
1 .
= AllAE—y|? (41)

By (35) and note v € (0,1), we get

1 . 1 .
= g7l =8l = (@ = HTE + 3rlla - 3l
2 2
1 . N A
= 5 [Pl = 8112 2r(a = &)7& + ¥l — ]
1 .
> 3 [Plle = 3l — 2r(e - 7€, + ]
1

= lir@ - ) - & (42)

Similarly, we have
1 112 T
SBlly —9lF = (y=9)"&
1 ) . 1 )
= 18ly—al* = (v — )" & + 78lly — 9lI*.
Y — oz — Loy — o\t L
5 1390 - DI - 36— 97, + 156,

1

1 1
+18—3I ~ 1561 - 35~ 978

- gnﬁ(y—y) S

111 , 12 1 9
#5182 -9l - 15360

By Cauchy-Schwarz inequality and condition (36), we
have

Loy - @)T@}

D

T B X
(=90 & = Slly =gl - lI&] < \flly gl?

Using condition (36) again, we get

1
g

1, PSS |
B\Iy l IIQEyH 2ﬁ(y

S BIVZ_8) e
=1 8v2

9)'Ey

> 0.

Thus

30l =il = =076 = 18— 9) - &1° (13)

Substituting (41-43) into (40-42), we have

_ngQ

1 A
%H)\— A% (44)

1
(e —2)

— &7+

R 1 .
plw,d) > plAG -y +

1 N
+glfv —9)
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Let

T = min{%, %,ﬂ} (45)

we obtain

N 1 . T N
plw, @) > 5 fl|lAZ ~ yll* + 7 lldi(w W, )|,

which is (37). This completes the proof.

Lemma 3.2 Let p(w,w) be defined by (34), and w =
(Z,9,A) is generated by (25-27) from given w = (z,y, A),
and the conditions (35) and (36) hold, then we have

/3

(1—V)7'||$—§5||2+ (1—fV)ﬁ||y il +55 ||/\ A%

(46)

p(w, ) >
Proof: By Cauchy-Schwarz inequality, we get
(- 2)"€ < llo— 2| - &,
(v —9)7& < lly =3Il - 1&,
and g > 0,
1 2, L NP
5 (Bl =312 + 517 - A2)
1 2 N
>[5 =A1 VBly -l
>(A=N"y -9

Then by using the previous three inequalities and the
conditions (35-36) and the definitions (29, 34), we get

p(w, w)
=A=N"y—9)+ w-—b)"[Mw—b) —¢
=A-Ny-D+@@-)r@-2)—(z-2)"¢&
+y—-)"By—9) - (w—)TE&+ A= N B(A—M
2(1—1/)7”Hz—93\|2+(1—ﬁ)6|\y glI?
+%||A—i||2—<A—X>T<y—m

1 V2

>A-v)rflz—2)P+ (1 — 7@5”1/ -9l +

1 N
; 55— AP

This is (46).

Lemma 3.3 Let ¢(w,w) be defined by (34) and
dy(w,w, &), da(w,w) be defined by (29-30)(or more com-
pactly, (32-33) ) respectively. Let @ = (2, ), \) be gener-
ated by (25-27) from given w = (x,y, A). Then we have

) dy (w,, ). (47)

Proof: Since f(x) and g(z) are monotone with respect
to X and Y, respectively, it follows that F'(w) is a mono-
tone operator with respect to W. Then we get

(b —w*) T do(w, ) > p(w, ) —(w—

(@ — w*)T[F(w) = F(w")] >0,
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and consequently,
(0 —w*) ' F() > (0 — w*) T F(w*). (48)

Note that w™* is a solution of (6), this provides that (w —
w*)TF(w*) >0 for v € W. Thus

(0 — w*)TF(w) > 0. (49)
Therefore, we have
(@ — w*) T dy(w, )
(@ — w*)TF () = (@ — w*) 9B, w", @
— (b — w*) (B, wk,
= —B(Ad - A (y—§) + (5 - ") Bl — 9)
= (y—9)7 8 — Az)
= (=9 (=N (50)

Recalling the definition of ¢(w, W) (see (34)), the inequal-
ity (47) follows from (50) directly.

