ADMM-Type Methods for
Optimization and Generalized Nash
Equilibrium Problems in Hilbert
Spaces

Dissertation zur Erlangung
des naturwissenschaftlichen Doktorgrades
der Julius-Maximilians-Universitdt Wiirzburg
vorgelegt von

Eike Alexander Lars Guido Borgens
aus Hilden, Deutschland

Wiirzburg, 2020

1. Gutachter: Prof. Dr. Christian Kanzow, Julius-Maximilians-Universitat Wiirzburg
2. Gutachter: Prof. Dr. Radu Ioan Bot, Universitat Wien







Abstract

This thesis is concerned with a certain class of algorithms for the solution of
constrained optimization problems and generalized Nash equilibrium problems in
Hilbert spaces. This class of algorithms is inspired by the alternating direction
method of multipliers (ADMM) and eliminates the constraints using an augmented
Lagrangian approach. The alternating direction method consists of splitting the
augmented Lagrangian subproblem into smaller and more easily manageable parts.

Before the algorithms are discussed, a substantial amount of background ma-
terial, including the theory of Banach and Hilbert spaces, fixed-point iterations as
well as convex and monotone set-valued analysis, is presented. Thereafter, certain
optimization problems and generalized Nash equilibrium problems are reformu-
lated and analyzed using variational inequalities and set-valued mappings. The
analysis of the algorithms developed in the course of this thesis is rooted in these
reformulations as variational inequalities and set-valued mappings.

The first algorithms discussed and analyzed are one weakly and one strongly
convergent ADMM-type algorithm for convex, linearly constrained optimization.
By equipping the associated Hilbert space with the correct weighted scalar product,
the analysis of these two methods is accomplished using the proximal point method
and the Halpern method.

The rest of the thesis is concerned with the development and analysis of
ADMM-type algorithms for generalized Nash equilibrium problems that jointly
share a linear equality constraint. The first class of these algorithms is completely
parallelizable and uses a forward-backward idea for the analysis, whereas the sec-
ond class of algorithms can be interpreted as a direct extension of the classical
ADMM-method to generalized Nash equilibrium problems.

At the end of this thesis, the numerical behavior of the discussed algorithms is
demonstrated on a collection of examples.
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iv. Abstract (Zusammenfassung)

Zusammenfassung

Die vorliegende Arbeit behandelt eine Klasse von Algorithmen zur Losung restrin-
gierter Optimierungsprobleme und verallgemeinerter Nash-Gleichgewichtsproble-
me in Hilbertraumen. Diese Klasse von Algorithmen ist angelehnt an die Alterna-
ting Direction Method of Multipliers (ADMM) und eliminiert die Nebenbedingun-
gen durch einen Augmented-Lagrangian-Ansatz. Im Rahmen dessen wird in der
Alternating Direction Method of Multipliers das jeweilige Augmented-Lagrangian-
Teilproblem in kleinere Teilprobleme aufgespaltet.

Zur Vorbereitung wird eine Vielzahl grundlegender Resultate prasentiert. Dies
beinhaltet entsprechende Ergebnisse aus der Literatur zu der Theorie von Banach-
und Hilbertraumen, Fixpunktmethoden sowie konvexer und monotoner mengen-
wertiger Analysis. Im Anschluss werden gewisse Optimierungsprobleme sowie ver-
allgemeinerte Nash-Gleichgewichtsprobleme als Variationsungleichungen und In-
klusionen mit mengenwertigen Operatoren formuliert und analysiert. Die Analysis
der im Rahmen dieser Arbeit entwickelten Algorithmen bezieht sich auf diese Re-
formulierungen als Variationsungleichungen und Inklusionsprobleme.

Zuerst werden ein schwach und ein stark konvergenter paralleler ADMM-
Algorithmus zur Losung von separablen Optimierungsaufgaben mit linearen
Gleichheitsnebenbedingungen présentiert und analysiert. Durch die Ausstattung
des zugehorigen Hilbertraums mit dem richtigen gewichteten Skalarprodukt gelingt
die Analyse dieser beiden Methoden mit Hilfe der Proximalpunktmethode und der
Halpern-Methode.

Der Rest der Arbeit beschéftigt sich mit Algorithmen fiir verallgemeinerte
Nash-Gleichgewichtsprobleme, die gemeinsame lineare Gleichheitsnebenbedingun-
gen besitzen. Die erste Klasse von Algorithmen ist vollstdndig parallelisierbar und
es wird ein Forward-Backward-Ansatz fiir die Analyse genutzt. Die zweite Klasse
von Algorithmen kann hingegen als direkte Erweiterung des klassischen ADMM-
Verfahrens auf verallgemeinerte Nash-Gleichgewichtsprobleme aufgefasst werden.

Abschliefsend wird das Konvergenzverhalten der entwickelten Algorithmen an
einer Sammlung von Beispielen demonstriert.
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Chapter 1

Introduction

A variety of problems in engineering, economics, physics, statistics, machine learn-
ing, and other practical sciences can be expressed as optimization problems. Often,
their solutions cannot be computed analytically and therefore have to be approxi-
mated. Due to the rise of computers and the associated possibility of automating
these approximations, optimization has emerged as a very fruitful discipline in
mathematics, whereas its roots date back to Fermat, Newton, and Lagrange. The
latter has introduced the concept of Lagrange multipliers, which lies at the heart
of constrained optimization and is used in most associated algorithms, such as
augmented Lagrangian methods, which are explained later in more detail. In
the early days of computers, even relatively high-performance servers often did
not have enough computational capacity to solve certain optimization problems
at once. As a consequence, it was necessary to split these problems into smaller
and easily manageable often even analytically solvable subproblems. These sub-
problems were then solved consecutively, i.e. the information resulting from the
computations regarding the previous subproblem was used to solve the current
subproblem.

Due to the use of the latest information, methods using consecutive splitting
tend to have an advantage over the use of a parallelization approach with respect to
the speed of convergence. Even nowadays it often makes sense to use such consecu-
tive splitting methods, especially when the subproblems can be solved analytically
or much faster than the original problem.

However, in the last two decades large data centers have been established where
many cores or servers are used to compute a solution for one large task. In order
to be able to benefit from this computational power, the (optimization) problem
has to be split up into smaller tasks that can be performed in parallel or even fully
decentralized and distributed among individual workers.

Such methods that split up the problem into smaller subproblems are called
splitting methods, and, as motivated by the above considerations, they have been
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studied since the rise of computers. This is epitomized by a vast amount of litera-
ture around this topic, including [8,13,26,51,56,59,85] and many more.

In the mid-1970s R. Glowinski and A. Marrocco [58] as well as D. Gabay and
B. Mercier [55] introduced an algorithm that consecutively splits up the primal
problem tackled in the augmented Lagrangian algorithm into two smaller dimen-
sional subproblems. This algorithm trades today under the name alternating
direction method of multipliers, or ADMM for short, and is elaborated in the next
subsection. The ADMM turned out to be very efficient for convex, separable,
linear equality constrained optimization problems which enabled its successful
application in many areas, including artificial intelligence, internet applications,
computational biology, medicine, finance, marketing, network analysis, and lo-
gistics. The survey paper [26] is dedicated entirely to the study of applications
of the ADMM from a present point of view. After the theory of the standard
ADMM had evolved from the 1970s to the 1990s, new applications gave impetus
to further improve this method and apply ADMM-type methods to more general
problems. Hence, splitting methods, in particular the ADMM, have recently
attracted attention again in the research community and among potential users.

Another fruitful concept in applied mathematics is the notion of non-cooper-
ative N-person games, also known as Nash equilibrium problems (NEPs), which
were initially developed by John F. Nash in the 1950s, see [83]. Over the years,
Nash’s theory has been extended and broadly applied to many fields in biology,
economics and engineering, see for instance [4,46,53,81,86,87| and the references
therein. Consequently, the demand for numerical methods tackling these kinds of
problems rose. Since Nash and generalized Nash problems are intertwined opti-
mization problems, the optimization theory and certain algorithms were extended
to these problem classes. For an introduction to the theory and algorithmic of
generalized Nash problems, see for example [46].

The structure of these (generalized) Nash problems suggests that a suitable
generalization of the splitting methods described above could yield efficient algo-
rithms, which could serve as tools to solve these kinds of problems. Furthermore,
it is desirable to develop such splitting methods because they tend to resemble the
structure of applications where each player decides on her or his own how to react.

In this thesis, in addition to presenting an ADMM-type parallel splitting
method for optimization, we therefore focus on the application of ADMM-type
methods to generalized Nash problems.

Now, we want to discuss the above described methods and problems in more de-
tail. Therefore we first introduce an optimization problem, to which the ADMM-
type methods are applied, and discuss some literature around this topic. There-
after, we discuss the class of generalized Nash problems this thesis is concerned
with.
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1.1 The Alternating Direction Method of Multi-
pliers and the Augmented Lagrangian Method

Here we want to discuss the alternating direction method of multipliers in more
detail and for this sake the augmented Lagrangian method as well. To do so, we
consider the general problem

N

N

e in Z; fi(z;) st Z;Ale =b, z,eX; (i=1,...,N), (Opt)
1= 1=

where H; and K are Hilbert spaces, f; : H; — R are lower semi-continuous, convex

functions, X; C H; are closed convex sets, the A; are linear operators from H; to

K, ie A; € L(H;,K), and b € K is a vector.

For the sake of notational simplicity, we use the abbreviations

H o= Hlx"'XHN7 X = X x.. xXvCH
N N
ro= (xl""7mN)€H7 f(ZE) = Zfz(l‘z)7 Az = ZAZZL'Z
=1 i=1

Canonically, H becomes a Hilbert space with the scalar product (x | y) :=
(x1 | y1) + -+ + (zn | yn), the scalar product in the space H x K is defined
analogously. The symbol || - || always denotes the norm induced by the correspond-
ing scalar product (in H;, H, K, or H x K); the meaning should be clear from the
context.

Using this notation, we can rewrite (Opt) as

min f(r) st Av=1b, € X. (1.1)
Let
Lz, p) = f(z)+{p| Az —1b),
Lalw.m) = f(x)+ (| Ax —b)+ )4z — o]

denote the Lagrangian and the augmented Lagrangian of (1.1), respectively, where
B > 0 is the penalty parameter. Then a standard optimization technique for solv-
ing optimization problems of this kind is the augmented Lagrangian or multiplier-
penalty method, in the following abbreviated by ALM. The basic iteration of ALM
applied to (1.1) is given by
2*T = argmin Ly(x, 4b),
TEX

’uk+1 — :uk + ﬁ(AIk+1 _ b),
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provided that a minimum of the augmented Lagrangian exists and can be com-
puted (hopefully) easily, cf. [12,23,71, 84].

Unfortunately, when applied to the separable problem (Opt), the quadratic
term in the augmented Lagrangian destroys the separable structure and, there-
fore, ALM cannot take advantage of the separability in the computation of the
new iterate z¥T!. This observation is the main motivation for the alternating
direction method of multipliers, ADMM for short. This method computes the
block components z¥™ essentially again by minimizing La(z, 4*), but with the
full-dimensional vector x being replaced either by (x’f, o ak ZL‘erl, ce ,x’fv)
or by (zi*h, ... a2y, 2k, ... 2k, so that the subproblems are minimization
problems in z; alone. More precisely, discarding some constant terms, the former
approach leads to a parallel Jacobi-type ADMM-method with 25! being computed

by

xi§+1 ;= arg min {fz(ﬁﬁz) + </f | Aimi> + §HA1I'L + ;Ale - bHZ} (1'2)

:L‘ieXi

foralle =1,..., N, whereas the latter approach yields a consecutive Gauss-Seidel-
type ADMM-method

M1 .= arg min {fz(xz) + (P | Agag) + g” ZAle“ + Az, + ZAla:f — b||2}.

zi€X; I<i I>i

T

(1.3)
Both methods coincide for the case N = 1 and reduce to the standard ALM ap-
proach, whereas the classical ADMM-method, introduced by Glowinski, Marrocco,
Gabay, and Mercier in the manuscripts [55, 58], corresponds to the Gauss-Seidel-
type iteration (1.3) with N = 2 blocks.

Note that the two schemes (1.2) and (1.3) have different properties. The for-
mer is implementable completely in parallel, whereas the latter is not, but uses the
newer information and is therefore often faster convergent in terms of the number
of outer iterations. In any case, both methods have the major advantage that they
can fully exploit the separable structure of (Opt) and often yield small-dimensional
subproblems that are easy to solve (sometimes even analytically). Unfortunately,
however, without any further assumptions, these subproblems might not have solu-
tions, and even if they have, none of the two schemes necessarily converge. In fact,
while there is a satisfactory global convergence theory for the Gauss-Seidel-type
ADMM-scheme for the special case N = 2, see [14,26, 43|, the recent paper [32]
shows that convergence cannot be expected, in general, for N > 2. For the Jacobi-
type scheme the situation is even worse since [63] provides a counterexample for
the case of N = 2 blocks.

It therefore comes with no surprise that there exist a couple of modifications
of the two basic iterations (1.2) and (1.3) in the literature.
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Concerning the Gauss-Seidel scheme (1.3), there are some noteworthy results
that improve the convergence or yield important insight in the proposed method.
Daniel Gabay showed in [54] that the classical ADMM (for N = 2) is closely related
to the (more general) Douglas-Rachford splitting applied to the dual problem.

In the case N > 2 it was shown in [103] that the convergence of the Gauss-Sei-
del scheme can be retained if N — 2 of the functions are strongly convex, the A;
have full column rank and f is small enough. An other set of assumptions that
guarantees convergence of the Gauss-Seidel scheme for N > 2 was introduced in
[69]. The manuscripts [64, 65| introduce a reasonable correction of the output of
the Gauss-Seidel scheme (1.3) such that convergence can be proven. Also research
about the convergence of the ADMM in the absence of convexity or non-linear con-
straints was deducted and seems to gain more and more relevance, since it widely
expands the area of applications, see for example [16,17,70] and the references
therein.

As already mentioned, the Jacobi-type iteration does not converge in the case
N > 2 without further modification. Therefore it is necessary to modify the
iteration. One approach is to rewrite the classical ADMM in order to obtain a
parallel algorithm with a certain regularization structure. This was investigated
in depth in [43, 60, 66, 108| and is also discussed in Chapter 4. For a further
discussion of suitable modifications of the Jacobi-type scheme we refer the reader
to the discussion in Chapter 4 and to [34,63,101,102,107|.

Since our aim is to present a modification of the Jacobi-type iteration in Chap-
ter 4, we concentrate our discussion on this class of methods, some more details
are given in Chapter 4 after an explicit statement of our algorithm.

To the best of our knowledge, the existing literature (see citations above) that
investigates the convergence properties of suitable modifications of the Jacobi-type
scheme (1.2) is exclusively written in the finite-dimensional setting. All methods
that do not regularize the z;-subproblems require the suboperators A; to be in-
jective (full rank assumption) in order to be well-defined and to get convergence
of the iterates {2*},cn, whereas this assumption is not necessarily needed in an
approach that regularizes the subproblems, cf. [2,34].

The method we present in Chapter 4 is not completely new. In fact, lately we
became aware of the recent publication [34] that considers a parallel multi-block
ADMM scheme which is essentially the same as the algorithm considered here (see
also [101] for a closely related method). Nevertheless, there are some differences
which we think are remarkable. First, we present our method and the correspond-
ing theory in a Hilbert space setting, whereas [34] considers finite-dimensional
problems. Second, we reduce our convergence theory to a standard proximal-point
approach, as opposed to [34] where the authors provide an independent (self-con-
tained) convergence theory. Third, the lower bounds for certain parameters used
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here and in [34] seem to be better (smaller) in our theory, which in turn leads to a
superior numerical behavior. Finally, we address certain questions, like weak and
strong convergence and an application in Hilbert spaces, which do not occur in
the finite-dimensional theory.

1.2 Splitting Methods for Generalized Nash Equi-
librium Problems

Building on the foundations of the last section, we now introduce the jointly lin-
early constrained generalized Nash equilibrium problems that were mentioned ear-
lier and this thesis deals mostly with. We further discuss these problems in Sec-
tion 3.2. We consider the generalized Nash equilibrium problem (GNEP) with N
players v, where the optimization problem of player v is given by

N
in 0,(z, _,) +o,(z,) st Az, =b, 1, € X, NEP
nin 0, (2, 2-) + () s ; x T, € (GNEP)

or, more generally,

N
min 0,(z,,x_,) + ¢,(z,) s.t. Z Byx,—belC, x,€X, (GNEP.pu)
v E€EHY 1

for all v =1,..., N. Here, H, and K are given Hilbert spaces, ¢, : H, — R are
proper, convex, and lower semi-continuous functions, 6, : Hi x --- X Hy — R are
continuously Fréchet-differentiable with 6, (-, 2_,) being convex for any fixed z_,,
X, C H, are non-empty, closed, and convex sets, C is a non-empty, closed, convex
cone, A,, B, € L(H,,K), and b € K. Following standard notation in Nash games,
we write x = (z,,2_,), where x_, subsumes all the remaining block components
x; with ¢ # v. This notation is used to emphasize the particular role played by
the block component x, within the entire vector x and does not mean that the
components of = are re-ordered. In particular, we therefore have r = (z,,x_,) =
(xl, ...,xy) and, similarly, (y,,2_,) = (T1, ..., Tp_1, Y, Tvi1s- -, TN)-

There exist many approaches for the numerical solution of GNEPs, and the in-
terested reader is referred to the survey papers [46,50] for more details. However,
these survey papers consider the finite-dimensional case only. Solution methods in
an infinite-dimensional Hilbert space (or Banach space) are still in their infancy.
The ideas from the finite-dimenional setting can sometimes be generalized to the
Hilbert space setting, like the usage of the Nikaido-Isoda function and the applica-
tion of Moreau-Yosida-type methods [67,68]. The augmented Lagrangian methods
from [73,74] may be viewed as extensions of this approach, but they have to solve a
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(standard) Nash equilibrium problem (NEP) in each iteration. Some other meth-
ods operating in an infinite-dimensional context are |25, 39,40, 75|, but none of
them is a splitting-type method and many of them are situated in an optimal
control context.

Splitting-type methods can, in principle, be relatively easily extended to stan-
dard NEPs. For example, the gradient-type method would be

v

bt = Projy, (:U]; — thIVO,,(xk)>

for each v = 1,..., N. Closely related to such gradient methods is the forward-
backward method, which is elaborated later in Section 2.5.3. Therefore we inter-
pret algorithms that are based on the forward-backward scheme as extensions of
the gradient method.

Splitting methods for GNEPs that are based on such forward-backward meth-
ods can be found in [10,30,111,112]. These articles consider splitting-type meth-
ods that are based on forward-backward methods; in [30], the authors focus on
standard NEPs and show afterwards how to solve certain GNEPs under a cocoer-
civity assumption. On the other hand, the closely related algorithms considered in
[10,111,112] (for finite-dimensional problems) are fully distributed, but they use a
strong monotonicity and Lipschitz assumption. Further these algorithms are very
close to the projected gradient method incorporating the constraints and they are
not related to ADMM-methods.

In Chapter 5, we introduce three fully distributed forward-backward based
ADMM-type methods for solving the GNEPs from (GNEP) and (GNEP_,,;.). The
first one turns out to be equivalent to a standard forward-backward method in a
Hilbert space endowed with a different scalar product, and is therefore convergent
under a cocoercivity condition. This equivalence observation then leads to a second
and third method. The second is strongly convergent and the third, at some
extra computational costs, turns out to be weakly convergent under a Lipschitz
and monotonicity assumption; hence no cocoercivity or strong monotonicity of a
certain (pseudo-gradient) mapping is required.

