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Convergence of Build-in Inertial Bregman ADMM for Nonsmooth Nonconvex Optimization

WEI Jiao, LUO Honglin
(School of Mathematical Sciences, Chongqing Normal University, Chongqing 401331, China)

Abstract: [ Purposes ] A class of linearly constrained nonconvex nonsmooth optimization problems with separable structures is
considered. a new Bregman ADMM with build-in inertial force is proposed for solving such nonconvex nonsmooth optimization
problems. [Methods]In order to accelerate the convergence speed of the algorithm, in the framework of the Bregman Multiplier
lalternating direction method, the built-in inertia term of Bregman metric in the subproblem. [Findings]It proves that the iterative
sequence generated by the algorithm converges asymptotically to a critical point of the problem under some mild assumptions.
[Conclusions ]Some preliminary numerical results on solving a nonconvex matrix decomposition problem with a low-rank term and a
sparse term to illustrate the efficiency of the proposed method.

Keywords: separable nonconvex nonsmooth optimization problems; build-in inertial Bregman ADMM; Kurdyka-lojasiewicz

property; asymptotic convergence
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