Y

Theorem 3.1 Let W = (&, 7, A) be generated by (25-27)
from given w = (z,y,A) and w* € W*. Then we have

(w —w*) " di (w,@,€) > p(w, @, ), (51)
and
(w —w*) do(w,d) > p(w,d,€), YweW.  (52)
Proof: By using (31), we get (by letting w’ = w*),
(0 — w)di (w,@,8) > (0 — w*) do(w,®).  (53)
Combining (53) with (47), we have
(b —w*) " dy (w, @, ) > p(w, d) — (w— )" di (w,B,&). (54)

Following from (54), we obtain (51) directly. Adding (47)
and (31), we get

(w' — w*)Tdy(w, )
2 QD(U), UA)a é-) - (w - U)/)le (w7 ’UA}7 g)u
V' € W, w* € W*. (55)

Assertion (52) follows from (55) by letting w’ = w.

4 Convergence of the proposed method

In this section, we define the “cor” function in (28) in the
first of the section, and prove some contractive properties
(with the given “cor” function) of the proposed method.
Then we prove convergence of the proposed method. Be
lighted by the papers [2, 3] and others, we give two “cor”
functions and prove convergence of the proposed method
provided with each of them.

The first strategy is setting the “cor” function as follows:

w’f“ = cor (wk,ak,d(wkad’kvgk))

= w® — apd; (W, W%, 7). (56)
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Lemma 4.1 Let w"*! = w{™" be generated by (25-28),
then we have

lw® — w*||* = ™ —w*||?

> 2app(w”, @, &%) — af||di(w®, 0", "), (57)

Proof: By a straightforward computation, and using
Theorem 3.1 (51), we get

e
= flo¥ — w2 — 0¥ - ard(wt, 0¥, €) — w2
— 20 (w — w')dy (wh, ¥, %) — aZllds (wh, ¥, )2

> 20n.0(w*, %) — ag||dy (w”, @F, €)1

We then deal with the second strategy by defining the
“cor” function as follows:

whitt = cora (W, ay, d(wk, Wk, £F))

= Py {w* — apda(w®, 0"*)} . (58)

Corresponding to the Lemma 4.1, by using the second
strategy, we have the same contractive property.
Lemma 4.2 Let w*! = wi™ be generated by (25-28),
then we have

lw® = w*||* = ™ —w*||?

> 2app(w”, @, &%) — af[|di(w®, 0", €|, (59)

Proof: It’s well known (by using the property of pro-
jection) that Yv € R™ x R™ x R™,

lu =P (@)|* < o —ull® = o = Pw(u)]*, Vu € W.

Using the previous inequality, we get

L e e T

> [’ — w||* = (Jo* — w* — arda(w*, ")
—[[w* — " = agda(w”, "))

= |Jw® — W) + 20, (W — w*) T do(w", w").(60)

Tdy(w®, ") + (0% — w*) T do (", ")

)
> (wk+1 _ wlc)Td2(wk7wk) 4 (yk _ glc)T(S\k _ )\k)(61)

On the other hand, since wj solves the variational in-
equality (31), and w**! € W, it follows that

(W =) Ty (w,0) > (") 0%, €°). (62)
Since ay > 0, by adding (61) and (62), we get

20 (Wt — w*)Tdy (w®, wk)
> 2ay, [(wk+1 — ") dy (wh, 0, €F)

H(yF = )T = A8 (63)
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Substituting (63) into (60), we have

k k+1

[ —w*[? = [t —w*|?

> Hwk o wk+1H2 + 2ak[(wk+1 . UA)k)le(wk,”uA}k,fk)
+(y" = 75T = AF)]

= [l —w® — agdy (w”, 2", €82

—ai |l di (w", ", £")|?

+2ak[(wk - wk>Td1 (wk7 wk, Ek)

+(y* =g = AL (64)

Recall the definition of p(w*, k) (see (34)), we obtain
(59) from (64) immediately.

From Lemma 4.1 and Lemma 4.2, we know that no mat-
ter which direction d; (w®, ", &%) is used or the direction
do(w¥, %), we have the same conclusion:

™ —w|? < flwf = w (| + affldy (w", @, €)1

—2a.0(w”, ).
From the above inequality, we can get the maximal drop-

out value at each iteration by maximizing the following
function
Ap(a) = —a?||dy (w”, %, %)% + 200(w®, w*).  (65)

This quadratic function Ag(«) reaches its maximum at
the point

. o(wh, k&)
— 66
O = Tda (k@ )2 (66)
with its value
Ar(al) = afp(u®, ", ). (67)

Then by using Lemma 3.1, we have:
Corollary 4.1 If the constant sequences {ry}, {8k} are
nonnegative and bounded above for any k, then we have

ap > —. (68)

(G

We will show in the next section that the conditions of
Corollary 4.1 is satisfied in practice.