In contrast to these gradient-type or forward-backward methods, another way
to split optimization problems is a (block-)coordinate descent approach, which is
also known under the name alternating minimization, see [11,106], which directly
extends to the Gauss-Seidel-type best response algorithm for NEPs, see e.g. [49,
79,100]. Here the update would be

k1 _ . k41 k+1 k k
xpt = argmin,(xy L al  x,xl LX)
Ty EXY
for each player v = 1,..., N. Its extension to GNEPs is more delicate since then

the feasible set of each player depends on the other players’ variables. A complete
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convergence theory for such a method is given in [49] for the class of (finite-dimen-
sional) potential games, but it requires an inner semicontinuity assumption on the
set-valued feasibility map, which is often violated. This indicates that Gauss-Sei-
del-, Jacobi- and other splitting-type methods may work quite well for standard
NEPs, but cause severe trouble for GNEPs. A simple way to overcome this draw-
back is to apply a penalty or multiplier-penalty idea in order to get rid of the joint
constraints. This avoids the inner semicontinuity assumption and naturally leads
to an approach that can be interpreted as a direct extension of the ADMM to
(GNEP).

The aim of Chapter 6 is therefore to investigate the convergence properties
of a direct extension of ADMM for solving GNEPs. However, the application of
ADMM to GNEPs turns out to be significantly more difficult than for standard
optimization problems. In particular, we see later that the direct translation of
ADMM to GNEPs may not converge even for N = 2 players, in contrast to
optimization problems with two blocks. We therefore introduce a regularization
which is also popular in the optimization context with multiple blocks. The overall
method is then well-defined with uniquely determined iterates for arbitrary positive
regularization parameters. In order to prove global convergence results, however,
the regularization parameters need to be sufficiently large, see also Section 1.1 for
related literature on regularization-type approaches.

The paper [99] also presents an approach to solve (finite-dimensional) GNEPs
using a method which is called an ADMM technique by the authors. But their
method is quite different from a direct extension of the classical ADMM algo-
rithm to GNEPs, and convergence is shown under relatively strong assumptions.
Therefore no connection can be drawn to the methods presented in this thesis.

1.3 Structure of the Thesis

This thesis is structured as follows: First, in Chapter 2, we recall the fundamental
definitions and results from functional and convex analysis that are required to
understand the presented methods. In this context, we pay particular attention
to certain closedness and convexity properties in Section 2.2, the crucial notions
of non-expansiveness, Fejér-monotonicity and fixed-point iterations in Section 2.3,
and maximally monotone operators including their properties in Section 2.4. These
maximally monotone operators and their zeros are closely related to certain non-ex-
pansive operators and their fixed points; Section 2.5 is devoted to this connection.
Finally, in Section 2.6, fundamental equalities and inequalities are discussed.

The theory of the above introduced problems (Opt), (GNEP) and (GNEP ;o)
is elaborated in Chapter 3, which is based on [20,21]. Therefore, Section 3.1 is de-
voted to the notion of KKT pairs of (Opt) and their relation to certain maximally
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monotone operators. Inspired by this, variational equilibria, KKT-type conditions
and their connection with certain maximally monotone operators of (GNEP) are
discussed, and the relation of (GNEP ;) to (GNEP) is elaborated in Section 3.2.
In addition, it is shown that KKT-type points of (GNEP) are equal to KKT-type
points of a suitable reformulation of (GNEP ;). This enables us to apply algo-
rithms designed for equality constrained problems to conically constrained ones as
well.

In Chapter 4, which is based on [21], a parallel ADMM-type splitting method
for (Opt) is introduced and one strongly convergent modification is presented.
The convergence analysis is heavily based on the theory of maximally monotone
operators and the main method turns out to be a proximal point algorithm in a
certain scalar product.

Based on [20], we present three parallel ADMM-type algorithms for problems
of the structure (GNEP) in Chapter 5. Here, the convergence analysis is based
on forward-backward methods and the averagedness of a certain operator. First,
the basic algorithm that is weakly convergent under a cocoercivity assumption is
presented. This iteration is then modified in order to obtain a strongly convergent
algorithm, again using a cocoercivity assumption. Thereafter, a modification is
presented that is, at extra computational cost, weakly convergent under a Lipschitz
assumption only.

Two Gauss-Seidel-type ADMM-methods for the problem class (GNEP) are
introduced in Chapter 6, which is based on [19]. The first method uses a fixed reg-
ularization parameter, whereas the second increases the regularization parameter
if necessary. Further it is shown that in the proposed methods the regularization
cannot be omitted. The convergence analysis is self-contained and, to the best of
our knowledge, cannot be reduced to a known method.

Finally, in Chapter 7, the methods presented in the Chapters 4, 5 and 6 are
applied to examples, which are mainly drawn from optimal control.
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Chapter 2

Background Material

This preliminary chapter establishes some fundamental notions which are indis-
pensable for the remainder of this thesis. Most of the material presented here is
simply a careful collection of results from the literature, structured and presented
in a way which hopefully makes the theory as clear as possible.

The following is an outline of the chapter. In Section 2.1, we present the funda-
mentals of functional analysis, including linear operators, dual spaces, weak and
strong convergence, as well as basic results regarding function spaces and partial
differential equations. Thereafter, elementary convex analysis and closedness prop-
erties are recalled in Section 2.2. The following Section 2.3 is devoted to giving
a recap of the theory of non-expansive mappings, different fixed-point iterations
and also the closely related concept of Fejér-monotonicity. In the ensuing Sec-
tions 2.4 and 2.5, (maximally) monotone operators including their zeros and sums
are introduced and discussed. We see that these zeros are closely linked to fixed
points of certain non-expansive operators, to which the fixed-point iterations are
applied, yielding standard operator splitting methods. At the end of this chapter,
fundamental and useful equalities and inequalities are summarized in Section 2.6.

2.1 Hilbert and Banach Space Theory

In this section, we present basic results of functional analysis. They can be found
in every book on this topic, e.g. in [9,33,35,97,113] and are not cited explicitly.
It is well known that a Banach space is a complete normed vector space and
a Hilbert space is a Banach space whose norm is induced by a scalar product.
In this thesis, we are exclusively concerned with real Banach and Hilbert spaces.
The symbols H and K always denote real Hilbert spaces. If X is a Banach or
Hilbert space, we denote the norm of an x € X by ||z|x. Whenever the norm is
clear from the context, we omit the subscript and write ||x||. The scalar product

11
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of x,y in a Hilbert space H is denoted by (z | y)x. If the Hilbert space is
clear from the context, the subscript is omitted as well. Using the scalar prod-
uct (x| y) := (21 | y1) + -+ + (xn | yn), the Cartesian product H; X - -+ x Hy of
N Hilbert spaces canonically again becomes a Hilbert space.

Suppose that X is a Banach space with two norms || - [|; and || - ||s. These
norms are called equivalent norms if there are constants C,c > 0 such that
cllz|ly < ||z|l2 < C|lz||; holds for all x € X. These two norms induce the same
topology and the same notion of convergence. Therefore, if X endowed with the
norm || - || is a Banach space, so is X endowed with || - [|2. Furthermore, we call a
Banach space Y (continuously) embedded in a Banach space X if Y is a subspace
of X and the identity mapping I : Y — X, I(z) = x is continuous. We call the

embedding dense if I(Y') is dense in X. We denote this by Y — X and Y 2 X,
respectively.

2.1.1 Linear Operators

Continuous linear operators between Banach or Hilbert spaces are often of interest
and therefore we briefly discuss them in this section. The space of all continuous
linear operators between the Banach spaces X and Y is denoted by £(X,Y"), and
in the case Y = X, we define £(X) := £(X,X). This space of linear operators
L(X,Y) between two Banach spaces X, Y is itself a Banach space with the norm

Az
cex ||zllx
z#0

(2.1)

Again, the subscript is often omitted. Further, it is easy to see that ||Az| <
|A[|||z] for all z € X and all A € L£(X,Y) holds. It is well known that the
continuity of a linear operator A : X — Y is equivalent to A being bounded, i.e.
there is a constant C' > 0 such that ||Az| < C||z| for all x € X. This, in turn, is
equivalent to the supremum in (2.1) being finite.

The space of all real valued continuous linear functionals £(X,R) of a Banach
space X is called dual space and is denoted by X*. The application of a u € X*
to an x € X is denoted by the duality pairing (1 | =) x« x =: p(z). As opposed
to the duality pairing, the scalar product only carries one or no subscript, i.e. it
is denoted by (- | -)% or (- | -). The dual space (X*)* of the dual space X* is
called the bidual space and is denoted by X**. It can be easily seen that every
element x € X induces a functional in X** by defining (x | p) x x+ == (i | ) x= x,
and hence X is continuously embedded in X**. If this (canonical) embedding is
surjective, X is called reflexive.

Given two Banach spaces X, Y, a linear map A : X — Y is called an iso-
morphism if A is bijective, and it is called an isometric isomorphism if A is an
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isomorphism and ||Az|y = ||z||x holds for all z € X. The next theorem shows
that a Hilbert space is isometrically isomorph to its dual; therefore it is always
reflexive.

Theorem 2.1 (Riesz representation theorem, [113, Section III.6]). Suppose that
H is a real Hilbert space. For every linear functional f € H* there is a uniquely
defined jiy € H such that

f(x) = (g | 2)n

for all x € H. Further || f|ln- = ||pfll. The mapping v — (x| -)y is an isometric
isomorphism from H onto H*. In particular, every Hilbert space is reflexive.

If Y is a Banach space and H is a Hilbert space such that Y — H, it is obvious
that H* — Y*. Identifying H with its dual space yields ¥ — H = H* — Y™,
where (Y, H,Y™) is called Gelfand triple. Note that if Y is a Hilbert space as well,
the identification of Y with its dual space Y* is no longer possible in this setting
because the scalar product used is the one from H, but not the one from Y. Hence,
we need to use the duality pairing in Y.

An extension of the Riesz representation theorem is the theorem of Lax-Mil-
gram, which deals with in general not necessarily symmetric bilinear forms.

Theorem 2.2 (Lax-Milgram Theorem, [113, Section II1.7]). Let H be a real Hilbert
space and b : H x H — R a bilinear form with the following properties:

(a) There exists a constant c; > 0 such that |b(z,y)| < c1||z||||ly]] for all z,y € H.
(b) There exists a constant cy > 0 such that b(x,x) > ca||z||* for all z € H.

Then the mapping Ty(x) = b(x,-) is a continuous isomorphism from H onto H*
with | Tyl cezey < e and |17 ey < e

Given a linear operator A € L(X,Y), we define the adjoint operator A* €
LY*, X*) by (u | Ax)x+x = (A*u | 2)x+x for all x € X and all u € Y.
This adjoint operator can be shown to be uniquely determined and it holds that
[A] = [ A=

If A is a continuous linear operator that maps a Hilbert space H into it-
self, i.e. A € L(H), then A* € L(H*). We define the Hilbert space adjoint
A* = Iy« 3 0 Ao Iy _3+, where I« 3, and Iy_,3+ are the isometric isomorphisms
between H and H*. Note that (Az | x)y = (x | A*z)s and thus the adjoint op-
erator and the Hilbert space adjoint only differ in the representation of the dual
space. Therefore all results for the adjoint directly transfer to the Hilbert space
adjoint.

We call a linear operator A € L(X,Y) compact if it maps bounded sets in X to
precompact sets in Y. The adjoint or Hilbert space adjoint of a compact operator
is again compact.
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The next theorem is closely related to the Banach closed range theorem, which
is one of the most important results of functional analysis, and it is used to
derive some useful statements about KKT points. A proof can be found in
[35, Thm. 8.11] and all the results are, by dint of the same proof, true for the
Hilbert space adjoint as well, cf. [35, Thm. 8.16].

Theorem 2.3. Let X, Y be two real Banach spaces and A € L(X,Y). Then

{peY | Ap=0} = {peY | (u]|Az)y-y =0 Vze X},
{reX|Az =0} = {zeX|Au|x)x»x=0 YueY"}

and

d({Az €Y |z € X})
= {zeX |\ x)x+x =0 forall A\ € X* such that A*\ = 0}.

In particular, if A* injective, then the range AX = {Az |z € X} is dense in Y.

IfAe L(H)and A = A*, we call A self-adjoint. The operator norm of a self-adjoint
continuous linear operator A can be equally represented as
|(Az|z)]
Allziz) = sup ————, 2.2
Al (H) e ||$||2 (2.2)
cf. [33, Thm. 4.10-1].
We call A € L(H) monotone if (Az | x) > 0 for all x € H, and if there is
a constant ¢ > 0 such that (Az | ) > c||z|* for all z € H, we say that A is
strongly monotone. These notions of monotonicity are special cases of the notions
introduced later in Section 2.4. A strongly monotone, self-adjoint, continuous,
linear operator A € L£(H) induces a scalar product

(x|y)a = (Az | y) (2.3)

and therefore a norm
)% = (Az | z). (2.4)

In this thesis the scalar product and norm induced by a self-adjoint, strongly
monotone, continuous, linear operator will be indexed with the operator, i.e. they
are denoted by (- | -)4 and || || 4. Whereas, the original scalar product and original
norm do not carry an index, i.e. they are denoted by (- | -) and || - ||. In the sequel
a self-adjoint, strongly monotone, continuous, linear operator from a Hilbert space
into itself that induces a particular norm, is denoted by (), therefore the next
lemma is stated with a linear operator (). The following result summarizes some
properties of self-adjoint and strongly monotone operators in Hilbert spaces.
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Lemma 2.4. Let H be a Hilbert space with scalar product (- | -), and let Q € L(H)
be self-adjoint and strongly monotone. Then the following statements hold:

(a) The corresponding norms || - || and || - ||g, as defined in (2.4), are equivalent,
in particular H endowed with (- | -)q is again a Hilbert space.

(b) (Q%x | ) < [|Q(Qx | x) for all x € H.

(c) The inverse Q™' emists and is also self-adjoint and strongly monotone with

modulus 1/]|Q)|.

(d) Nlzll* < NQ M |lz[|3 for all x € H, where ||z||q denotes the norm induced by
the scalar product (x | y)q = (Qz | y).

Proof. (a) Since @ is linear, bounded, and strongly monotone, there exists a con-
stant ¢ > 0 such that c||z||* < (Qx | ) < ||Qz||||z|| < ||Q]|||=]|*>. This immediately
yields statement (a).

(b) Let B = Q/|Q|]. Then we have (Bx | ) > 0, (I — B)x | z) =
|z||* — (Bz | ) > 0 by the Cauchy-Schwarz inequality, and both B and I — B are
self-adjoint. Since B — B* = B(I — B)B + (I — B)B(I — B), we therefore obtain

(B-B¥x|z) = (B(I-B)Bx|z)+{((I-B)B(I-B)z|xz)
— ((I-B)Bx | Bz)+ (B(I— B)x | (I - B)z) > 0.

Hence (B%z | ) < (Bx | z) for all z € H. Thus (b) follows from the definition of
B.

(c) That @ is continuously invertible can be easily seen with the Lax-Milgram
theorem, Theorem 2.2, and c||z|* < (Qz | =) < ||Q||||=||* for all z € H, since
(Q- ] -) defines a bilinear form. That Q™! is self-adjoint can be seen through

QY =Q' =  (@Yz=-Q Vo e H
—= (@) (Qy) =Q'(Qy) Yy e H
= (@ )'Qu=y Vy e H
= @ HQ=

This shows (Q71)* = Q7' by the uniqueness of the inverse.
Now we need to show that Q~! is strongly monotone. To this end, take an
arbitrary y € H. Applying (b) with x := Qy, we obtain

l2]* = (@ [ 2) = (Qy | Qy) = (@ | ) < IQI(Qy | y) = Q= | @"x);

hence Q! is strongly monotone with modulus 1/(|Q||.
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(d) Applying (b) to z := Q 'y and using (c) yields

lzI* = (@lz) = Q7w Q) = (@ |y) < QT IHQ 'y |y
= Q7 x| Qz) = Q7 {z|z)o = Q=I5

Noting that this holds for all x € H gives the desired result. O]
Note that statement (b) of Lemma 2.4 already holds for monotone operators Q).

An important kind of linear operators is derived through the affine linear approxi-
mation of a function f : X — Y and leads directly to the notion of differentiability.

Definition 2.5 ((Fréchet-) Differentiability). Let X, Y be real Banach spaces. A
function f : X — Y is called (Fréchet-)differentiable in x € X if there is a bounded
linear operator f'(x) € L(X,Y) such that

f(@+h) = f(x)+ f(z)h+ o(|[h]|x)

for all ||h||x — 0. If f is differentiable in every x € X, it is called (Fréchet-)
differentiable. If f is differentiable and f” is continuous as amap f': X — L(X,Y),
then f is called continuously (Fréchet-)differentiable.

If X = H is a real Hilbert space and f : H — R, then we denote the Riesz
representative of f'(x) € H* by Vf(z) € H.

2.1.2 Weak Convergence

In the infinite-dimensional context, the notion of norm convergence is often too
strong. Therefore the above discussed continuous linear functionals are used to
define a weaker notion of convergence. Consider a sequence {zF}icny C X in
a Banach space X. We call {2*}rcny weakly convergent to an z € X if for all
functionals 1 € X* the duality pair (i | 2%) x« x converges (in R) to (i | Z) x+ x and
we denote this by 2% — Z. A sequence {u*}rey C X* is called weak-* convergent
to some fi if for all x € X the sequence (iu* | )x- x converges to (i | x)x~x
and we write u* —* fi. It can be seen easily that weak convergence in X* implies
weak-* convergence. In reflexive spaces these two notions coincide. In order to
distinguish the convergence in the norm from the weak convergence, we often call
the former strong convergence. In finite-dimensional Banach spaces the notions of
strong and weak convergence coincide. By the continuity of the elements in X,
strong convergence implies weak convergence.

Now the question arises whether the duality pairing or the scalar product has
any convergence properties. This question is answered in the next lemma.
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Lemma 2.6. Assume that X is a real Banach space, {x*}rey C X and
{i*}ren C X*.  Further suppose that either z* — 7 and p* — @, or 2¥ — 7
and ¥ —* . Then

(W | 2" xex = (0] T)x- x-
If H is a Hilbert space and {x*}ren, {ti* }ren C H with 2* = T and p* — [, then
(" | 2V = (| 2)n.

In finite dimensions any bounded sequence has a convergent subsequence, whereas
this result has to be attenuated in infinite dimensions.

Theorem 2.7. Let X be a reflevive real Banach space and {x*}reny C X a bounded
sequence. Then there is an infinite set T C N such that {x*}cz is weakly conver-
gent.

On the other hand, every weakly convergent sequence is bounded. Whenever
{2*}1en converges weakly on a subsequence Z C N to an Z € X, we denote this
by 2¥ —z z. Analogously, if {u*}ren converges weak-* on a subsequence Z C N
to a i € X*, we denote this by u* —% [.

It is well known that a set C' C X is (topologically) closed if every limit &
of a convergent sequence {x%}rey C C' lies again in C. We call a set C C X
weakly sequentially closed if every weak limit T of a weakly convergent sequence
{2} ren C C lies again in C.

As already mentioned, equivalent norms define the same notion of strong con-
vergence. The next lemma clarifies that even the notions of weak convergence
coincide.

Lemma 2.8. Consider the Banach space X with the norm || -||, and let ||-||2 be an
equivalent norm. Let {x*}ren be a sequence in X. Then the following statements
are equivalent

(a) x* converges weakly to T in X endowed with the norm || - ||.
(b) z* converges weakly to T in X endowed with the norm || - |2
Proof. Since both norms are equivalent, the same linear functionals are continuous

in X equipped with either || - || or || - ||2. Thus the notions of weak convergence
coincide. O

By the identification of a Hilbert space with its dual, the above definitions and
results also hold true in Hilbert spaces using the scalar product instead of the
duality pairing.
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In the sequel, we will often use two different scalar products (and therefore two
different induced norms) for a Hilbert space H x K. In order to be able to apply
the known convergence results of fixed-point methods, it is highly important in
our setting that both strong and weak convergence are identical concepts in both
scalar products. Formally, this is stated in the following result, which is just an
important special case of Lemma 2.8 when the equivalent norm is induced by a
strongly monotone, self-adjoint, continuous, linear operator.

Lemma 2.9. Let H and IC be real Hilbert spaces. Consider the Hilbert space H X IC
with the usual scalar product (- | <) == (- | )+ (- | )k, and let (- | -)¢ be defined as
in (2.3) for Q € L(H x K) self-adjoint and strongly monotone. Then the following
statements hold:

(a) The corresponding induced norms ||-|| and || - ||q are equivalent, in particular
H endowed with || - || is again a Hilbert space.

