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Abstract

A Majorized Bregman alternating direction method of multipliers (Bregman-ADMM) with inertial
terms is proposed for nonconvex two-block optimization problems. The algorithm combines a linear-
ization technique for the objective function and the Bregman distance in each iteration to simplify
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subproblem solutions, while accelerating the convergence rate through inertial terms. The conver-
gence of the algorithm is established under appropriate conditions. Preliminary numerical experi-
ments demonstrate the effectiveness of the proposed algorithm.
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Table 1. Comparison of numerical results of the five algorithms

F 1 ANEEMBELS R

Rk o 5K/ A E5 QU ERKE THELET E] /s SRANERACIE
IMBADMM (q = 1) 999 x 60 a2000a 55 0.07 616.01
MBADMM (q = 1) 999 x 60 a2000a 55 1.82 616.02

ADMM (q = 1) 999 x 60 a2000a 119 1.76 613.91
SGD (g =1) 999 x 60 a2000a 150 0.02 962.71
LBADMM (q = 1) 999 x 60 a2000a 3006 1.18 620.00
IMBADMM (q = 1/2) 999 x 60 a2000a 57 0.07 672.07
MBADMM (q = 1/2) 999 x 60 a2000a 57 2.07 672.07
ADMM (q = 1/2) 999 x 60 a2000a 166 1.96 670.5
SGD (q = 1/2) 999 x 60 a2000a 150 0.02 1395.03
LBADMM (q = 1/2) 999 x 60 a2000a 2326 11.37 692.45
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Figure 1. Evolution curve of the error with number of iterations when g =1 and q = 1/2
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Figure 2. Evolution curve of the objective function value with the number of iterations when g =1 and q = 1/2
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