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Convergence of Regularized Alternating Direction Method of Multipliers for

Three-Block Nonconvex Optimization Problems

LEI Hongwang, PENG Jianwen
(School of Mathematical Sciences, Chongqing Normal University, Chongqing 401331, China)
Abstract: [ Purposes | For a class of three-block nonconvex optimization problems, a regularized alternating direction method of
multipliers is proposed. [ Methods]In order to find the unique point(x* * ', y* "1 ,z¥" 1) more easily, in the framework of the original
multiplier alternating direction method, a square neighbor is added to the x-subproblem and the y-subproblem to regularize the
original subproblem. [ Findings | Under the condition that the augmented Lagrangian function satisfies the K-L property, any
convergence point of the iterative sequence generated by the algorithm is a critical point. [ Conclusions ]Numerical experimental result

shows that this method is efficient.

Keywords: Alternating direction method of multipliers; K-LL property; critical point
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