(b) Weak convergence with respect to (- | -) is equivalent to weak convergence
with respect to (- | -)q.

Proof. (a) This was already shown in Lemma 2.4(a).

(b) This follows straight from Lemma 2.8 and part (a). Alternatively, let
{2%}ren € H x K be a sequence with weak limit point Z. Then the statement
follows from

(@ [ = T ye Yy <= (Qz"|y) —(Qz"|y) Wy
= (@ |Qy) = (T|Qy) Yy
—  (2F|2) = (T]2) Vz,

where the last two equivalences exploit that () is self-adjoint and invertible, cf.
Lemma 2.4. O]

2.1.3 Function Spaces and Partial Differential Equations

After the brief introduction to abstract Banach and Hilbert spaces, it is appro-
priate to introduce Banach and Hilbert spaces that are relevant in practice. As
most of our examples come from an optimal control setting, function spaces are
the most frequently used Banach spaces in this manuscript. The results and def-
initions of this section can be found in every book on this topic, for instance
[1,27,35,44,104,109|. In order to introduce these function spaces, let Q C R? be
a bounded domain, i.e. a bounded, open, and connected subset of R?, d € N. By
0Q we denote the boundary of 2, whereas © denotes the closure of Q. If 99 is a
Lipschitz manifold, we call Q a Lipschitz domain. We call a set 2o C Q compactly
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contained in Q if Qg C Q and Qq is compact; we write this as Qy CcC Q. The
closure of the area where a function u :  — R is not equal to zero (Lebesgue
almost everywhere) is called support of u and is denoted by supp(u).

The space of all bounded uniformly continuous functions on a domain {2 C R?
is denoted by C(Q). If equipped with the norm |ulle@) = supgeq [u(z)], this space
becomes a Banach space. By C'(2) we denote the space of all infinitely many
times differentiable functions from €2 to R, whereas the space of all infinitely many

times differentiable C'(€2) functions whose derivatives are again in C'(£2) is written
as C>(Q). The space C°(12) is the space of all infinitely many times differentiable
functions u : 2 — R whose support is compactly contained in €.

Further the space of square Lebesgue integrable functions

L*(Q) := {u : Q2 — R | u is Lebesgue measurable and / u(z)dr < oo}

Q

becomes a Hilbert space if endowed with the scalar product

(u | v)r2(q) == /Qu(x)v(x)d:v

The above definitions are directly transferable to L*(9€2), where the integral has
to be understood in the sense of basic differential geometry.

In many cases the notion of differentiability needs to be weakened. We call a
function u : 2 — R weakly differentiable if there is a Lebesgue measurable function
v : Q — R? such that for every open compactly contained subset , CC Q it is
valid that 27, q, Vil < oo and

Am@%ﬂwmz—éwmﬂwm

foralli=1,...,nand all ¢ € C§°(§2). The function v is called weak gradient and
is denoted by Vu. In the sequel it is clear from the context whether we talk about
weak or usual gradients, and thus we use the same notation for these notions.

The space of all L?(Q2) functions whose weak gradients belongs to L*(Q)? is
called H'(Q), i.e.

H%Qy:{ueL%m|vueL%Qw}
This space becomes a Hilbert space with the scalar product

(ul vy = (u|v)rq) + (Vu| V)2 q) (2.5)

- /Q<u(x)v(x)—|—Vu(x)TVv(x)>da:.
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The closure of C§°(Q2) in the H'(Q) norm is denoted by HZ(Q) and is a closed
subspace of H1(2). Using the Poincaré inequality, we will later see that the norm
induced by the scalar product

(ul V) g = (Vu | Vo)rzqu = /QVU(ZB)TV’U(ZL‘)dZU (2.6)

is equivalent to the norm induced by the scalar product (2.5) in the space Hj (). If
not stated differently, the space H}(Q2) is always equipped with the scalar product
(2.6) in the sequel. We denote the dual space of H}(2) by H~(), the norm
in H'(Q2) is the by (2.6) induced dual norm. Further, let T' C 92 be an open
boundary part of Q (in the subspace topology of 92). We denote the closure of
the set

Cor(Q) = {v € C®(Q)N H'(Q) | v =0 in a neighbourhood of F}

in the H1(Q2) norm by HL (), which is again a closed subspace of H'(f).
As already mentioned, the next theorem reveals a way to define an equivalent
norm on H}(Q).

Theorem 2.10 (Poincaré Inequality, [27, Thm. 1.5]). Let Q@ C R? be a Lipschitz
domain contained in a d-dimensional cube with side length c. Then

d 1/2
lullizy < elVulaae = o S 10nul3aem) (2.7)
=1

for all u € H}(Q).

Note that in the previous theorem the so-called Poincaré-constant c is estimated
explicitly. There exist many versions of the Poincaré inequality with analogous
statements as in (2.7), also for H}(Q) functions and for H'(f2) functions with
Jou =0, see for instance [1,27,35,44,109].

The formulation of elliptic partial differential equations ususally contains a
boundary condition, i.e. for a given g € C(9€2) a solution y of the partial differential
equation is supposed to satisfy y = g on 9€). Since the boundary of {2 has Lebesgue
measure zero, boundary values are not defined for L*(2) functions. The next
theorem shows that H'(Q) functions can be uniquely extended to the boundary;
thus the requirement of attaining certain boundary values is well defined for these
functions.

Theorem 2.11 (Trace Theorem). Let Q C R? be a Lipschitz domain. Then
there is a unique continuous linear operator trace : HY(Q) — L?(09), such that

trace(u) = u|gq holds for all u € C*(S).
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It can be shown that the spaces HE(Q2) and Hj () coincide with the H'(Q) func-
tions that have trace equal to zero on I' and 0f2, respectively, c.f. [1,35,44,109|.

In Section 7.1, we apply the trace theorem to decompose the domain of a
partial differential equation into smaller parts. A way of estimating the norm of
the linear trace operator on a rectangle is discussed in Lemma 7.3.

Now we want to take a look at the basic theory of partial differential equation
(PDE) theory. Let us consider the Laplace equation

—Ny =u in €, (2.8a)
y =0 in 092, (2.8b)
where u € L*(Q) and
d 2
Ay = ; &Ci&ciy (2.9)

denotes the Laplace operator. For the definition of the Laplace operator in (2.9)
it is necessary that y is twice differentiable. This differentiability requirement is
often too restrictive. Therefore we reinterpret the Laplace operator based on the
divergence theorem, also known as partial differentiation. In order to operate on
the much weaker space H'()), or a subspace thereof. We define the operator

“AHYQ) - HYQ) by
(—Au ’ ’U>H—1(Q)7H3(Q) = <VU ‘ V’U>L2(Q)d (210)

for all u,v € Hg(2). Then the Laplace equation (2.8) can be interpreted as an
equation in H~!(Q) in the following manner: For a given u € H (), we have
to find a y € HJ(Q2) such that —Ay = u holds as an equation in H~'(2). Since
L?*(€) is continuously embedded into H™'(Q2) by u — (u | -)12(q), the solution
concept for this equation is weaker than the one discussed earlier. In addition,
every twice differentiable solution of this reinterpreted equation satisfies (2.8).
The Lax-Milgram theorem, Theorem 2.2, shows that for every u € H~1() the
Laplace equation —/\y = u has a unique solution y € Hg(£2). We call the mapping
S H Q) — HL(Q) that maps u € H~() to the unique solution of the Laplace
equation y € H} () the solution operator (of the Laplace equation). The solution
operator S is a continuous linear operator. If Q C R? with d € {1,2,3} and
u € L*(Q), then the solution of the Laplace equation y = Swu is even continuous, i.e.
Su € HH(Q)NCO(Q), cf. [104]. The Laplace operator and the solution operator are
obviously inverse to each other and they are the isometric isomorphisms between
the spaces H}(€)) (endowed with the scalar product (2.6)) and H~'(Q); hence
it holds that || — Allgi)»a-1@) = [Slz-1@—ni@@ = 1. On the other hand,
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151l 2 (@)— m2 () and [|S]|z2)—r2() do not need to be equal to one. An estimation
of the norm of the solution operator S as a mapping from L?(2) to Hg () or L*(Q)
can be found in Section 7.2.

The solvability of more sophisticated partial differential equations can be ex-
amined by applying the Lax-Milgram theorem, stated in Theorem 2.2, however,
the approach is the same as above, see for instance [1,35,44| for a more detailed
discussion of PDE theory.

2.2 Convex Analysis and Notions of Closedness

“..the great watershed in optimization isn’t between linearity and non-

linearity, but between convexity and nonconvexity.”
— R. T. Rockafellar [95]

In optimization theory, the notions of closedness and convexity play a very im-
portant role, for example projections onto closed, convex sets always exist, the
necessary optimality conditions are already sufficient for convex problems, and
generalized derivatives can be easily defined. We start our recap of convex anal-
ysis with notions for sets and continue with considering convexity and closedness
properties of functions.

In the following we restrict our considerations to real Hilbert spaces. However,
the extension to real Banach spaces is easily possible, see for example the mono-
graphs [6,7]. Most of the presented definitions and results can be found in [9] in
a Hilbert space setting or in [6,7] in a Banach space setting; therefore, we do not
cite these results explicitly.

Let H be a real Hilbert space in this whole section. We call a set C' C H of a
real Hilbert space ‘H weakly sequentially closed if every weak limit of a sequence in
C lies again in C. The set C is called convez if tz + (1 —t)y € C for all x,y € C
and all t € [0, 1]. An elementary separation argument shows that every non-empty,
closed, convex set is weakly sequentially closed. For a non-empty, closed, convex
set C' C ‘H we define the distance function to C as

de : H — R, de(Z) = iné |z —z||. (2.11)
xre
It is well known that the squared distance function d% is continuously differentiable
in Hilbert spaces, cf. |9, Cor. 12.31].
Proposition 2.12 (Projection Theorem, |9, Thm. 3.16|). Let C C H be a non-

empty, closed, convexr subset of a real Hilbert space H. The projection

1
Proj(z) = argmin =|p — z|° (2.12)
peC 2
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of x € H onto C is uniquely defined for every x € H and it holds that
p=Proj.(z) <= [pEC’ and (y—p|z—p) <0 VyGC}.
Moreover, we have do(Z) = ||z — Projo(z)]|.

A set C C H is called a cone if tx € C for all t > 0 and all x € C. We define the
polar cone K° of a convex cone K as

Ke:={seHH|(s|x)<0 VreK}.

Now we recall the basic definitions of convex and lower semi-continuous functions.
We call a function f : H — (—o0, +00] convex if

flz+ (1 =t)y) <tf(z)+(1—1t)f(y)

for all xz,y € H and all ¢ € [0,1]. Sometimes it is necessary to have a stronger
notion than ordinary convexity at hand. We call f : H — (—o0, +o0] strongly
convex if there is a ¢ > 0 such that

Fltz + (1= ) + 10 =05 [lo = yl* < t) + (1 = DS ()

for all z,y € H and all ¢ € [0,1]. Since we want to exclude the trivial function
f = +oo from our considerations, we call a function f : H — (—o0, +00| proper if
there is an = € ‘H such that f(z) < 4o0.

One of the most important results about convex functions is that local mini-
mizers are actually global ones.

Proposition 2.13. Let H be a real Hilbert space and f : H — (—o0,400] is
convex. Then every local minimizer x* of f is also a global minimizer and the set
of minimizers is convex.

In order to prove the existence of minimizers of a function f : H — (—o0, +00], it
is necessary that for any sequence {z*}rey C H that converges (weakly) to some z
the inequality liminf,_,, f(2¥) > f(Z) holds. We call functions with this property
(weakly sequentially) lower semi-continuous.

Definition 2.14. Let H be a real Hilbert space. We call a function
f:H — (—o0,+00] lower semi-continuous in T if for every sequence z*¥ — Z,
the inequality liminf, . f(z¥) > f(Z) holds. Further, we want to call
f:H — (—00,+00] weakly sequentially lower semi-continuous in T if for ev-
ery sequence ¥ — Z, the inequality liminf,_,, f(2¥) > f(Z) holds.

We call f:H — (—o0,+00]| (weakly sequentially) lower semi-continuous ((wslsc)
Isc) or (weakly sequentially) closed if it is (weakly sequentially) lower semi-contin-
uous in all x € H.
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The next proposition clarifies that for convex functions, it is not necessary to
distinguish between the notions of weak and strong lower semi-continuity.

Proposition 2.15 (|9, Thm. 9.1]). Let H be a real Hilbert space and
f:H — (—o00,+00| a proper convex function. Then f is weakly sequentially
lower semi-continuous if and only if f is lower semi-continuous.

While we cannot guarantee the existence and uniqueness of minimizers for solely
convex functions, strong convexity yields both.

Proposition 2.16. Let H be a real Hilbert space and let f : H — (—o0,+00]
be proper, lower semi-continuous, and strongly convex. Then f admits an unique
minimizer.

As already seen, convex functions have a lot of useful properties. One of the
most important ones is that it is easy to define a generalized derivative. The
subdifferential of a convex function f : H — (—o0, 00| at a point Z is defined by

of(@):={seH|fla)— f@) > (s|z—7) VoeX) (2.13)

The elements of 0f(x) are called subgradients of f at x. For a non-empty, closed,
convex set C', we define the indicator function xc : H — [0, +0o0] as

0 ifzedC
xc(z) = {

+00 else

It can be seen easily that this function is convex. Its subdifferential is called the
normal cone Ngo(z) := Oxc(x) and has the representation

NC<x)::{{s€7{\<s|y—x>§0VyEC} if x € C, (2.14)

0 if 2 ¢ C.

The convex subdifferential and the normal cone can be interpreted as set-valued
mappings, i.e. they are mappings from #H to 2%. Whenever we want to emphasize
their interpretation as a mapping, we call them subdifferential map and normal
cone map.

The next theorem explains why the convex subdifferential is of such impor-
tance for convex optimization. Its proof follows straight from the definition of the
subdifferential.

Theorem 2.17 (Fermat’s rule). Let H be a real Hilbert space and
f:H — (=00, +00]| be conver. Then x* is a minimizer of f if and only if

0 € af(z*).
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The next proposition shows that the subdifferential is actually a generalized deriva-
tive; it can be seen as a combination of various results from [89].

Proposition 2.18. Let H be a real Hilbert space and f : H — R a continuous
convez function. Then Of(x) is non-empty for every x € H. Moreover, f is
Fréchet-differentiable in x € H if and only if the following two properties hold:

(a) Of(x) is the singleton {V f(z)}, and
(b) whenever % — x in H and d* € Of (x*), then d* — V f(z).

The last proposition also shows that a convex differentiable function is always
continuously differentiable.
Recall that the domain of a function f : H — (—o0,+00] is defined as

dom(f) :={z e H | f(z) # +o0}, (2.15)
and the domain of the subdifferential is defined as
dom(9f) :={x € H | Of(x) # 0}. (2.16)

The next result shows that the subdifferential is non-empty on the interior of

dom(f).

Proposition 2.19 (|7, Cor. 2.38|). Let H be a real Hilbert space and
f:H — (=00, +00| a proper, lower semi-continuous, and convex function. Then

int (dom(f)) C dom(9f).

It is well known that the differential of the sum of two differentiable functions
equals the sum of the individual differentials. Under weak assumptions, this can
be extended to subdifferentials.

Proposition 2.20 ([7, Cor. 2.63|). Let H be a real Hilbert space and
frg:H — (—o0, 00| two proper, lower semi-continuous, and convez functions.
Suppose that

dom(f) Nint (dom(g)) # 0. (2.17)
Then
If+9)(x) = 0f(x) +0g(x) = {sy+s,|sr€df(x),s, €g(x)}
forallx € H.

In particular, (2.17) is satisfied if f, g : H — (—o00, +0o0] are proper, convex, lower
semi-continuous, and g is real-valued., i.e. g : H — R. The condition of the above
Proposition 2.20 can be weakened, see [9,24]|. However, the above formulation is
enough for our purposes.



26 2. Background Material

2.3 Fixed-Point Iterations

The Banach fixed-point theorem shows that the fixed-point iteration 2% := F(z*)
converges to the unique fixed point if F': X — X is a contraction, where X is a Ba-
nach space. As described in this section, we can expect at least weak convergence
for certain kinds of fixed-point iterations if F' is less than a contraction and admits a
fixed point. Since the convergence analysis of these methods heavily depends on the
scalar product, we restrict the following considerations to Hilbert spaces. There-
fore, we assume F' to be a self-map of a subset D C ‘H where H is a real Hilbert
space, i.e. F': D — D. For notational convenience, we often write Fx instead of
F(z) and denote the set of all fixed points by fix(F) :={x € D | x = F(x)}.

2.3.1 Notions of Non-Expansiveness

First it is necessary to introduce some notions that imply the convergence of certain
fixed-point iterations if a fixed point exists.

Definition 2.21. Let H be a real Hilbert space and let D C H non-empty, closed,
convex. A map F : D — H is called

(a) non-expansive (on D) if
[F(z) = F)ll < [le =yl Yo,y e D,
(b) firmly non-expansive (on D) if
IF(z) = F@I* + 11 = F)z = (I = F)yl* < lz —ylI*  Va,y €D,

(¢) a-averaged (on D) with o € (0,1) if F' is non-expansive and there is a
non-expansive operator R : D — H such that

F=(1-a)l+aR.

Note that, by definition, averaged and firmly non-expansive mappings are in par-
ticular non-expansive. First, we want to see that the fixed-point set of a non-
expansive operator is convex.

Proposition 2.22 (|9, Cor. 4.24]). Let D be a non-empty, closed, convex subset
of a real Hilbert space H and let F' : D — H be a non-expansive operator. Then
the set fix(F) :={x € D |z = F(x)} is closed and convez.

The next proposition characterizes firmly non-expansive operators.

Proposition 2.23 (|9, Prop. 4.4]). Let D be a non-empty, closed, convex subset
of a real Hilbert space H and let ' : D — H. Then the following statements are
equivalent:
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(a) F is firmly non-expansive,

(b) F is 1/2-averaged,

(¢) I — F is firmly non-expansive,
(

d)
)

2F — I is non-expansive,

(e) for all x,y € D it holds that |Fx — Fy||? < (Fx — Fy | z — y),
(f) for all z,y € D it holds that 0 < (Fx — Fy | (I — F)z — (I — F)y),
(g) for all z,y € D and all « € [0,1] it holds that

[1Fz = Fy|| < |la(z —y) + (1 —a)(Fz = Fy)|.

One of the most important examples of a firmly non-expansive operator is the
projection onto a non-empty, closed, convex set.

Example 2.24. Let C' be a non-empty, closed, convex subset of a real Hilbert
space H. Then it is well known that the projection of an x € H onto C, defined
as

1
Proje(z) == argmin 5|y — 2|/°,
yeC 2

is uniquely defined and firmly non-expansive, cf. Proposition 2.12. o

For further examples of (firmly) non-expansive mapping we refer the reader to
Section 2.4 and Chapter 3. The next result is a characterization of averagedness.

Proposition 2.25 (|9, Prop. 4.35|). Let D be a non-empty, closed, convex subset
of a real Hilbert space H, let F': D — H be non-expansive, and let o € (0,1).
Then the following statements are equivalent:
(a) F is a-averaged,
(b) (1 —=1/a)] + (1/a)F is non-expansive,
(c) for all z,y € D 4t holds that ||Fx — Fy||* < |z — y|* —
2 = Fz = (I = FyylP,

(d) for all z,y € D it holds that
|Fz = Fyl? + (1 = 20)|lz =yl < 2(1 —a)(x —y | Fz = Fy).

A useful property of averaged mappings, which is of major importance for the
later introduced splitting methods, is that their composition is again an averaged

mapping.
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Proposition 2.26 (|9, Prop. 4.44]). Let D be a non-empty, closed, convex subset of
a real Hilbert space H, let oy, s € (0,1). Suppose that Fy : D — D is aj-averaged
and Fy : D — D is as-averaged. Then F' : D — D defined as F := Fy o F} is
a-averaged with

a1+ g — 2041062

A = € (0,1).
@ 1—(1/1042 ( )

The next theorem shows that non-expansive mappings have a certain, very impor-
tant continuity property linking strong convergence in the image space of I — F
and weak convergence in the preimage space.