The numerical experiments [3] suggest that for fast con-
vergence one can use a relaxation factor v € [1,2) and let
oy, = yaj, at each iteration. When we do so, we get

Ag(yar) = v(2 —7)Ak(ay).

By using (57) or (59), we then get

(69)

[ —w* || < [lw” = w|| =92 = y)age(w", v"). (70)

Furthermore, using Corollary 4.1, and letting

1 1
T:mkinmin{a,%7ﬁk}v (71)
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we have

* * T ~
[ —w*|| < [Jw* —w*|| - 572 — 7w, @*). (72)

This inequality (72) plays an important role in proving
convergence of the proposed method. Let

21 —v)rl

N = 0
0

0
v)BI 0 , (73)
%I

(1-

ON‘E o

then by using Lemma 3.2 and this notation, we get a
compact form of (46),

oo 1 R
plw, ) > flw =% (74)

Theorem 4.1 Let the sequence {w*} be generated by
the proposed method In-PADM (25-28). The conditions
(35-36) hold and the conditions of Corollary 4.1 holds.
Then the sequence {w*} converges to w*, which is a
solution of SVI (6).

Proof: By using (72) and (74), we get

* T’Yz_fy
w2 - T2,

k+1 2 k
! — " < o - >

w® — || 3. (75)
Consequently,
' —w|? < [Jw® —w*|?, Vk. (76)

It follows that the sequence {w*} is bounded. Moreover,
we get

77(2_7) — ~ *
s e VI o U

which follows that

lim [Jw® — @3 = 0. (78)
k—oo

Thus {w*} is also bounded and it has at least one cluster
point. Let w™ be a cluster point of {#*}, let the sub-
sequence {w*/} converges to w*>. It follows from (78)
that

lim ||2*—&*|| = 0, lim [ly*—g* =0, lim [A"=A¥|| =0,
k—oo k—o0 k—o0

and consequently (by using conditions (35) and (36)),

Jim lgz]| =0, lim &) =0. (79)
Then by (25-27), we get,
Jim (o — @) T{ (&%) ATNF} > 0,
@ ew, ¢ lm (y' =55 {g(§") + A} > 0, (80)
Jim (Azk — g*) =0,
IMECS 2010



and
Jim (2" = @8)T{f(3") — ATAM} >0,
j 0 .
wtew, {lim (' =) {g(3") + AV} >0,
j— 00
Jlim (AgFi — ki) = 0.
J (81)
Ineq. (81) implies that
(2" —a>)T{f(z>) — ATA>} >0,
wXeWw, ¢ (¥ —y>){gly>) +1*} >0, (82)

(Az®> — y>) =0.
Thus w* solves the variational inequalities (6) (or
equally (10)). Since {w*i} — w, by (78), for any given
€ > 0, there exists an integer [ > 0 such that
<
5
Therefore, for any k& > ki, by (75) and (83), we have

) £ -
lwh — ™y < ok lo™ —w™||y < (83)

—w™||§
< JJwh — M|y + [JoF — 0| <,

[ — >y < fw*

which implies the sequence {w*} converges to w™— a
solution of variational inequalities (6).

5 Practical implementation and numeri-
cal results

We have to give the proximal parameter r; and penalty
parameter (3 in the practical implementation of the pro-
posed In-PADM method.

From (45) and (71), we know if the sequences {ry}, {8k}
are positive and bounded, then 7 is well defined and 7 >
0, and the condition of Corollary 4.1 holds.

On the penalty parameter sequence {0}, He and Yang,
et al [4] proposed a method that adjusts the penalty pa-
rameter per iteration based on the iterate message, which
is referred to as self-adaptive penalty parameters method,
and showed that the sequence {f;} generated by this
method is both bounded above and bounded below and
away from zero. In the proposed method of this pa-
per, we use this self-adaptive penalty parameters method
(Method 3, Strategy S3 in [4]) directly and set

0< b6 <P <0h<+00, VEk. (84)

Next we consider the proximal parameters r,. For any
v € (0, 1), the variational inequality (26) is equivalent to

yey, (y’—w% [9(y) + N — Bu(AZ* — )] + €5} > 0,

(85)
and furthermore it is equivalent to the following projec-
tion equation

v=Py{y= (o) + N = Bu(as* — )] + €51} 50

ISBN: 978-988-18210-5-8
ISSN: 2078-0958 (Print); ISSN: 2078-0966 (Online)

Proceedings of the International MultiConference of Engineers and Computer Scientists 2010 Vol III,
IMECS 2010, March 17 - 19, 2010, Hong Kong

Then due to the variational inequality (26), we have the
following Lemma.