Theorem 2.27 (Browder’s demi-closedness principle, [9, Thm. 4.27, Cor. 4.28]).
Let D be a non-empty, closed, convexr subset of the real Hilbert space H, let
F:D — H be a non-expansive operator, let {x*}ren C D be a sequence in D,
and T € D. Suppose that % — z and that (I — F)az* = 2¥ — F2* — 0. Then z is
a fized point of F, i.e. T = F'T.

2.3.2 Fejér-Monotonicity

Closely linked to the above notions of non-expansiveness is the notion of Fejér-
monotonicity, since the fixed-point iteration of a non-expansive operator can be
shown to be be Fejér-monotone. As Fejér-monotonicity is a property of several
iterations in convex analysis, this notion repeatedly appears in the course of this
thesis.

Definition 2.28 (Fejér-monotonicity). Suppose that S C H is a non-empty subset
of a Hilbert space H. Then a sequence {z*} ey C H is called Fejér-monotone with
respect to S if the inequality [|2**! — z|| < ||z* — z|| holds for all k¥ € N and all
rxeds.

The next result captures an interesting property of Fejér-monotone sequences, see
|9, Thm. 5.33(iv)| for a proof.

Proposition 2.29. Let {2*}1en be a sequence in a real Hilbert space H and let S
be a non-empty subset of H such that {x*}ren is Fejér-monotone with respect to
S and such that every weak accumulation point of {x*}ren belongs to S. Then the
whole sequence converges weakly to a point & € S.

2.3.3 Krasnoselsky-Mann Iteration

Now we return to the initial question under which conditions fixed-point iterations
are convergent. First we review the Krasnoselsky-Mann iteration and consequences
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thereof. These iteration types are seen to be weakly convergent. Since it is often
desired that a method is strongly convergent, the Halpern iteration is introduced
afterwards. The classical and well known fixed-point iteration is given by

"= Fak (2.18)

Krasnoselsky and Mann blended in a bit of identity into (2.18) by using the itera-
tion

"= (1 - M)k + pfF2® Yk eN (2.19)

and were able to show better convergence properties for this iteration scheme.
In this section, we investigate the (weak) convergence properties of (2.19) for
non-expansive, firmly non-expansive, and a-averaged operators. Whenever it is
possible to choose p* = 1, we obviously obtain (weak) convergence of the classical
fixed-point iteration (2.18) as well.

As stated in the following theorem the iteration (2.19) converges weakly to a
fixed-point of F' if such a fixed-point exists and p* is chosen appropriately.

Theorem 2.30 (Groetsch’s Theorem, [9, Thm. 5.15]). Let D be a non-empty,
closed, convex subset of a real Hilbert space H and let F' : D — D be a non-
expansive operator such that fix(F) # 0. Let {p"}ren C [0,1] be a sequence such
that Yoy PF(1 — p¥) = 400, and let 2° € D. Then the iterates z* generated by
(2.19) satisfy:

(a) the sequence {x*} ey is Fejér-monotone with respect to fix(F),
(b) the sequence {(I — F)a*}ren converges strongly to 0,
(c) the sequence {x*}ren converges weakly to an element in fix(F).
From the above theorem, the next proposition about the fixed-point itera-

tion applied to averaged operators can easily be derived through rescaling, see
|9, Prop. 5.16].

Proposition 2.31 (|9, Prop. 5.16|). Let H be a real Hilbert space, let o € (0,1)
and let F : H — H be an a-averaged operator such that fix(F) # (0. Let {p*}ren C
0,1/a] be a sequence such that Y, pF(1 — apF) = 400, and let 2° € H. Then
the iterates x* generated by (2.19) satisfy:

(a) the sequence {x*} e is Fejér-monotone with respect to fix(F),
(b) the sequence {(I — F)a*}ren converges strongly to 0,

(c) the sequence {x*}ren converges weakly to an element in fix(F).
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Since every firmly non-expansive operator is 1/2-averaged, we can apply the last
proposition also to firmly non-expansive operators and obtain the following corol-
lary.

Corollary 2.32. Let H be a real Hilbert space H and let F': H — H be a firmly
non-expansive operator such that fix(F) # 0. Let {p*}ren C [0,2] be a sequence
such that Y, p"(2 — p¥) = +o0, and let 2° € H. Then the iterates z* generated
by (2.19) satisfy:

(a) the sequence {x*}ren is Fejér-monotone with respect to fix(F),
(b) the sequence {(I — F)x*}ren converges strongly to 0,

(c) the sequence {x*}ren converges weakly to an element in fix(F).

In particular, we obtain that the classical fixed-point iteration (2.18) converges
weakly to a fixed point for a-averaged and firmly non-expansive operators if such
a fixed point exists.

The Classical Fixed-Point Iteration in the Inconsistent Case

The above discussion always assumed that a fixed point of F' exists. Now we will
investigate how the classical fixed-point iteration (2.18) behaves if we omit this
assumption. These considerations are helpful for investigating how constrained
optimization algorithms behave if there is a minimizer that is no KKT-point. The
analysis, which is summarized in the sequel, is essentially taken from [3,88,91,92].
We also include self-contained proofs because the above references prove different
parts of the desired results and it is quite challenging to gather all the required
manuscripts. We use the notation F*z to denote that F is k-times consecutively
applied to z, i.e F*z := Fo---0Fo Fux.

Lemma 2.33 (Reich and Shafrir). Let H be a real Hilbert space and D C H non-
empty, closed, and convex. Suppose that F : D — D 1is firmly non-expansive, and
define x*+1 .= F*lg .= Fa® for an arbitrary 2° = x € D. Then

lim HFIHl:L' _ Fka ~ lim ||Fk+lx — Fk;pH ~ bm ||Fkac||
k—o00 k—o00 [ b L

for all l € N; in particular the limits exist.

Proof. (1) By using the non-expansiveness of F', we get

0 < || F*'w — Fra |FF -ty — Rl < oo < ||Fle — 2|
[Pl — Pl 4t | Fo— g

||Fz — z||. (2.20)

IAIAIA
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This shows that the sequence {|| F**'o — F*x|| /} ke is bounded and monotonically
decreasing for every | € N; thus the limits L := limy_,o ||[F*"'2 — F*z|| and
Ry := limy_,o || F¥*'a — F*z| exist. By the non-expansiveness and the triangle
inequality, we obtain R; < [L for all [ € N. Therefore we have to show R; > [L
for all [ € N. To this end we use induction over | € N. The case [ = 1 is obvious.
For arbitrary but fixed [ € N, we assume that R; = jL for all j =1,...,[, and we
now consider R;;1/(l + 1). For this [, let ¢ > 0 be given; then we can find ky € N
such that
2™+ — ]|

L—¢e < —— < L+¢
J

for all j = 1,...,0l and & > ko by the induction hypothesis. Since F' is firmly
non-expansive, we also have

[aF+! — R+ = | Fa® — Fak |
Prop. %23 (9) %ka B |
< 1||1’k - xk—}-l—&-l” + 1“1;’“"'1 _ l’kHH.
92 2
Thus we obtain
[ I

>2(L—¢e)—(I—1)(L+¢)
=({+1)L— (3l —1)e.
This implies the first equality of the claim.

(2) Now we prove the second equality. We see from (2.20), the first equality and
the monotonicity of ||[F*z — F*¥z||/l in k that

k. _ ok ktl,. _ ok L.
lim [[F*+1e — P = lim [Pt = Fral) ([P = Frafl _ [Pl — o

for all [ € N. Since ||F'*'z — F'z|| is monotonically decreasing and bounded
from below it is convergent. That the sequence of arithmetic means, also known
as Cesaro-means, converges with the same limit is well known and can be easily
proved. Therefore we get

-1 -1
1 A A 1 A .

: I+1 ! 7 i+1 7 1 i+1 7

lh_glo |F" e — Fe|| = llg?o? E_O |F* e — Flz|| = hl;gigpj E_O | — Fx||.
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Thus we see

Flo —
lim |[F*y — Fra|| < liminfu
k—o00 l—00 l
: |7z — =]
< limsup ——
l—00 l
=
< limsup - Fitly — Fig
nsu ;3| H
=
S T i1, i
- S
= lim |[|[F"™2 — Fla||
l—00
= lim ||[FF2 — Frz.
k—o0
This implies the second equality. O

Now we can prove the next result that will be important in the context of analyzing
the convergence properties if there are no solutions or KK'T pairs of an optimization
problem. The analysis heavily depends on results provided by Simeon Reich et al.
Since the proof is split upon [92, Thm. 1], [3, Thm. 2.1], and [91, Prop. 2.1 and
Thm. 2.3|, we will also state a complete proof here.

Theorem 2.34 (Pazy, Reich et al.). Suppose that D C H is a non-empty, closed,
and convex subset of a real Hilbert space H, F : D — D is firmly non-expansive,

g € D, and that the sequence {x*}ren is generated by the fized-point iteration
ot = Fa¥. Then

|Fa® — 2| 22225 inf {||Fa — ||}
zeD
Proof. Consider another initial point v € D together with its associated sequence

vF = FF9 for k € N. Using the non-expansiveness of ' and the iteration rule, we
then see that

H,Uk:+2 _ Uk—i-l“ — ||ka+1 _ FUkH < H,Uk—H _ UkH
for all £k € N. Applying this inequality and the triangle inequality yields

[0 =0 < [l = o[ [Jof = T (ot = 0 < (R D[P = )]
(2.21)

Again by the non-expansiveness of F', we obtain

25 — " = | Fa® — Fof|| < fla® = o*) < -0 <l =0
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Therefore, by the triangle inequality it holds that

e e e R e o |

< 20|2° — %) + (B + 1)||Fo°® —2°.

Dividing this by k 4 1 and taking into account that for an arbitrary ¢ > 0, v° can
be chosen such that ||Fv® — 00| < infep{||Fx — z||} + ¢, we obtain

Lk k1 _ 00
lim sup = limsup || —— || < inf {||Fx — z||}.
koo ||[F+1 k—00 E+1 zeD
By Lemma, 2.33 and z**! = F**1z the above lim sup are actual limits and coincide
with limy_,o |2+ — 2%||. Further it is obvious that ||z¥*! — 2¥|| = || Fa* — 2*| >

inf,ep{||Fx — z||}. Thus we have

. _ < T k+1 ok
inf{[|Fz —zf[} < lm ||z "

xk—‘rl

k+1
P B
k+1

< i — .
inf {[|F — ]}

k—o0

= lim H

= lim
k—oo

This completes the proof. n

2.3.4 Halpern’s Method

In the above section we have seen that the fixed-point iterations (2.18) and (2.19)
converge weakly to a fixed point of F' under mild conditions. On the other hand,
it is often appreciated to have a strongly convergent algorithm at hand, since
strongly convergent algorithms possess better approximation properties. To this
end, we note that there exist some modifications of the fixed-point iteration (2.19)
that are known to give strongly convergent iterates. One of these modifications
is Halpern’s method, see [61] for the original reference or the discussion in [9]. In
order to describe the simple idea of Halpern’s method, consider first the classical
fixed-point iteration

gt = Fak (2.22)

that converges weakly if F' is firmly non-expansive and has at least one fixed
point, see Corollary 2.32. In order to be able to obtain weak convergence of only
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non-expansive operators F', Krasnoselsky and Mann blended a bit of the identity
into (2.22) by using the iteration

" = pFak (1 — pF)Fa, (2.23)

where p* € [0,1] and Y 72, p*(1 — p¥) = o0, see Theorem 2.30. Now the idea of
Halpern was to replace the vector z* from the identity map by a fixed vector z.
Thus Halpern’s iteration is

" = pFa 4 (1 — pF)Fak, (2.24)

where the sequence {p*},cn satisfies the conditions
" =0, Zpk = +o0, Z P — pF| < o0, (2.25)
k=1 k=1

which, in particular, hold for the choice p* := 1/k. This method is known to
be strongly convergent to the particular solution Projs, . The next theorem
summarizes the convergence properties of (2.24).

Theorem 2.35 (Halpern’s method, |9, Thm. 30.1|). Let D be a non-empty, closed,
convex subset of the real Hilbert space H, let F' : D — D be non-expansive such
that fix(F) # 0, let z,x9 € D, and let {p*}ren C (0,1) satisfy (2.25). Then the
iterates {x*}ren generated by (2.24) converge strongly to the fized point of F that
is closest to x, i.e. ¥ — Projg, p .

There are other ways than Halpern’s method to modify the fixed-point iteration
such that the iterates of a fixed-point iteration become strongly convergent. Two
of them to be mentioned here are, first, the recently introduced scheme [15],
which was inspired by the Krasnoselsky-Mann, Halpern and proximal-Tikhonov
algorithm iteration, and, second, the well known Haugazeau scheme, see e.g.
[9, Sec. 30.3] and [62] for the original reference, which uses hyperplane projections.

Even though all of the strongly convergent schemes could be used for the ap-
plications discussed in the Chapters 4 and 5, we limit ourselves to using Halpern’s
method since it might be the most convenient one to use.

2.4 Monotone Operators

This section is dedicated to introducing the very general framework of set-valued
mappings, that have certain monotonicity properties. In this section H denotes
always a real Hilbert space. All results and definitions can be found in [9] and
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therefore will not be cited explicitly; for a Banach space view of this topic see
[6,7].

The kind of set-valued mappings 7' that we discuss here maps points from
the Hilbert space H to sets contained in H, i.e. T : H — 2%, If for all x € H
the sets T'(x) only contain a single element, we call T' single-valued, and write
T : H — H. Thus all the notions defined for set-valued mappings can also be
applied to ordinary (single-valued) functions.

Given a set-valued mapping 7' : H — 2™ from a real Hilbert space H to its
power set 2%, we define the domain of T as

dom(T) :={x e H | T(x) # 0}
and the graph of T as
graph(T) := {(z,u) e H x H | u € T(x)}.

The inverse T~ of a set-valued operator T : H — 27 is uniquely defined through
its graph by

graph(T 1) := {(u,2) € H x H | u € T(x)}. (2.26)
By this definition the inverse always exists, maybe with 771(u) = (). Further it
is necessary to define some arithmetic operations for set-valued operators. Let

Ty, Ty : H — 2" and Q € L(H). Then scalar multiplication with 3 € R, the effect
of @), and summation are defined as

BTi(z) = {Pu|ue Ti(x)},
QTi(z) == {Qu|u e Ti(z)},
Ti(z) +To(x) = {ug +us | uy € Ti(x), us € To(x)}.
Definition 2.36. A set-valued mapping T : H — 2% is called monotone if
<u—v | ZE—y> >0 V(x,u),(y,v) Egraph(T)

It is called maximally monotone if it is monotone and there is no monotone oper-
ator T': H — 2" such that graph(T) < graph(T).

The set-valued mapping T : H — 2% is called strongly monotone if thereisa p > 0
such that

(w—vlz—y) > pllz—yll*  V(z,u),(y,v) € graph(T).

Furthermore, we call T : Hy x -+ x Hy — 2H0XHN strongly monotone with
respect to x_n := (x1,...,xN—1) if there is a constant p > 0 such that
N-1

(w—vlz—y) > plle-y —y-nl>=p>_ llzv—wl>  V(z,u),(y,v) € graph T.

v=1
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A single-valued operator T : H — H is called a-cocoercive for some o > 0 if

(T(x) = T(y) | = —y) > a||T(x) = T(y)|*-

Note that the definition of strong monotonicity with respect to x_ is weaker than
plain strong monotonicity. This observation will be important in the application of
the method introduced in Chapter 6. Further note that from the Cauchy-Schwarz
inequality we obtain that every a-cocoercive operator is 1/a-Lipschitz continuous.
If T is strongly monotone with modulus p and Lipschitz continuous with constant
L, then T is also p/L?-cocoercive. On the other hand, cocoercivity does not imply
strong monotonicity. This observation plays an important role in our analysis is
Chapter 5, since a certain operator to be defined later is never strongly monotone
but, under suitable conditions, cocoercive.

The above notions of monotonicity yield a useful characterization of (strong)
convexity.

Proposition 2.37. Let H be a real Hilbert space and f : H — R differentiable.
Then f is (strongly) convez if and only if V f is (strongly) monotone.

At first the definition of maximal monotonicity seems to be a bit cumbersome.
Thus the next lemma characterizes maximal monotonicity through the solution of
a variational inequality that might be easier to handle and its proof follows straight
from the original definition.

Lemma 2.38. A monotone mapping T : H — 27 is mazimally monotone if and
only if every solution (y,v) € H x H of

(v—uly—2)=20  V(z,u) € graph(T),
belongs to graph(T).

The discussion of maximally monotone operators is motivated by the following
result, which states that the convex subdifferential mapping and the convex normal
cone mapping are maximally monotone operators.

Proposition 2.39 (Moreau, cf. |6, Thm. 2.8]). Let H be a real Hilbert space. Then
the convex subdifferential mapping x — Jf(z) of a proper, lower semi-continuous,
and convez function f : H — (—o0,400|, defined in (2.13), is mazimally mono-
tone.

In particular, the normal cone mapping x — Nc(z) of a non-empty, closed,
conver set C' C H, defined in (2.14), is also maximally monotone.

Also we observe that the domain of df, as defined in (2.16), coincides with the
domain of the maximally monotone operator df. If f is convex and differentiable,
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then Proposition 2.18 shows that V f is continuous. Proposition 2.37 states that
V f is monotone, and therefore we obtain from Proposition 2.39 that V f is even
maximally monotone. This considerations motivate the hypothesis that every
continuous and monotone operator is maximally monotone, which is verified in
the next proposition.

Proposition 2.40 (|6, Thm. 2.4|). Let H be a real Hilbert space and T : H — H
be monotone and continuous with dom(T) = H. Then T is maximally monotone.

Maximally monotone operators possess a variety of important properties, some of
which are now presented.
Proposition 2.41 ([6, Prop. 2.1]). Let T : H — 2% be mazimally monotone then

(a) graph(T) is weak-strong sequentially closed, i.e. if % — 7 and u* € T (%)
with u* — 4, then u € T(T).

(b) graph(T) is strong-weak sequentially closed, i.e. if x* — T and u* € T(a*)
with u* — u, then u € T(Z),

(c) T is mazimally monotone,

(d) for each x € dom(T') the set T'(x) is closed and conve.

Proof. The statements (a) and (b) follow straight from the fact that
(W —v|2" —y) >0  Y(y,v) € graph(T).
The left-hand side of the last inequality converges, hence
(u—vl|z—y)>0 V(y,v) € graph(T).

The maximal monotonicity (Lemma 2.38) now implies u € T'(Z).
The statement (c) is obvious and (d) can be found in |6, Prop. 2.1]. O

The rest of this section is dedicated to the question under which conditions an
operator T : H — 2" and the sum of maximally monotone operators is again
maximally monotone.

First, we answer this question with regard of the sum of two operators.

Proposition 2.42 (|6, Thm. 2.6]). Let H be a real Hilbert space, Ty, Ty : — 2%
maximally monotone with dom(Ty) = H. Then Ty + Ty is mazximally monotone.

By extending this result to three operators we obtain a theorem that plays a
crucial role in this thesis as, in combination with Proposition 2.41, it will be used
to show that a certain accumulation point is a solution to the problems mentioned
in Chapter 1.
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Theorem 2.43. Let H be a real Hilbert space, Ty, Ty : H — 2™ mazimally mono-
tone with dom(Ty) = H, and let Ts : H — H with dom(T3) = H be monotone and
continuous. Then T + T + T5 is maximally monotone.

Proof. Apply Proposition 2.42 two times, taking into account Proposition 2.40. [

Recall that the inverse of a self-adjoint, strongly monotone, and linear operator () €
L(H) exists and is again self-adjoint as well as strongly monotone, cf. Lemma 2.4.
Using the scalar product induced by @, the “preconditioned” operator Q=T turns
out to be maximally monotone in the ()-scalar product if 7" is maximally monotone
in the original scalar product.

Proposition 2.44 (|9, Prop. 20.24|). Let H be a real Hilbert space endowed with
the scalar product (- | -}, let Q € L(H) be self-adjoint and strongly monotone, and
let T : H — 2" be maximally monotone. Then Q'T is maximally monotone in

H endowed with the scalar product (x | y)g = (Qz | y), which has already been
defined in (2.3).

Proof. This is essentially the result from |9, Prop. 20.24], taking into account part
(c) of Lemma 2.4. O

Later the last proposition is of major importance because algorithms for optimiza-
tion problems or GNEPs can be rewritten using the examined transform in order
to see convergence.

The next proposition shows that a single-valued, strongly and maximally mono-
tone operator is a bijection, which can be seen by the Browder—Minty theorem, cf.
|6, Cor. 2.2 or |9, Cor. 21.25|, and the strong monotonicity.

Proposition 2.45. Let H be a real Hilbert space and let T : H — H be strongly
and maximally monotone. Then T s a bijection.

Proof. The surjectivity follows from [6, Cor. 2.2| or [9, Cor. 21.25| and the injec-
tivity follows straight from the strong monotonicity. ]

2.5 Zeros of (Maximally) Monotone Operators

This section deals with several non-expansive mappings that are closely linked to
zeros of maximally monotone operators. From these operators we then obtain
general and well known algorithms. Why zeros of maximally monotone operators
are important can be seen considering a proper, convex, lower semi-continuous
function. For such a function, finding a minimizer is equivalent to finding a zero
of the maximally monotone operator 0f, see Theorem 2.17. As we see later in
Chapter 3, the optimality conditions for constrained optimization and generalized
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Nash problems can be expressed as zeros of maximally monotone operators. Thus
it is often desired to find a zero of a maximally monotone operator 7. We consider
maximally monotone operators in a real Hilbert space H, i.e. T : H — 2%. The
precise formulation of the problem treated in this section is: Find z* € H such
that

0 € T(x"). (2.27)

We denote the set of solutions to the just stated problem (2.27) by zer(T'). In
order to solve this problem, we consider particular non-expansive operators that
are connected to zeros of T" and their fixed-point iterations. We first take a look
at the resolvent and the forward operator as well as their associated fixed-point
iterations. Based on this, the above root finding problem (2.27) is discussed for
the case that the operator T' is the sum of two operators. This leads us to the
forward-backward and the forward-backward-forward operator and the associated
iterations in the Sections 2.5.3 and 2.5.4.

2.5.1 The Resolvent and the Proximal Point Algorithm
We consider the root finding problem (2.27). For § > 0 it holds that

0€T(z¥) < z* €+ pT(x") < x* e (I+8T) (a%), (2.28)

with the usual concept of inversion for set-valued operators, see (2.26). Hence
finding a zero of T is equivalent to finding a fixed point of the operator (I + ST)71,
called the resolvent.

The next proposition shows that the resolvent is well defined, i.e. for every
x € H there is at least one u € (I + 8T) ‘.

Proposition 2.46 (Minty, cf. |9, Thm. 21.1]). Let H be a real Hilbert space
and T : H — 2" monotone. Then T is mazimally monotone if and only if
range(/ + AT) = H.

Now we will see that there is exactly one u € (I + 8T) 'x; thus it is possible to
write u = (I + ST) 'z and the inclusion z* € (I + BT) 'z* from (2.28) is an
equality. Further it can be shown that the resolvent is maximally monotone and
firmly non-expansive.

Proposition 2.47 (|9, Cor. 23.11|). Let H be a real Hilbert space and T : H — 27
mazimally monotone. Then the resolvent (I + BT)™' is single-valued, maximally
monotone, and firmly non-expansive.



40 2. Background Material

In the sequel we need the resolvent of the “preconditioned” operator Q'7T. In
Proposition 2.44 it was stated that QT is maximally monotone in H endowed
with the scalar product (Q- | -), whenever @ € L(#H) is self-adjoint and strongly
monotone. Applying this result in combination with Proposition 2.47 yields the
next proposition.

Proposition 2.48. Let H be a real Hilbert space, T : H — 2 maximally mono-
tone, and let Q € L(H) be self-adjoint and strongly monotone. Then (I+5Q~1T)~!
is single-valued, maximally monotone, and firmly non-expansive in H endowed with
the scalar product (x | y)q := (Qz | y).

Proof. By Proposition 2.44 the operator QT is maximally monotone in H en-
dowed with the scalar product (- | -)g. With Proposition 2.47 we obtain the
claim. =

In the following example, two special resolvents are considered. First, the resolvent
of the convex subdifferential, introduced in (2.13), turns out to be the well known
proximal operator. Second, the resolvent of the normal cone mapping yields the
projection.

Example 2.49. Let C' be closed, convex subset of a real Hilbert space H, let
f:H — (=00, +00] be a proper, convex, and lower semi-continuous function, let
B > 0. Using the optimality condition from Theorem 2.17 and Proposition 2.20,
it is easy to see that

(I+Bof) ' := argg{ﬂn <5f(y) + %Hy — xH2> =: proxg(z).

Since the subdifferential of the indicator function is the normal cone, we see
(I + BNG) & = Proje(a).
o

In Proposition 2.48 we have seen that the resolvent is a firmly non-expansive
mapping and from Corollary 2.32 it follows that the fixed-point iteration with a
firmly non-expansive mapping is weakly convergent. This fixed-point iteration is
of major interest and therefore is given the name proximal point algorithm.

Theorem 2.50 (Proximal Point Algorithm). Let H be a real Hilbert space,
T : H — 2" mazimally monotone, let B > 0, and let Q € L(H) be self-adjoint
and strongly monotone. Suppose that T has a fixed point. Then the iterates gen-
erated by

karl — (I 4 BQ71T>flxk
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are uniquely defined, converge weakly to a zero of T, and x**1 — 2% — 0. Fur-
ther we get the convergence rates dist*(T(z*),0) = o(1/k) for k — oo and
la*+ = 2®|? = O(1/k).

Proof. By Proposition 2.48 the iterates 2**! are uniquely defined and the operator
F = (I+pQ'T)~! is firmly non-expansive in the scalar product (- | -)g. Choosing
p* =1 in Corollary 2.32, we obtain the weak convergence of the iterates z¥*! to a
fixed point of the resolvent (I +3Q~'T)~! in the space H endowed with the scalar
product (- | )o. Lemma 2.9 shows that the iterates converge weakly in H with
the original scalar product (- | -) to a fixed point of the resolvent (I + SQ~1T)~!.
Now we can see, as stated in (2.28), that being a fixed point of (I + BQ~'T)~!
is equivalent to being a zero of T. The assertion about the convergence rate
dist*(T(x*),0) = o(1/k) follows from [38], which is a recent improvement of a
classical result stated in [29, Prop. 8]. The rate ||[w* — w**!(|2 = O(1/k) is shown
in [37, Thm. 3.1]. Both convergence results can be applied here because of the
equivalence of the two norms || - || and || - ||¢- O

There are more sophisticated variants of the proximal point algorithm; first, it
is possible to use the Krasnoselsky-Mann iteration (2.19) instead of the classical
fixed-point iteration (2.18). Second, it is possible to vary the parameter [ in
every iteration, see 9, Thm. 23.41]. However, the above proximal point method
completely suffices for our purposes.

2.5.2 The Forward Operator and the Gradient Method

Let us again consider the root finding problem (2.27), i.e. find 2* € H such that
0 € T'(z*) with a single-valued, maximally monotone operator 7' : H — H, and
let 8 > 0. In this case we get the equivalences

0=T(") <= 0=—-pT(z") <= 2" =2"—pT(z") = ([ —pT)z". (2.29)

Thus a zero of T is also a fixed point of the operator (I — ST'), which we call
forward operator. It is well known that the forward operator is averaged whenever
T is cocoercive and [ is sufficient small.

Proposition 2.51 (|9, Prop. 4.39|). Let H be a real Hilbert space, let T : H — H,
let « > 0, and let f € (0,2«). Then T is a-cocoercive if and only if I — BT is
B/(2a)-averaged.

When the fixed-point iteration (2.18) is applied to the averaged operator F :=
(I — BT), we obtain a certain kind of gradient method that converges since the
forward operator is averaged.
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Proposition 2.52 (Gradient method). Let H be a real Hilbert space, z° € H, let
a >0, let T :H — H be a-cocoercive, and let f € (0,2«). Then the iterates
generated by

"= (I — BT)a"
converge weakly to a zero of T.

Proof. The averagedness of the forward operator was shown in Proposition 2.51.
Now choose p¥ = 1 in Proposition 2.31 to obtain the weak convergence of z* to a
fixed point of I — BT. That every fixed point of the forward operator is a zero of
T was shown in (2.29). O

Obviously, more sophisticated versions of the gradient method can be obtained
using the Krasnoselsky-Mann iteration (2.19) instead of the classical fixed-point
iteration (2.18). However, the above gradient method is enough for our purposes.

Under certain conditions, the forward operator is even a contraction; this case
is considered next.

Proposition 2.53. Let H be a real Hilbert space. Suppose that the operator
T : H — H is strongly monotone with modulus p and Lipschitz continuous with
constant L, and suppose that B € (0,2p/L?). Then the operator I — BT is a con-
traction, i.e. Lipschitz continuous with constant 1+ 32L? —28p < 1. Furthermore,
the method from Proposition 2.52 converges strongly.

Proof. We see that

I(I—BT)— (I —BT)ylI> = |(z—y) —B(Tz—Ty)|?
= |z —yl*+ BTz — Ty|* = 26(Tz — Ty | v — y)
< Nz =yl + 82Tz — Tyll* - 28pllz — ylI?
< e =yl + 2Lz — I — 28pllz — ylI?
= (14 B°L*—28p)||z —y|*.

It is easy to see that 1 + 2°L? —28p < 1 for 8 < 2p/L? hence (I — BT) is a
contraction. The proposed strong convergence follows straight from the Banach
fixed-point theorem. O

2.5.3 The Forward-Backward Operator and Iteration

In this section, we want to investigate the root finding problem (2.27) for the case
that the operator T : H — 2% is the sum of two operators. We assume that
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T = T, + Ty, where Ty : H — 2" is maximally monotone and T} : H — H is
single-valued and maximally monotone. For 8 > 0 we derive the equivalences

0e Tll’* + TQZE* S —Tlx* € TQ(L’*
— (I —-pT)x" € (I + PTy)x"
— 2" € (I +BT) NI - pT)z"

Assuming 75 to be maximally monotone implies that the last inclusion is actually
an equality, so we obtain the characterization

0e Tlx* + TQI* — 1F = (I + 5T2)71<I — 5T1).T* (230)

The operator (I + 8Ty)~ (I — BT}) is called the forward-backward operator. Under
the conditions from Section 2.5.2 on T} and f, the forward operator (I — 5717) is
averaged, further, the resolvent (I + 375%)~! is firmly non-expansive, and therefore
the forward-backward operator is averaged, cf. Proposition 2.26. This motivates
that we can use the fixed-point iterations from Section 2.3 to find zeros of T7 + T5.
First we quantify the averagedness of the forward-backward operator.

Proposition 2.54. Let Ty : H — 2™ be mazimally monotone, let Ty : H — H
be single-valued, mazximally monotone, and a-cocoercive, let B € (0,2a). Then
the forward-backward operator (I + [Ty)"*(I — BT) is a-averaged with & :=
2a/ (4o — B).

Proof. Combine Proposition 2.26, Proposition 2.47, and Proposition 2.51. O

The last proposition reveals the conditions under which the forward-backward
operator is averaged, and thus we can now apply the fixed-point iteration (2.18)
or (2.19), which is weakly convergent.

Theorem 2.55 (|9, Thm. 26.14|). Let H be a real Hilbert space, let o > 0, let T} :
H — H be a-cocoercive, let Ty : H — 2" be mazimally monotone, let 5 € (0,2a),
and set § = 2 — /(2a). Further let {p*}ren C [0,0] be a sequence such that
Sooe pF(6 = p¥) = 400, and let 2° € H. Suppose that Ty + Ty has a zero. Then
the iterates generated by

i = (I +BT) (I — BTy)a" (2.31a)
"= 2F g pF(ER - 2 (2.31b)
converge weakly to a zero x* of Ty + Ty and Tyz* converges strongly to Tyz*, where

the value Tix* is independent of the individual solution x*. If T or Ty is strongly
monotone, x¥ converges strongly to the unique zero of Ty + Tb.

Proof. The weak convergence follows straight from Proposition 2.31 and Proposi-
tion 2.54. The rest of the proof can be found in [9, Thm. 26.14]. ]

Note that the assumptions made in Theorem 2.55 allow the choice p* = 1.
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2.5.4 The Forward-Backward-Forward Iteration

The second splitting method that we recall is due to Tseng [105], see also [9].
For the application we have in mind, we only restate a simplified version of that
method. The main advantage of Tseng’s approach is that it replaces the cocoer-
civity assumption for 7} by a simpler condition. More precisely, assume that T} is
Lipschitz continuous with constant 1/, and let 5 € (0, «), hence 8/a < 1. Then
it is easy to see that I — BT is strongly monotone and, therefore, a bijection, cf.
Propositions 2.45 and 2.53. Consequently, we can further rewrite (2.30) as follows:

0€ Tya* + Tha* <= "=+ pT) (- pT0)r"
= (I-pT)z" =1 - BT+ pT) (I = fTh)z*
= o' = (I - BN + L)' (I - BTh) + BT)x".

This motivates the fixed-point iteration
" = (I = BT)(I + BTo) (I — BTh) + BTh)a",

which can be rewritten as

b = 2F - pTa”, (2.32a)
o= (I +BTy) ", (2.32b)
oM = P 4 B(Tat - TR, (2.32¢)

This justifies the alternative name forward-backward-forward splitting method for
Tseng’s approach.

Provided that 75 is maximally monotone, 77 is monotone and 1/a-Lipschitz
continuous for some o > 0, T} + T3 is maximally monotone, the parameter 3 is
taken such that § € (0, «), and assuming that zer(7; +T3) # 0, one can show that
the sequences {2*}rcn and {z¥}reny generated by this forward-backward-forward
scheme converge weakly to a point in zer(7; + T3). This and further convergence
properties are stated in the next theorem.

Theorem 2.56 (Tseng’s Method, |9, Thm. 26.17]). Let H be a real Hilbert space,
let « > 0, let Ty : H — H be 1/a-Lipschitz continuous, let Ty : H — 27 be
mazimally monotone, let 3 € (0,a), and let 2° € H. Suppose that Ty + Ty has
a zero and is mazximally monotone. Let the iterates x*t1 y* z* be generated by
(2.32). Then the following assertions hold:

(a) {z* — 2*}ren converges strongly to zero.
(b) {2*}ren and {2F}ren converge weakly to a point in zer(Ty + Ty).

(c) If Ty or Ty is strongly monotone, then {x*}ren and {2*}ren converge strongly
to the unique point in zer(T) + T3).
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2.6 Fundamental Inequalities

Here we recall and derive some basic inequalities that will be used in our subsequent
analysis. To this end, we first restate the well-known Young inequality with e.

Lemma 2.57 (Young’s Inequality). Suppose that a,b € R. Then
€ 1
la-b] < 50 + o
holds for every e > 0.

As a consequence of the previous result, we obtain the following estimate.
Lemma 2.58. Let aq,...,ay € R. Then

Proof. Let e :=(1,...,1)T and a = (ay,...ay)T then the Cauchy-Schwarz inequal-
ity yields

(Z%) (e"a)* < Jle ||RN||a||RN—NZa
i=1

Lemma 2.58 immediately yields the following inequality.

Lemma 2.59. Let H be a real Hilbert space. For arbitrary aq,...,any € H, it
holds that
N

>

=1

2 N
SN lal?
i=1

Proof. We obtain

2 N 2 N
aif| < (ZH%‘H) < N il
=1

=1

N
i=1

from the triangle inequality and Lemma 2.58. [

Finally, we restate an identity, which follows directly from expanding ||w — v||?.

Lemma 2.60 (Polarization Identity). Let H be a real Hilbert space. For arbitrary
w,v € ‘H, we have

2(w [ v) = [[wl* + [lv]]* = lw —v]]*.

Proof. This is proved by expanding the right-hand side of the equation. m
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Chapter 3

Theory of Optimization and
Variational Problems

In this chapter, we recall and discuss the problems that this manuscript is con-
cerned with in more depth. As already mentioned in the introduction, these prob-
lems are the separable, convex optimization problem and jointly convex generalized
Nash problem, where the joint constraints are linear equalities. Since the following
chapters require an extensive understanding of these problems, which were first in-
troduced in Chapter 1, we now discuss the associated theory. The theory presented
here is part of the much broader theory of optimization problems or generalized
Nash problems, see for instance [7,18,46|. Nevertheless, what we present is tai-
lored precisely to the problems that we design algorithms for. We also link the
optimality conditions of these problems to zeros of certain maximally monotone
operators. This requires the linearity of the constraints (and the separability of
the objective function).

First, in Section 3.1, linearly constrained, separable, convex optimization prob-
lems are discussed and their KK'T conditions are linked to the zeros of a maximally
monotone operator. Thereafter, in Section 3.2, generalized Nash equilibrium prob-
lems with linear joint constraints are reviewed, and the notions of variational
equilibria and variational KKT conditions are introduced. Then these variational
KKT conditions are again linked to zeros of a maximally monotone operator. Fur-
thermore, two ways to incorporate linear, conic constraints into this framework
are presented.

47
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3.1 Separable Linearly Constrained Optimization

In this section, we consider the separable, linearly constrained optimization prob-
lem

N N
min Zfl(x,) s.t. ZAi:vi =b, z,€X (i=1,...,N). (Opt)
i=1

=1

Here and throughout this thesis, H; and IC are Hilbert spaces, f; : H; — R are
lower semi-continuous, convex functions, X; C H,; are closed, convex sets, A; are
linear operators from H; to IC, i.e. A; € L(H;,K), and b € K is a vector.

For the sake of notational simplicity, we use again the same abbreviations as
in the introductory Section 1.1:

H::Hlx---XHN, X = A x...xXNCH

T = (xl, o, TN) EH, flz) = Zfz(%), Ar = ZAz:cl (3.1)

i=1 =1

Canonically, H becomes a Hilbert space with the scalar product (x | y) :=
(1 | 11) + -+ + (xn | yn); the scalar product in the space H x K is defined
analogously.

First, we recall the well-known notion of KKT pairs.

Definition 3.1. Let the given assumptions for the problem (Opt) hold. A pair
(x*,u*) € X x K is called a KKT point of (Opt) if it satisfies the following KKT
conditions: 0 € Of (x)+ A*u+ Ny (z) and 0 = b— Ax, where A* : K — H denotes
the Hilbert space adjoint of A.

Note that a KKT point has to be feasible with respect to the abstract constraints
X, whereas they exploit the existence of a multiplier for the equality constraints.
This setting is useful for our ADMM-type method where only the linear constraints
are penalized, whereas the abstract constraints remain unchanged.

Our aim is to compute a KKT point of the optimization problem (Opt). In
many cases, this is equivalent to finding a solution of the minimization problem it-
self. More precisely, the KKT conditions are always sufficient optimality conditions
for convex problems, cf. [18, Prop. 3.3|, whereas the necessary part usually requires
some constraint qualifications; for example, b € sri A(X), see |9, Prop. 27.14],
where sri denotes the strong relative interior, see |9, Def. 6.9]. In the finite-
dimensional case, the condition Y N int(X) # @ would be enough for the KKT
conditions to be necessary optimality conditions, where ) := {z | Az = b}, cf.
|96, Cor. 28.2.2| for a more detailed discussion. This constraint qualification holds,
in particular, if X; = H; forallt=1,..., N.
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In order to rewrite the KKT conditions in a more compact form, let us further
introduce the notation

W = X x...x Xy x K,
w o= (:cl,...,xN,u), (3.2)
fw) = f(z),

where the last expression simply means that, depending on the argument, we either
view f as a mapping depending on z only, or depending on the full primal-dual
variable w = (x, ). Therefore, for the corresponding subdifferentials (with respect
to w and z, respectively), depending on the corresponding arguments, we have

orw) = ("), (3.3

since f is independent of p. Finally, let us define G : H x K — H x K,

G(w) := : . (3.4)

b— Z]\il Azxz

The particular structure of G combined with Proposition 2.40 immediately yields
the following result.