Lemma 5.1 Let g be monotone and one of the following
conditions is satisfied:

lo(s*) — 9] < (25’%) W -t @)
Let
& =g — 9(@"). (88)

Then the condition (36) holds, and the subproblem (26)
(correspondingly (85) ) is monotone and tractable.
Proof: It’s obvious and we omit it here.

We finally focus on the proximal parameter sequence
{r}. Note that the variational inequality (25) is equiva-
lent to the following projection equation

v = Pr{a— [f@)= AT OF —Bu(Ar—y)+ri—a")+€5] |

Tk
(89)
By manipulation, we get

1
v = Py {x’“ — —[£(@)+ AT Az -+ €5 — (AN + 5 ATy }
k
(90)
Lemma 5.2 If f is monotone and Lipschitz continuous
with constant Ly, i.e.,

1f (@) = f(@)]| < Lylle — 2], Vo, & € X. (91)

Let
& = f(a®) = f(z) + BrAT A(e® - 2), (92)

and
p > Le+ Ol ATAL (93)

v
Then the condition (35) is satisfied and the variational
inequality (25) is monotone and tractable.

Proof: By computing directly and using (91), (93), we
get

£ (*) = f(2) + BrAT A(a® — )|
1F (") = F@)]| + 1B AT Al — 2)|
Lylla® — al| + Bel| AT A" — ]|

vrgllz® — x|

l€x]

INIACIA

(94)
This is (36). Substituting (92) into (90), we have

x= Px{wk - i [f(2") + BrA” Az — (ATA" + 3. ATy")] }
k
(95)
The right-hand of (95) is an explicit projection and is
tractable. The monotonicity of (25) is obvious under the
conditions.

From the previous discussions, we know that the param-
eter sequences {7y}, {fr} is positive and bounded such
that 7 in (71) is well defined which guarantees conver-
gence of the proposed method.

Finally in this section, we present some numerical results
on the described problems. We deal with Problem (3)
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by using the proposed method, on a portable computer
with: 166GHz CPU, 2.5GB RAM, Matlab 6.5.

The data of Problem (3) is generated by the following
way: D € R™*" is a random matrix with D;; € (1,2)
according to uniform distribution, b € R™ is a given sig-
nal vector with a random noise. g = 0.01 | AT} .
The parameters of the implementation of the proposed
method are given in the following: v = 0.95, rg
0.51 * max(c(AAT)) (where o(AAT) denotes the eigen-
value of AAT), By 1.35, 2° = 0,x1, ¥° = 1,1,
A0 = 1,.1, v = 1.2. We restrict the terminate error
€ < 1073, The experimental results are stated in table
5.1. The notations in table 5.1 is as the following: m,n
and t denotes cputime; sp denotes the required sparse
degree, iter. is the number of iterations, feval. is the
number of computation of product on matrix and vector
(which is the main cost of the proposed method), r is the
ultimate proximal parameter.

Table 5.1 Numerical results
’ m \ n Sp iter. | feval. t(s) \ r
1024 | 4096 160/4096 | 172 520 7.78 2.240
1600 | 8192 320/8192 | 218 658 25.34 | 2.092
2048 | 12000 | 400/12000 | 248 746 58.83 | 2.006
3052 | 16348 | 512/16348 | 276 830 | 121.62 | 2.051

According to table 5.1, we can see that the proposed
method (i.e., In-PADM) is applicable for Compressed
Sensor problems.

6 Conclusions

In this paper, we present an inexact proximal alternating
directions method (In-PADM) for solving a class of mono-
tone structured variational inequalities. This method
make full use of the special structure of the described
problem. The problem with this special structure is com-
mon in practice. The research of this paper is a continu-
ation and development of previous works. In this paper,
we prove theoretically that for any inexact term £* under
suitable conditions we have convergence of the proposed
method. By using the special structure of the described
problem, i.e., B = —I, we confirm that, without using the
proximal point term in the second variational inequality,
convergence of the proposed method is preserved. And to
do in this way provides some advantages for tractability
of the implementation. Numerical experiments show the
proposed method is applicable and valid.

Acknowledgement: I am grateful to Professor He
Bingsheng, for his enlightening of the idea of this paper,
and much useful advices to improve its quality.
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