Lemma 3.2. Under the given assumptions for the problem (Opt), the mapping
G as defined in (3.4) satisfies (G(w) — G(w) | w —w) = 0 for all w,w € W;
in particular, G is a continuous, monotone, and therefore maximally monotone
operator.

The above notation yields the following compact representation of the KKT con-
ditions.

Lemma 3.3. Under the given assumptions for the problem (Opt), the vector pair
w* = (5, p*) € X x K is a KKT point of (Opt) if and only if w* € W*, where
W ={weHxK|0edf(w)+ G(w)+ Nw(w)}.

Proof. The proof follows immediately from the previous definitions, taking into
account that, due to the Cartesian structure of W, we have

Nw(w) = NX1<331) X ... X NXN(-TN) X N;C(,u)

and Ni(p) = {0} since K is the entire space. Since Ny (w) = () if and only if
w & W, it follows that w € W = X x K. ]
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Let us define the multifunction
Top(w) :== 0f (w) + G(w) + Nyy(w), (3.5)

whose domain is obviously given by the non-empty set YW. Then the set W* from
Lemma 3.3 can be expressed as W* = {w € W | 0 € To,x(w)}. This indicates
that the set-valued mapping To,: plays a central role in our analysis. Its most
important property is formulated in the following result.

Proposition 3.4. Under the given assumptions for the problem (Opt), the set-
valued function Toy defined in (3.5) is maximally monotone.

Proof. Since G is a continuous, monotone function, in view of Lemma 3.2 and
dom G = H x K, it follows that B := G + N,y is a maximally monotone operator,
see e.g. Proposition 2.40 and Proposition 2.42. Because X is non-empty, it follows
straight that dom(MNy) # 0, and therefore dom(B) # (. Furthermore, since
f is a real-valued, convex function, it is also known by Proposition 2.39 that
A := 0f(w) is maximally monotone. Since dom(A) = dom(df) = H x K, see
Proposition 2.19 and dom(B) # 0, it follows again from Proposition 2.42 that
Topt = 0f + G+ Ny = A+ B is also maximally monotone. ]

Another way to verify the maximal monotonicity of Ty, is through the maximal
monotonicity of the convex-concave subdifferential, cf. [2].

As already said, the existence of Lagrange multipliers can only be guaranteed
through a constraint qualification. The next theorem shows that the existence of
an approximating KKT sequence is a necessary optimality condition without the
need for any additional constraint qualification. It is a special case of a result
presented in [22] and it is used later to investigate the convergence properties of
an ADMM-method in the absence of Lagrange multipliers or even solutions.

Theorem 3.5. Suppose that the given assumptions for the problem (Opt) hold
and that the problem (Opt) admits a solution T. Then there is a sequence
{(z%, \¥) }rew C (H,K) such that
eb € Of (2F) + A* N + Ny (aF)
eh = As* —b

oF e x,
where (e}, e5) =8 — 0 in H x K and 2% — 7.

Proof. Let r > 0 be arbitrary. Since the problem is convex and ¥ is a minimizer
of f, we know that Z locally minimizes f on B,.(Z) N {z € X | Az = b}. This
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localization of the problem is necessary because later in this proof we need certain
iterates to be bounded. For k& € N, consider the problem

Inelgtl f(@) + ||z — 2|5, + k||Ax — b|| st.  x € B.(z)NAX. (3.6)

We notice that the squared norm and the composition of the squared norm with a
linear function are continuous and convex, and therefore weakly sequentially lower
semi-continuous. Further we assumed f to be convex and lsc, thus it is also weakly
sequentially lower semi-continuous. Hence, the objective function of the above
problem (3.6) is weakly sequentially lower semi-continuous. By the reflexivity of H
we obtain a solution of the problem (3.6). Passing to a subsequence if necessary, we
may assume that 2¥ — 2 for some &; by the convexity and closedness of B,.(Z) N X
we see & € B,(z) N X. Observe now that

F@) + ||2* = z|l3, + k[l Az — 0]]* < f(2) (3.7)

for all k& by the minimizing property of z*. By the weak sequential lower semi-con-
tinuity we see that f(z*) is bounded. Dividing the last equation by & and taking
the limit & — oo, it follows by the weak sequential lower semi-continuity of the
squared norm that ||Az — bl|% = 0, i.e. & is feasible. By (3.7), we also obtain
f(@)+ |1z — z|]3 < f(Z). But f(z) < f(&), hence & = Z and (3.7) implies that
z* — T. In particular, we have [|z* — Z||3 < r for sufficiently large k, and from
(3.6) we obtain with e} := —2(2* — z) — 0 that

0€ Of(z") — e¥ 4+ 2k A*(Az — b) + Ny (2F).
Moreover, define the sequences A\* := 2k(Az* — b) and e} := Ax* —b. O]

Notice that the sequence {\*}ey is possibly unbounded. This is in particular the
case if there is no KKT pair in H x K.

3.2 Linearly Constrained Generalized Nash Equi-
librium Problems

We consider the generalized Nash equilibrium problem (GNEP) with NV players v,
where the optimization problem of player v is given by

N
xIVIél?I_Lly O,(xy,,x_,) + p,(x,) st ;Ayxl, =b, x,€AX, (GNEP)
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or, more generally,

N

min 0,(z,,x_,) + ¢,(z,) s.t. Z Byx,—-belC, z,€ X, (GNEP )

Ty EHY !
for all v = 1,...,N. Here and throughout this whole thesis, H, and K are
given Hilbert spaces, ¢, : H, — R are proper, convex, and lower semi-contin-
uous functions, 0, : Hy; X --- X Hy — R are continuously Fréchet-differentiable
with 6,(-,z_,) being convex for any fixed x_,, X, C H, are non-empty, closed,
and convex sets, C is a non-empty, closed, convex cone, A,, B, € L(H,,K), and
b € K. Following standard notation in Nash games, we write © = (z,,z_,),
where z_, subsumes all the remaining block components x; with ¢ # v. This
notation is used to emphasize the particular role played by the block component
x, within the entire vector x and does not mean that the components of x are
re-ordered. In particular, we therefore have x = (x,,z_,) = (xl, ...,xy) and,
similarly, (y,,2_,) = (T1, .+, Tp—1, Yo, Toi1s- -, TN)-

We assume that the generalized Nash equilibrium problems (GNEP) and
(GNEP nic) have non-empty feasible sets. Since we have explicit constraints X,
there is essentially no loss of generality in assuming that 6, and ¢, real-valued for
alv=1,...,N.

For the sake of notational simplicity, we use the abbreviations

H = Hi X X Hp, X = X x...x Xy CH,
N
x = (x1,...,xN5) € H, Ax = Az,
(o1 v) ; (3.8a)
N N
BI = ZBwa (p(flf) = ZSOV(‘TV)?
v=1 v=1
and, depending on the problem, we use either
F:={reX|Ax =0b} (3.8b)
for (GNEP) or
F:={zeX|Bx—-be(C}, (3.8¢)

for (GNEP .onic); which F is meant is clear from the context. As above, H becomes
a Hilbert space with the scalar product (x | y) := (z1 | y1) + -+ {(xn | yn); the
scalar product in the space H x K is defined analogously. The symbol | - || always
denotes the norm induced by the corresponding scalar product (in H,,H, K, or
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H x K); it should be clear from the context which norm is used. We omit indexing
the norms again in order to keep the notation simple.
In this work, we consider a special kind of solution of the problem (GNEP).
To this end, let
N
U(z,y) = Z (‘91/(%/7 T) + (@) = 0oy, v-) — WV(?/V))
v=1
be the Nikaido-Isoda-function of (GNEP). Then x* € H is called a normalized
equilibrium or a variational equilibrium of (GNEP) if sup,» ¥(z*,y) = 0. Follow-
ing [46], for example, it is not difficult to see that every variational equilibrium is
a generalized Nash equilibrium of the GNEP.
We also introduce the pseudo-gradient ﬁg : H — H of the functions 6, from
(GNEP) as

Vanel (xla :L‘—l)
Py(x) := : . (3.9)
VxNQN@N,-T—N)

Further note that the definition of ¢ yields

aﬂh ®1 (xl)
op(z) = : : (3.10)
a331\1 (,ON(I'N)

If all ¢, are differentiable, we notice that dp = Vi = ﬁ@.
This notation allows us to extend a known result from finite-dimensional
GNEPs (see, e.g. [46]) to our Hilbert space setting.

Theorem 3.6. Under the given assumptions for the problem (GNEP)
(or (GNEP onic)), it holds that z* is a wvariational equilibrium of (GNEP)

(or (GNEP oni)) if and only if 0 € dp(z*) + By(a*) + Nx(z*).

Proof. By definition, z* is a variational equilibrium of (GNEP) (or (GNEP o))
if and only if sup, » ¥(2*,y) = 0 or, equivalently, if ¥(2*,y) <0 for all y € F. In
turn, this means that x* solves the problem

N

min > (6 (v, 27,) + @ (y)- (3.11)

v=1
Since the objective function is convex as a mapping of y, it follows, using the nota-
tion introduced before, that (3.11) is equivalent to 0 € dp(x*) + Py(x*) + Nz (z*).
]

Note that the previous result remains true for more general convex sets F, not
necessarily given as in our framework.
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3.2.1 Linear Equality Constrained GNEPs

Under certain regularity conditions, we can characterize the normal cone Nx(z*)
from Theorem 3.6. This leads to a particular notion of a KKT point for which we
use the following terminology.

Definition 3.7. Let the given assumptions for problem (GNEP) hold. A pair
(x*, 1) € X x K is called a variational KKT point of (GNEP) if it satisfies the
following KKT-type conditions: 0 € Op(x)+ Py(x)+A*pu+Ny(z) and 0 = b— Ax.

As in the optimization case, note that a variational KKT point has to be feasible
with respect to the abstract constraints X, whereas it exploits the existence of
a multiplier for the equality constraints. This setting is useful for our ADMM-
type method where only the linear constraints are penalized, whereas the abstract
constraints remain unchanged.

The following result clarifies the relation between variational equilibria and
variational KKT points of problem (GNEP).

Theorem 3.8. Under the given assumptions for the problem (GNEP), the follow-
ing statements hold:

(a) If (z*,pu*) € H x K is a variational KKT pair of (GNEP), then z* is a
variational equilibrium.

(b) Conversely, assume that A € L(H,K) has closed range, and that
intXN{exeH|Ar=0b}#0. If z* € F is a variational equilibrium of
(GNEP), then there exists a multiplier p* such that (x*, pu*) € H x K is a
variational KKT pair of (GNEP).

Proof. Recall that F = {x € X | Az = b} = X NY with Y = {a | Az = b}
being the preimage of b under A. Since A is continuous, it follows that ) is closed
and convex. By assumption, X is a closed, convex set as well. Moreover, an
easy calculation shows that Ny (z) = Ker(A)+ = Range(A*) D Range(A*) for any
x € Y, where we used a result related to the Banach closed range theorem, cf.
Theorem 2.3. Since the inclusion Ny (z) + Ny(z) € Nx(z) holds for any = € F,
statement (a) follows from

Nx(z*) + A" C Nx(z*) + Range(A™) C Nx(z*) + Ny(x*) € Nx(z¥)

together with Theorem 3.6. Statement (b) can be verified similarly by noting that,
under the given assumptions, the equality Nx(z*) + Ny(z*) = Nxz(x*) holds, cf.
Proposition 2.20, and Range(A*) is closed by the closed range theorem. O

In our subsequent algorithms for the solution of the GNEP from (GNEP), we
compute a variational KKT point. Theorem 3.8 shows that this always yields a
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variational equilibrium, and that this approach is actually equivalent to finding a
variational equilibrium under a certain regularity condition.

In order to rewrite the variational KKT conditions in a more compact form,
let us further introduce the notations

W = X X...x Xy xK,
w o= (xl,...,a:N,u), (3.12)
v(w) = p(z),

where the last expression is just a formal re-definition of the mapping ¢ with the
only difference being that ¢ is viewed as a function of all variables w, whereas ¢
depends only on x. Hence

o(w) = (afo(f )) ; (3.13)

where the corresponding subdifferentials are taken with respect to w and x, respec-
tively. Moreover, we define the pseudo-gradient as a mapping of the whole vector

w = (z, 1) by R
Py(w) := (P{"é”}”)) . (3.14)

Finally, let us define G : H x K — H x K by
Ajp

G(w) == e , (3.15)
N
b—0m Ay

which is the same as in (3.4), only for the problem (GNEP). The particular
structure of G immediately yields again the following result.

Lemma 3.9. Under the given assumptions for the problem (GNEP), the mapping
G as defined in (3.15) satisfies (G(w) — G(0) | w —w) = 0 for all w,w € W;
i particular, G is a continuous, monotone, and therefore maximally monotone
operator.

The above notation enables a compact representation of the variational KKT con-
ditions.

Lemma 3.10. Under the given assumptions for the problem (GNEP), the vector
pair w* = (x*, 1*) € H x K is a variational KKT point of (GNEP) if and only if
w* € W*, where W* := {w € H x K| 0 € d¢(w) + Pyp(w) + G(w) + Ny (w)}.
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Proof. The proof follows from the previous definitions, taking into ac-
count that, due to the Cartesian structure of W, we have Nyy(w) =
Nz, (1) X ... X Nyy(xn) X Ni(p) and N(p) = {0} since K is the entire space.
Since Nyy(w) = () if and only if w & W, it follows that w € W = X x K. O

Applying the definitions of the normal cone and the convex subdifferential to
the statement of Lemma 3.10, we obtain the following characterization of the
variational KK'T points.

Lemma 3.11. Under the given assumptions for the problem (GNEP), the vector
pair w* = (x*, u*) € X X K is a variational KKT point of (GNEP) if and only if
there is a g* € OY(w*) such that

0 < {¢"+ Pp(w") + Gw") | w — w*)
for all w e W.

Let us define the multifunctions

Ti(w) = Py(w), (3.16a)
Tr(w) = 0(w)+ G(w) + Ny(w) (3.16b)

and
TGNEP(w) = Tl(w)—i—TQ(w) (316(3)

The domains of Tgygp and Ts are obviously given by the non-empty set W, while
the domain of T} = P, is the whole space H XK. Then the set W* from Lemma 3.10
can be expressed as W* ={w € H x K | 0 € T\ (w) + Tz(w)}, i.e.

0€ Tonpp(w*) <= w"=(z"u")is a KKT point of (GNEP).  (3.17)

This indicates that the set-valued mappings 7T} and 75 play a central role in our
analysis of algorithms for the problem (GNEP). Their most important properties
are formulated in the following result.

Proposition 3.12. Let the standing assumptions for the problem (GNEP) hold
and suppose that the pseudo-gradient ﬁe : H — H defined in (3.9) is a monotone
mapping. Then the pseudo-gradient Py : H x I — H x K as a mapping of the
whole vector defined in (3.14) is monotone. Further the three set-valued functions
Tenep, Th, and Ty defined in (3.16) are maximally monotone.

Proof. Given that 169 is monotone, it follows immediately from the definition that
Py is monotone.

Using the fact that P, is monotone, continuous, and single-valued, it is maxi-
mally monotone by Proposition 2.40. Since G is a continuous, monotone function
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in view of Lemma 3.9 and dom G = H x K, it follows that B := G + Ny is a
maximally monotone operator, see e.g. Proposition 2.42. Since the domain of the
operator A := 01 is also equal to the entire space H x K (see Proposition 2.19) and
dom(B) # (), it follows again from Proposition 2.42 that Ty = 0¢+G+Nyy = A+ B
is maximally monotone as well. Similarly, it follows that Tygpp is maximally
monotone from dom(Py) = H x K and dom Ty # 0. O

The monotonicity of Py or, equivalently, of the pseudo-gradient ﬁg, as required in
the assumptions of Proposition 3.12, is a standard condition used in the context
of GNEPs and typically represents a minimal assumption on the given GNEP in
order to prove the convergence of suitable methods to a solution of the GNEP.

3.2.2 Generalization to GNEPs with Conic Constraints

So far, we only considered GNEPs of the form (GNEP) with joint linear equal-
ity constraints (linear both because of convexity reasons and in order to have a
separable structure). We now want to extend the previous results to the more
general class of GNEPs defined by (GNEP .y,;.) with some non-empty, closed, and
convex cone C. In particular, this scenario allows us to take into account linear
inequalities, a situation that actually occurs in our application in Chapter 7.

The main idea is to transform the GNEP from (GNEP,,,;.) with conical con-
straints to a GNEP with linear equality constraints, and then extend our previous
results to this reformulated problem. To this end, note that the variational KKT
conditions of (GNEP ;) are given by

N
0 €V, 0,(x") + 0o, (%) + BN + Ny (2), A e Ne ( > B - b)
=1

forallv =1,..., N, see [18, Ch. 3.1|. Since C is a convex cone, the latter condition
is equivalent to

N N
N Bai-becC, e, </\*]ZBixj—b>:0,
i=1 i=1

where C° := {A € K| (A | s) <0 Vs € C} denotes the polar cone of C. Under
suitable regularity assumptions, these KK'T conditions are necessary and sufficient
optimality conditions.

Next, we want to rewrite problem (GNEP,.,;.) as an equality constrained
GNEP. There are different ways to do this, and in this section, we present two
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such reformulations that are probably the most natural ones. The first reformula-
tion uses the optimization problems

N
nynél/I\/ly@ (xy,xy) + pu(xy) Zsz—b—Zsi =0 (3.18)
syeC

for all players v = 1,..., N. The second reformulation uses a GNEP where the

first N — 1 players v deal with the optimization problems

min 0, (z,,x_,) + @, (z,) ZBJZZ b—s=0, (3.19a)

Ty EXY

whereas the minimization problem of the final player v = N is given by

min Oy(zn,z_n) + on(TN) Zsz—b—s—O (3.19b)

TNEXN
seC

Hence, the first reformulation (3.18) rewrites the conic constraints as an equality
constraint by splitting the conic condition among all players, whereas the second
reformulation (3.19) uses a slack variable s only for the last player. Note that the
splitting used in the first approach is not unique in general. The precise relation
between the conical constrained GNEP and these two formulations is discussed in
the next two results.

Proposition 3.13. Under the given assumptions for the problem (GNEP .pnic),
the following statements are equivalent:

(a) x* = (z7,...,2%) is a generalized Nash equilibrium of (GNEP .onic).
(b) (z*,s%) = (a7,...,2N,s7,...,8y) is a generalized Nash equilibrium of (3.18)
for some s;, € C,v=1,...,N.
(c) (z*,s%) = (aF,...,2¥,s") is a generalized Nash equilibrium of (3.19) for
some s* € C.
Proof. Note that the objective functions of all three GNEPs are identical and

independent of s or s,. Hence, the statement follows by noting that a feasible
point of one GNEP yields a feasible point of the other GNEPs and vice versa.

(a) = (c): Suppose that z* is a generalized Nash equilibrium of (GNEP .pic).
Then set s* := > Byxf —b € C. It follows that (z*, s*) is feasible for (3.19).

(¢) = (b): Suppose that (z*,s*) is a Nash equilibrium of (3.19). Setting s% =0
forall v =1,..., N — 1 and s} = s* gives a feasible point of (3.18).

(b) = (a): Since C'is a convex cone, it follows that S, s, = N S (s;/N) € C
which implies statement (a). O
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The previous result states that the reformulated GNEPs have the same solu-
tions in the sense of a generalized Nash equilibrium as the original GNEP from
(GNEP nic). The following result shows that the corresponding sets of variational
KKT points are also the same, which is of particular interest for our methods
since they compute variational KKT points. To this end, recall the close rela-
tionship between variational KKT points and variational equilibria described in
Theorem 3.8.

Proposition 3.14. Under the given assumptions for the problem (GNEP i),
the following statements are equivalent:

(a) (z*,X*) is a variational KKT pair of (GNEP conic)-

(b) ((z*,s%,...,88),A") is a wvariational KKT pair of (3.18) for some
steC,v=1,...,N.

(¢) ((z*,5%),A") is a variational KKT pair of (3.19) for some s* € C.

Proof. (a) = (c): Let (z*, \*) be a variational KKT pair of (GNEP ), and
define s* := S°» | Bizt — b. Then

0 € Vo, 0,(27) + 00, (¢7) + ByA" + N, (27)

and
N
A e NC<Z Byt — b) — Ne(s%)
i=1
for all v =1,..., N. This can be rewritten as
D * * B*
0c (P@(«x )—gagp(l’ )) + <_I) A* +NXXC(I*7S*)
and

N
ZBuxZ—b—s* =0,
pn=1

which are exactly the variational KKT conditions of (3.19).

(¢c) => (b): Suppose that ((z*,s*),A\*) is a variational KKT pair of (3.19), and
set 5] 1= ...:= sy = %s*. Then it is easy to see that ((x*,s’{, . .,sj‘v),/\*) is a
variational KKT pair of (3.18).
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(b) = (a): Let ((z*,s],...,sy),A") be a KKT pair of (3.18), i.e., it satisfies

~

Py(x*) + 0p(z*) B*
0 —1

0e . + . A +NXXCX--~XC(x*7S>{7"‘757\7) (320)
0 —1I

and >, Bz —b— > .sf = 0. Using (3.20) and Naxcx..xc(T,S1,...,8n) =
Nx(x) X Ne(sy) X -+- x Ne(sy), we therefore obtain A* € Ng(s?) for all
v=1,...,N. Hence \* € N, Ne(s%) € Ne(32N, 5%) = Ne(320L, Byat —b). We
therefore have

N
0 € By(a*) + Op(a*) + BN + Na(z*) and X € NC<ZBix;* _ b>,
=1

which are exactly the variational KKT conditions of (GNEP .p;c)- O

The previous results allow us to apply our ADMM-type algorithms that are intro-
duced in Chapter 5 and 6 to the more general case of GNEPs with conic constraints.
Formally, the corresponding objective functions, and therefore also the resulting
mapping Py, need to be regarded as functions of (z,s). Note that the latter is
never strongly monotone, even if ﬁg(l‘) is strongly monotone as a function of x
alone. Fortunately, we only require a cocoercivity assumption in Chapter 5, and
the cocoercivity of Py as a function of x immediately implies the same property of
the operator Py as a function of (z,s). In Chapter 6, we require Py to be strongly
monotone with respect to z_y; therefore the formulation stated in (3.19) is still
applicable.

Remark 3.15. In the last section, we rewrote the problem (GNEP,.,;.) as an
equality constrained problem of the form (GNEP). In the Chapters 5 and 6, we
develop methods for the problem (GNEP) where an upper estimate for the operator
norms ||A, || needs to be known. One should be aware that in the preceding section
we changed the operators B, from problem (GNEP,,,;.) to either an operator
Ay (x,,s,) = Byx, — s, in the case where we introduced N slack variables, or
Ayx, =Byx, forv=1,....N—1and A,(z,,s) = B,x, — s in the case where we
introduced one slack variable. In order to estimate the norm of these A,, we see
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that

”BVUV - SVHIC

|Au]| = sup
(zv,50)7#0 ”(371/7 SV)HHVXIC

S sup ”BV:EVHIC + ||SV||IC
(Ty,50)#£0 H(muasu)HHuxK

BVxV’C SvllK
oy (Al el )

(@) \ N (@vs 80) [l 10, 80) 34,

B
¢y (Bl ), g, (ol )
(xuysu)#o ||($V7SV)||HVX’C (xy,SV);éO ||('Z‘V7SV)||HVX’C

B
- (H qunzc) - (HSullic)
n#0 \ |Tvll, /o0 \lsullc

in the first case, or ||A,|| = [|B,|| forv =1,...,N — 1 and ||An| < ||Bn|| + 1 in
the second case. o
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Chapter 4

Regularized Jacobi-type
ADMM-Methods for a Class of
Separable Convex Optimization
Problems

In this chapter, we introduce and analyze ADMM-type, parallel splitting algo-
rithms for the optimization problem (Opt), which was introduced in Section 1.1
and further discussed in Section 3.1. This chapter is based on the results from [21].
We start with recalling the problem and its assumptions. The problem is given by

N N
min Zfz(xz) s.t. ZAimi =b, z,€X (i=1,...,N). (Opt)
i=1

i=1

As already mentioned in Chapter 3, here and in the whole thesis, H; and K denote
Hilbert spaces, f; : H; — R are lower semi-continuous, convex functions, X; C H;
are non-empty, closed, convex sets, A; € L(H;,K), and b € K. We assume that the
optimization problem (Opt) has a non-empty feasible set. Note that all functions
fi are supposed to be convex, but none of them has to be strictly or uniformly
convex. Furthermore, no differentiability of f; is required. Since we have explicit
constraints AX; for each mapping f;, there is essentially no loss of generality in
assuming that f; is real-valued for every ¢ = 1,..., N. The assumption that the f;
are real-valued can be circumvented by using a technical condition. Moreover, we
do not assume the operators A; to be injective or surjective, which is a condition
that is often used in finite dimensions where the matrices A; are assumed to have
full rank.

For the sake of notational simplicity, we use again the canonical abbreviations
from (3.1).

63
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This chapter is organized as follows:  Our regularized Jacobi-type
ADMM-method is presented in Section 4.1 together with a more detailed dis-
cussion regarding some of the related algorithms. The corresponding global
convergence analysis is given in Section 4.2. The main idea is to show that, after
a linear transformation, the iterates are equal to the elements of a sequence gener-
ated by a proximal-point method in a suitable Hilbert space. This transformation
is possible for the Jacobi-type iteration and is not directly applicable to the
corresponding Gauss-Seidel-version of our approach. Motivated by the proximal-
point interpretation of our algorithm, which only yields weak convergence of the
iterates unless additional assumptions hold, we present a strongly convergent
Halpern-type modification of the Jacobi-type ADMM-method in Section 4.3.

4.1 Regularized Jacobi-type ADMM-Method

The method we consider in this chapter is the following regularized Jacobi-type
method for solving the optimization problem (Opt).

Algorithm 4.1. (Regularized Jacobi-type ADMM-Method)

(S.0) Choose a starting point (2°, u%) € X x K, parameters 3,7 > 0, and set
k:=0.

(S.1) If a suitable termination criterion is satisfied: STOP.
(S.2) Fori=1,..., N, compute

. g
¥ = arg min {fi(xi)+(uk | Aimi>+§(||Aixi+Z A —b|*+y||lzi—2f ) }

T, €X; I#i

(S.3) Define
N
= gk B(Z At — b> : (4.2)
I=1

(S.4) Set k < k+ 1, and go to (S.1).

Throughout our convergence analysis, we implicitly assume that Algorithm 4.1
generates an infinite number of iterates. We further note that all subproblems
(4.1) are strongly convex for all ¢ = 1,..., N and all iterations k¥ € N. Hence
o= (xlfH, e ,x’fvﬂ) is uniquely defined. Note that this is due to the quadratic
regularization term, which does not occur in standard ADMM-methods for two
or more components. These standard ADMM-methods are also Gaussian-type

methods since they use the newer information #¥™* ... 2 in the computation
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of xf“ in (4.1). For reasons that become clear during our convergence analysis,

we use the above Jacobi-type ADMM-method with its known advantages and
disadvantages.

The main computational overhead in Algorithm 4.1 emerges from solving the
optimization subproblems in (S.2). However, in contrast to the augmented La-
grangian method discussed in Section 1.1, these subproblems are small-dimen-
sional. Moreover, there are several applications where these subproblems can be
solved analytically, in which case each iteration of the algorithm is extremely cheap.

In order to compare our method with some existing ones and to present some
suitable modifications, let us denote the outcome of (S.2) also by ¥, i.e.

R : B
¥ .= argmin {fi(xi)%—(uk ] Aixi>+§(l|Aia§i+Z Ay —b| P4y ||zi— ] %) } (4.3)

xz
T, EX; I£i

Furthermore, if there is no partial regularization, we denote the corresponding
result by

i¥ .= arg min {f,(xz) + (" | Ay + §(||Az$z + ZAle —0|1%) } (4.4)

T, €X; I#i

This allows us to make the following comments, where we mainly concentrate on
some modified updates of the iterates z*, but it should be clear that corresponding
updates are then also needed for the multiplier p*.

Remark 4.2. In the following, we discuss some related algorithms from the
existing literature; recall that the convergence proofs of all these methods are
limited to the finite-dimensional case.

(a) The modified Jacobi-type ADMM-method suggested in [63] uses the iteration
2R = 2% + ap (2% — 2%) for some step size ap > 0. This step size is typically
very small and can be computed by a formula in every iteration or is constant and
explicitly given. We further note that the paper [63] requires all sub-matrices A;
to be of full column rank.

(b) Motivated by the previous comment, it might also be useful to rewrite Algo-
rithm 4.1 as 2! 1= 2% + ap (2% — 2¥) for some step size 0 < ¢ < o, < ¢, < 2,
where ¢; and ¢, denote some positive constants. Obviously, Algorithm 4.1 corre-
sponds to the case oy = 1, i.e. we can allow much larger step sizes than [63]. This
does not automatically guarantee faster convergence, especially since we have the
additional regularization term in our method, but indicates that there is some
hope for a superior numerical behavior. We get back to this step size later.
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(c) Recall that Algorithm 4.1 was already analyzed in [34] for the finite-dimensional
case, whereas we deal with the Hilbert space setting and state some further results
(e.g., strong convergence). Our results, based on a very simple technique of proof,
therefore generalize those from [34]. Furthermore, as noted in (b), our approach
also allows under- and overrelaxation of the iterates (z*, u¥), whereas the technique
in [34] allows to introduce a step size 7 € (0,2) only for the dual variable u*. The
corresponding pF-update is

N
s +Tﬁ(ZAiIfH . b).
i=1

A simplified condition on the proximal constant 7; for the i-th subproblem given
in [34, Lem. 2.2] is

N T
’}/ZI — (ﬁ ].)Az Az;

where A = B means that A — B is positive definite. In our approach, it is
also possible to choose the proximal constant separately for every subproblem
or even choose a different equivalent norm for the regularization as in [34], but
the added value would be minimal compared to the notational inconvenience.
Moreover, taking into account that, in the finite-dimensional case, the matrix
N - diag(AT Ay, ..., AL Ax) — AT A is easily seen to be positive semi-definite, it
follows that (N — 1) - diag(ATA;,..., AT Ax) = ATA — diag(AT Ay, ..., AL Ay),
where B = C means that B — (' is positive semi-definite. Consequently, for
sufficiently large v we have

0 < 4 — (N —1)- -diag(ATAy,..., AL AN)

’Y-[ - (ATA - dlag(A{Alv cee 7A£AN))7

LA TA

hence the condition from [34, Lem. 2.2] implies our condition on 7 that we in-
troduce later in Section 4.2. Taking A as the identity matrix, we see that our
criterion regarding the choice of 7 can be indeed significantly weaker.

(d) Another modification of the Jacobi-type iteration is due to 43,60, 108| and
replaces the update from (4.4) by

a = argmin { files) + (6 | Agwy)
T, €EX;

O (1A + Y Ak — bl + (N — Dl A~ 2H))}
I£i
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which can also be re-interpreted as a partial regularization method involving the
matrix A; in the regularization term, cf. [60, Alg. 8.1], or as an application of the
two function ADMM on a modified problem, see [43,108]. Theorem 4.1 from [66]
shows that these two different approaches yield the same algorithm. Consequently,
this modification also requires a full rank assumption on each A; in order to be
well-defined and to get convergence of the iterates a*.

(e) An algorithm introduced in [107] that is also basically parallel uses the scheme

# o= argmin { o) + Gt | A + 5 (1w + 3 At - 0P) ),

r1E€X] l;ﬁl

N
P o= B(AET ) Af),

=2

at = argmin { fi(z) + (it | Agw)
.ZiEXi
3 N
5 (A + Avi + D7 A + |l — 2k, |
i
foralli = 2,..., N, where the M; are some positive definite matrices that satisfy a

certain condition. The analysis carried out in [107|, however, is completely different
from ours and requires, similar to [34], a choice of certain parameters related to
the matrices M;. o

4.2 Convergence Analysis

The main idea of our convergence analysis is to interpret Algorithm 4.1, after a
simple linear transformation, as a proximal-point method applied to a suitable
inclusion problem in an appropriate Hilbert space.

To this end, let us introduce the linear operator M € L(H) := L(H,H) that

we define by

le\;2 AT A
N ) N N : .
Mz = (ZAiAlxl)i:1 = Zﬁ% Ai Ay | (4.5)
% :
S A A
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In finite dimensions, the representation matrix of M is given by
M = ATA — diag(AT A, ..., AL AN).
Further define @ € L(H x K) by

0 (z) _ (BQ(WM— Ml‘)) | (4.6)

where 5 and v denote the constants from Algorithm 4.1. In finite dimensions, the
matrix representation of () is

0 (52(710— M) ?) |

The following simple remark regarding some useful properties of () plays a crucial
role in our subsequent convergence analysis.

Remark 4.3. Since M from (4.5) is self-adjoint, it follows that @ from (4.6) is
also self-adjoint. Moreover, for all v > 0 sufficiently large (say v > || M]]), @
is also strongly monotone. This implies that, in this case, @) is both injective
and surjective. Hence the inverse of @) € L(H x K) exists and is also a linear,
continuous, and self-adjoint operator. o

We first estimate the norm of the operator M since this is required later.
Lemma 4.4. It holds that | M| < (N — 1) max,—;__n{||A,||*}.
Proof. The definition of M yields

N N N N
el = | X (X Al 0, | < S I,
v=1  pu=1 Ho v=1 p=1
HFV HFV
N N yvoung M N1
2 2
= DD NAwu | Aw)i| < ZZi(HAvxu|’1c+HAuquic)
v=1 p=1 v=1 p=1
HFV pFV
N N N
N -1 1
= > THAV%H?C +Y > §’|Auﬂquz2c
v=1 v=1 pu=1
pFV
N N
N -1 N -1
= Z THAV%!|;2<; + Z THAVZCVHQIC
v=1 v=1

:::::
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where the subscripts for the underlying operator norms are omitted for the sake

of notational convenience. By (2.2) we have || M|| = sup, ., W‘\‘ﬁ'lf 1l We therefore

obtain the desired estimate. O

Our next result contains a suitable reformulation for the optimality conditions of
the subproblems stated in (4.1) and (4.2).

Lemma 4.5. Under the given assumptions for the problem (Opt), the vector
wht = (M pFTY) computed in (4.1) and (4.2) is equivalently characterized by
the inclusion

0 € BAf(wW*) + BG (W) + Q(w" ™ — wh) + Nyy(w™), (4.7)
where G is defined as in (3.4) and Q is defined as in (4.6).

Proof. Using the optimality conditions for the programs (4.1), it follows that 2"
solves these programs if and only if z; = z¥* satisfies the optimality condition

0€ s, (fi(ﬂﬂi) + (" | Ag) + g(HAz‘fEi + ) At = bl* + Ayl — xfW)) + N, (i)
I#£i

for all ©+ = 1,...,N. This is equivalent to saying that there exist elements
gi € Of;(2¥) such that

— (gi + Ajpk 4 BAT (AT 4> A — b) + By (2T - l’f)) € Ny, (z7H)

I#i
forall i =1,..., N. By definition of the normal cone, this can be rewritten as
<gi + ArpF 4+ BA; (Ai:vf“ + Z Ayl — b) + Bry(ahtt — k) | 2y — xf+1> > 0

I#i
(4.8)

for all z; € Xj and all i = 1,..., N. Using pu*t! = u¥ + 5(2;11 At — b), the
last inequality is equivalent to

<gi + At BAL( ZAl(xf — 2yt + Byt —af) | oy — xf“> > 0
1#i

for all z; € A; and all i = 1,..., N. Exploiting the definition of M in (4.5), the
Cartesian product structure of the set X', and setting § = (g1, ..., gn), this can be
rewritten more compactly as

<§+A*uk+1 —i—ﬁM(.ﬁEk . xk—&-l) +ﬁ")/($k+l _ xk) | T — xk+l> > 0
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for all z € X'. Since

N
<%(u’“+1—u’“)+(b—z&xf“) |u—u’““> =0 Vpek
=1

in view of (4.2), the previous two formulas can be rewritten as

~I—M) 0

<g + G(w*) + (ﬁ< 0 l]) (W —w) | w — wk+1> >0 YweWw,
B

where g = (gl, e ,gN,O). Multiplication with g and taking into account the
definition of @) from (4.6) yields

<ﬁg + BG (W) + QT — w*) | w — wk+1> >0 YweWw.
Using the definition of the normal cone Ny, we can express this as
0 € Bg + BG(W*™) + Q™! — w*) + Nyy(w* ).
Since g € df (w*), we see that this is equivalent to
0 € BOf (W) + BG (W) 4+ Q(w* ™ — wF) + Nyy(w* ).
This completes the proof. O

In the following, we use the previous characterization of stationary points to get
an equivalent procedure for the computation of the iterates w*™ := (2!, uk+1)
from Algorithm 4.1. To this end, we assume throughout this chapter that @) is
strongly monotone, which is always possible for sufficiently large (and computable)
v, cf. Remark 4.3.

We obtain the following alternative procedure for the computation of w**' from
Algorithm 4.1.

Proposition 4.6. Let the standing assumptions for the problem (Opt) hold
and let Toy, be as defined in (3.5). Assume that @), defined in (4.6), is self-
adjoint and strongly monotone. Given an iterate w* = (xk,,uk), the next iterate
Wkt = (LM M) generated by Algorithm 4.1 can equivalently be represented
by the (single-valued) formula

W= (I + BQ  Top) ~ wh, (4.9)

where  Q 'Top and (I + BQ‘lTopt)fl are mazimally monotone and

(I —i—ﬁQ_lTOpt)_l is firmly non-expansive in the Hilbert space H x K endowed
with the scalar product (z | y)g = (Qx | y).
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Proof. First recall that the iterate w**! computed by Algorithm 4.1 is uniquely
defined. Furthermore, due to convexity, they are fully characterized by the op-
timality conditions (4.7) from Lemma 4.5. In order to rewrite these optimality
conditions, recall that Ny, (w**!) is a cone, so we have SNy (w**1) = Ny (w**1).
The definition of the operator Tp,: from (3.5) therefore allows us to rewrite the
inclusion from (4.7) as

0 € BTop(w*™) + Q"™ — w*) = (Q + BTop) (W) — Qu*
— Qu*e (Q +ﬁTopt) (warl)
— w"e (I+BQ 'Toy) (W)
— whtle (I—I— /BQ_ITOpt)_lwk.

We claim that the last inclusion is actually an equation, from which we then obtain
the assertion. To this end, recall that Ty, is a maximally monotone operator in

view of Proposition 3.4. That (I + BQilTopt)_lwk is single-valued as well as the
rest of the claim now follows straight from Proposition 2.48. O

Note that Proposition 4.6 uses two different scalar products (and therefore two
different induced norms) for our Hilbert space H x K. In order to be able to
apply the known convergence results of the proximal-point method, it is highly
important in our setting that both strong and weak convergence are identical
concepts in both settings. Formally, this is stated in Lemma 2.9. This result
allows us to re-interpret Algorithm 4.1 as a generalized proximal-point method,
thus it inherits its convergence properties from the known convergence properties
of proximal-point methods.

Theorem 4.7. Let the standing assumptions for the problem (Opt) hold. Suppose
that Q, as defined in (4.6), is self-adjoint, strongly monotone, and that there is
at least one KKT point of the optimization problem (Opt). Then the following
statements hold:

(a) The sequence {w*}ren = {(2*, 1F) }ren generated by Algorithm 4.1 converges
weakly to a KKT point w™ = (>, 1) of (Opt), i.e. 0 € Tou(w™), where

x> is a solution of the optimization problem (Opt).
(b) It holds that |[w* — w**1||? = O(1/k), in particular, |[w* — w**|| — 0 for
k — oo.

(c) We have dist*(Top(w*),0) = o(1/k) for k — oo (rate of convergence to
KKT-optimality).

(d) It holds that Ax* —b — 0 for k — oo and Ax*> = b (primal feasibility).

(e) It holds that f(z*) — f* for k — oo, where f* is the optimal function value
of (Opt).
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(f) We have fi(x¥) — fi(2°) for k — oo, where x3° denotes the weak limit point
of x¥, for alli=1,... N.

(g) If fi is strongly convez, then x¥ converges strongly to $° for k — oco.

Proof. (a) - (c) In Proposition 4.6 it was shown that the iterates generated by
Algorithm 4.1 can be represented as w*™ = (I+ Q™ Top) ~'w*. By the maximal
monotonicity of Ty, cf. Proposition 3.4, Theorem 2.50 shows that the iterates
wht = (2P A1) converge weakly to a zero w™ = (2, u>) of To,. Further,
Theorem 2.50 also shows the convergence rate results (b) and (c). By Lemma 3.3,
such zeros of Ty, are KKT points of (Opt). Since w™> = (x>, u™) is a KKT-pair,
it is well known, or can be seen as in Theorem 3.8, that 2> is a solution of (Opt).

(d) By definition of p**1, we have Az**1 — b = (u**! — p*)/B. The first part of
the assertion therefore follows from part (b). The second part follows from the
fact that w™ = (z*°, u*°) is a KKT point, see (a).

(e), (f) Statement (e) is a standard result; however, for the sake of completeness
and since it is used to verify assertion (f), we include its proof here.

In view of (a), we may assume that w*® — w* for some weak limit point

w™ = (2, u*°). Furthermore, using (b) and (c), we obtain

N
A ™+ A = bl < (A =)+ 1) Al - b
1#i =1

N
< Al = el + 1) Awf = 0]l = 0.
=1

Since X is closed and convex, it is weakly sequentially closed, hence x> € X.
From 2%, 21 € X, (4.8), and the definition of the subdifferential, we obtain

fil@) = fiai ™) >
<A;‘u"’ + BA; (AT > Arf — b) + (e — af) | 2T - xoo>
1#i
Summation for ¢ = 1,..., N yields, taking into account that x**' — 2% — 0,
Aiei ™+ 37, Aief — b — 0, and the boundedness of 2> — z*+!,

<A*Mk | I‘k—H —I'OO> +€k
<,Uk | Axk+1 —A.%'OO> _'_&_k

f(ZL'OO) 2 f xk—i—l +
+
+ <Mk | A:Ek_H o b> +€k
+
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where ¥, & are certain sequences converging to zero. Since f is Isc, it is also
weakly sequentially lsc, cf. Proposition 2.15, i.e. liminf,_,. f(z¥) > f(2°°), and
we therefore obtain

limsup f(z"™) < f(2*) < liminf f(2*).

k—o0 k—o0

Consequently, we have f(z*) — f(2>) = f*. The last equation holds because x>
is a minimizer of (Opt). This verifies statement (e). We next exploit that part to
show assertion (f). To this end, first note that (e) together with the lsc property
of all f; implies

F@®) = 3 Al = 3 flaf) + fia)

I£i

N
< ) N (o < .. k
< ; filai®) +liminf fi(z;) < ;—1 lim inf fi(27)

N
< nggf(;mf)) = liminf f(z") = lim f(z) = f(2%),

so that equality holds everywhere. In particular, it follows that liminf,_,.. f;(z¥) =
fi(x5°). Together with (e), this further implies

k—o0 k—o00

N
lim sup f;(¥) < limsup <Zfl(xf)) + liin sup ( — Z fl(xf)>
=1 0 144

< f@) =Y tminf (fiah)) = fi@F) = liminf fi(o})
14

k—o0

This yields f;(x%) — fi(x%°).

(g) By assertion (c) we have that dist(Tp,(w"),0) — 0. Suppose that f; is strongly
convex. Then there exists a constant v; > 0 such that

filys) = filw:) = (gim) | ws — ) + villas — il %,
filwi) = fily) > (giyi) | @i — i) + willwi — wil
for all g;(x;) € 0fi(z;) and all g;(v;) € 0fi(y;). Adding these inequalities yields
(gi(wi) — gi(ys) | v —yi) > 2vi|lz; — ?JiHQ- (4.10)

Now let us take an element v* € Tpu(wF) = Top(z*, u*) such that [|v* — 0] <
dist(0, Top:(w”*)) + 1/k for all k € N, which is always possible by definition of
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the distance function. Recalling the definition of the operator Tp,; and using the
separability of the function f, we see that this v* has a representation of the form

4. Jacobi-type ADMM-Methods for Separable Convex Optimization

g1 (%) AipF s1(xf)

gi(aF) Ar i si(xf)

gn (s At sy (k)
0 b— Axk 0

for certain elements s;(2¥) € Ny, (zF) and g;(2%) € 0f;(z¥). In view of assertion (a),
we also have 0 € To, (w™) = Top (2%, 1°°). Then we obtain from the monotonicity
of the normal cone operators together with (4.10) that

(01 G557

N N
= > {oila}) = gu(ai) | af —a°) + Y (Ajp* — Ajp™ | af —afF)
=1 =1

+ Y (silaf) = si(af) | af —af®) + (b= Ad®) = (b= Ax™) | p* = p™)

~
—_

> (gi(f) = gi(af®) | af — af%) + (Az™ — Az | p* — )

> 2l — 2|
Since {v¥} converges strongly to zero in view of (d), and {w"*} is weakly convergent,
the previous chain of inequalities shows that 2% — 22° (strongly). O

Remark 4.8. (a) As already seen in Proposition 4.6, the operator (I +3Q~'T)~!
is firmly non-expansive in a suitable Hilbert space. By the Krasnoselsky-Mann
iteration for firmly non-expansive operators, see Section 2.3.3, we see that many
statements of Theorem 4.7 remain true if we consider the more general iterative
procedure

:L‘k+1 — (1 —pk)wk—f-pki’k,
Mk+1 — (1_pk’)uk+pklak’

where 2% and % denote the outcome of one iteration of Algorithm 4.1 and
p" € 0,2] satisfies >".°, p*(2 — p*) = co. The choice p¥ = 1 corresponds to our
algorithm, whereas p* < 1 and p* > 1 are often called under- and overrelaxation,
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respectively. In view of our limited numerical experience, however, we do not
obtain any benefit by taking p* # 1.

(b) There exist several inexact versions of the proximal-point method in the
literature, see for example [41,48,72,94]. The previous analysis clearly shows that
it is also possible to exploit these inexact proximal-point methods in order to
obtain inexact counterparts of Algorithm 4.1. The corresponding details are left
to the reader.

(¢) It requires just a minor change in the above proofs to use a regularization with a
strongly monotone linear operator R;, i.e. a regularization of the form ||z; — 2% ()%,
as in [28,60,107], instead of the regularization 7||x; — z%||? in (4.3). However, these
are technical details that do not provide any additional mathematical insight. <

It is not difficult to see that the convergence theory in this section remains valid
as long as the bounded operator @) is self-adjoint and strongly monotone. More
specifically, if @) as defined in (4.6) is derived from another splitting-type scheme,
we obtain the same interpretation as a proximal-point method, and therefore the
method inherits its convergence properties. Unfortunately, ) being self-adjoint
plays a central role here, as shown below in Example 4.9. This means that our
convergence theory cannot be applied to the case where Algorithm 4.1 is replaced
by a corresponding regularized Gauss-Seidel-type ADMM-method because the re-
sulting counterpart of the matrix M (hence also @) as given in (4.5) is, in general,
not self-adjoint. But () not being self-adjoint ruins all desired convergence proper-
ties. This is illustrated by the following example in the finite-dimensional setting.

Example 4.9. In order to show that the proximal-point algorithm can only be
applied if the operator () is self-adjoint, let us define

0 -1 -1 111
T := (1 0 -1 and Q = [0 1 1
1 1 0 00 1

First we notice that T is maximally monotone, cf. Proposition 2.40. Furthermore,
an easy calculation shows that

1
2
for all d # 0; hence () is positive definite and therefore yields a strongly monotone
operator. However, the matrix () is not symmetric, so we do not have a self-adjoint
operator here. The proximal-point method is given by

1 1
dTQd = (dl + d2)2 + §<d2 + d3)2 + §<d1 + d3)2 >0

-1

0 —1 —1 111 111 1 1 1
e 1 0 —=1)+10 11 01 1)2"=1|-1 0 0]z~
1 1 0 00 1 00 1 0 -1 0
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Further we see that

1 4

1 1 1
-1 0 0] =160
0 -1 0 0

oS = O

0
01];
1

hence 2% = 20 for every 2° € R? and all k¥ € N. Thus, the method does not
converge. o

Convergence in the Inconsistent Case

In the above convergence theory we assumed the existence of a KKT pair and there-
fore in particular of a solution. Now we want to investigate if it is possible to tell
from the behavior of the iterates generated by Algorithm 4.1 whether or not there
exists a solution of the optimization problem (Opt). Further we want to investigate
the behavior in the case where a solution to the problem exists, but it does not
satisfy the KKT conditions. This is often the case in the infinite-dimensional set-
ting, because the desired Lagrange multiplier lies in a weaker space Y* D I than
the augmentation space K. First, we want to see from the convergence behavior
of Algorithm 4.1, if there is no solution. Thereafter, using additional assumptions,
we deduce convergence results in the case there is a solution which is not a KKT
point.

Even though it is well known that a part of the iterates generated by the
classical ADMM-method or the Douglas-Rachford splitting diverges in the absence
of a solution, see [42], the literature containing a more differentiated analysis of
the behavior of ADMM-type methods in the absence of KKT pairs and solutions
is quite limited and often assumes a quadratic objective function, see [5,98| and
references therein. To the best of our knowledge, the approach that we present in
this section, using asymptotic KKT sequences from Theorem 3.5, is new. Further,
it seems that convergence properties in the embedding context for ADMM-type
methods were not analyzed before.

In Theorem 3.5 we have shown that if the problem (Opt) admits a minimizer
in H, then there is a sequence in H x K approximating the KKT conditions.

Recall that (z*, pu*) € H x K being a KKT pair is equivalent to (z*, u*) being
a fixed point of the operator (I + 8Q'Tp,)~'. The next theorem shows that
the operator (I 4+ 8Q 'Tp,)~" almost admits a fixed point, provided that there
is a solution of the problem (Opt). Notice that we only need a solution but not
necessarily a KKT point.

Theorem 4.10. Let the standing assumptions for the problem (Opt) hold, let Top
be defined as in (3.5), and Q € L(H X K) be defined as in (4.6). Suppose that Q is
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self-adjoint and strongly monotone. If the problem (Opt) admits a solution, then

: -1 10| —
e

Proof. Setting w* := (2%, \¥) and using Theorem 3.5, we find e* € Tp,;(w") with

e¥ — 0; thus

eF € Top(wh) <= w" + Q1" € (I + Q™ 'Top)w"
= wh € (I+BQ Top) (" + BQ7'F).

Since the resolvent (I+3Q'Tp,) " of the maximally monotone operator Q' Tp,
is uniquely defined, we even have

wh = (I + BQ 'Top) H(w" + BQ '),
Thus we obtain

(1 + BQ Toy) v g
= (I + Q™ Top) ™ (w" + BQ™'e") — (I + Q™ Tow) "'w']q
< Nt + Q1 — utllg
— 1BQ <o

In the inequality, we used the firm non-expansiveness of (I + 3Q 'To,)~ ", see
Proposition 4.6. Since the standard norm and the norm induced by @) are equiva-
lent (see Lemma 2.9), we obtain from ¥ — 0 that ||z* — (I+B8Q To,) " t2*|| — 0.
This shows the claim. O

Theorem 3.5 shows that if we have a solution, we have a sequence (z*, u*) approx-
imating the KKT conditions. From this we have deduced in Theorem 4.10 that
the operator (I + SQ 'Tp,:)~" almost admits a fixed point. Now Theorem 2.34
shows that we can expect certain properties of the classical fixed-point iteration.
This together yields the next result about Algorithm 4.1.

Theorem 4.11. Let the standing assumptions for the problem (Opt) hold, and let
the sequence (z*, %) € H x K be generated by Algorithm 4.1, with -y > 0 chosen
such that Q, defined in (4.6), is strongly monotone and self-adjoint. Then the
following statements hold:

(a) If there is a ¢ > 0 and a subsequence T C N such that ||z — a*||%, +
|+t — ¥ ||% > ¢ for all k € I, then there is no solution of (Opt).

(b) If there is a solution of (Opt), then x**' —a* — 0 in H and (" — p*) =
AxM1 — b — 0 in KC. Further, every weak accumulation point of x**1 is

feasible.
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Proof. (a) Set F:= (I+8Q "To,) " in Theorem 2.34, now Proposition 4.6 shows
that

e [ e T [ (€Y iy R VT [
= HwkH— w3
= | F(w") — w3
= dnf (1= F)wlfe. (4.11)

If ||2* — 2% + ||t — pk)|? > ¢ > 0 on a subsequence, it follows from
the above convergence that inf,cxyxx [|(I — F)w||3;xx > 0. Theorem 4.10 shows
that if inf,cxx s [|[(I — F)w||* > 0, there is no solution. This implies the first claim.

(b) Further, Theorem 4.10 shows that if there is a solution, then
inf exxr |[(I — F)w|> = 0. By (4.11) we see that zF*' — 28 — 0 in H and
prtt — pF — 0 in K. Since %(pf““ — k) = Az*t — b, we see Az*tt —b — 0 in
K. Suppose now that z*¥ —7 z on a subsequence Z C N. First notice that z € X

because X is closed and convex, thus weakly sequentially closed. By the linearity
of A, we get Ax*¥ —b — Az — b in K, and thus Az — b = 0; thus 7 is feasible. [

Let us stress that in Theorem 4.11 (a) we obtained that there is no solution of
(Opt) if ||+ — 2% |2, + || F 1 — p*¥||2. > c on a subsequence, this is a much stronger
result than the non-existence of a KKT pair.

Now we want to investigate the convergence behavior of Algorithm 4.1 if there is a
solution which admits no Lagrange multiplier. As mentioned in the introduction of
this section in many examples from optimal control the desired Lagrange multiplier
lies in a weaker space Y* D K than the augmentation space K. This is now
illustrated by two examples.

Example 4.12. In almost every example from optimal control, the constraint is
a mapping from some vector space into the Sobolev space Hg () (or a subspace of
this space, for example C(Q)). Therefore, our above setting requires an augmenta-
tion of the constraint in HJ(£2). However, it is often more convenient to augment
the constraint in the Lebesgue space L?(2), because the norm and the projections
can be computed faster. For example, the standard tracking-type problem

a 2
i ly = vallz2(@) + S lullz2)
yeHS ()

st. —Ay = uin Q

y = 0in 09
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can be reformulated as

min_ |y = yall2e) + = llul2e
ueL?(Q) 2
yeH} (Q)

s.t.y = Su,

where S denotes the solution operator of the Laplace equation, cf. Section 2.1.3.
This is a constraint in the space H}(Q); nevertheless, it would be convenient to
augment the constraint in the space L?*(f2), which contains the space Hj(2). ¢

In the last example, the space H} () was still a Hilbert space and therefore the aug-
mentation in L?(Q2) was convenient but not necessary. The next example demon-
strates that there might not be any Hilbert space that is suitable for the augmen-
tation. Moreover, there is no reason to expect that a Lagrange multiplier exists.
Hence, any augmented Lagrangian approach needs to make use of embeddings.

Example 4.13. This time, we consider the tracking type problem with state
constraints
B A A A
yeH) ()
st. —Ay = uin ()
y = 01in 09,

y < g,

where g € C(£2). It is well known that, using the solution operator of the Laplace
equation, cf. Section 2.1.3, this problem can be reformulated as
. 2 a 2
uEHLl%I(lQ) 15U = yall72(q) + §||U||L2(Q)
s.t. Su < g.

Further, it is known that this constraint, if interpreted as an L?(f2) constraint,
possesses no interior points, and thus the existence of a Lagrange multiplier cannot
be expected. As usual in optimal control, the constraint is therefore interpreted as
a constraint in the Banach space C(£2), which is not a Hilbert space but a subspace
of L?(£2). Under a Slater condition, the existence of a Lagrange multiplier is then
shown in the dual space C(Q)*, which is the space of the signed Borel measures
and not a Hilbert space, cf. [104]. Hence, in principle, a Hilbert space method
is not applicable. Nevertheless, in practice, the constraint is augmented in L?(Q)
while “hoping” for convergence. As we see later, this hope is legitimate in some

cases. If g € C* Lﬁ) then a analogous reasoning can be carried out using the spaces
H(Q) and C*(Q) instead of L?*(Q2) and C(Q). o
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Let us now proceed from the last two examples to a more general framework for
our considerations, which is described in the following assumption.

Assumption 4.14. In addition to the standing assumptions for the problem
(Opt), we assume the following:

(a) Y is a reflexive Banach space.
(b) The embedding Y — K ~ K* < Y™ is continuous and dense.

(¢c) f : H — R is proper, convex, and lower semi-continuous; in particular,
dom f = H.

(d) The A, are linear, continuous operators from #, to Y, and therefore they
are also mappings to K. We denote again Ax = ZJVVZI Ayx,.

(e) The vector b is an element of Y.

Even though it might seem strange to assume that the linear operators A, map into
the more restrictive space Y at first glance, this is actually the right assumption,
since the constraint originally lies in Y and is just interpreted as a Hilbert space
constraint in /. Since we can interpret the mapping A as a map from H to
Y and, by dint of the embedding, also as a map from H to K, we obtain A* =
A*o Iy~ for the Hilbert space adjoint A* : L — H and the Banach space adjoint
A* : Y* — H. For notational convenience, we omit the embeddings Iy ,x : Y — K
and Ix_y~: K — Y*; thus, both pf™! € K generated by Algorithm 4.1 and its
embedding I_y«u**t1 € Y* are denoted by p**'. By virtue of this embedding,
the Hilbert and Banach space adjoint of A can therefore be applied to p*+1.

Using the Theorem 4.11, we can now deduce some convergence properties in
the case where no Lagrange multiplier exists in K.

Theorem 4.15. Suppose that (Opt) admits a solution, and that Assumption 4.14
holds true. Let the sequence (z*, u¥) € H x K be generated by Algorithm 4.1, with
v > 0 chosen such that Q, defined in (4.6), is strongly monotone and self-adjoint.
Then the following statements hold:

(a) Assume that A : H — Y is a compact, bounded, linear operator, and that
there is a subsequence T C N such that ™' —z & and p**! — [ in Y.
Then (z, i) is a KKT pair in (H,Y™).

(b) Assume that f is differentiable, V f is weakly sequentially continuous, i.e. it
maps weakly convergent sequences to weakly convergent sequences. Further
assume that A : H — Y is surjective, X = H, and that 2"t1 —1 & converges
weakly on a subsequence T C N. Then p**t' —; i in Y*, where i is the
unique multiplier such that (z, ) is a KKT pair.
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Proof. (a) First notice that y**1 —7 fi since Y is reflexive and, therefore, weak and
weak-* convergence coincide. By Theorem 4.11 (b), the accumulation point T is
feasible. From the compactness of A we get the strong convergence Az**' — b —7 0
in Y. The compactness of A : H — Y™ implies the compactness of the Banach
space adjoint A* : Y* — H, now p**! —7 i in Y* implies A*pft —7 A%, As in
the proof of Lemma 4.5, we obtain from the optimality condition of (4.1) that

— A — B(yI — M) (2 — 2F) € Of (aFTY) + Nay(aFth), (4.12)

where ! € Y* through the embedding stated in Assumption 4.14. The left-hand
side of this inclusion converges (strongly) to —A*f on the subsequence Z since
ot — 2k — 0 and A*pFtt — 7 A*ji. The operators f and Ny on the right-hand
side of this inclusion are maximally monotone. Also, we have dom(df) = H by
Proposition 2.19, and dom(f) = H. Thus, Proposition 2.42 shows that their sum
Jf + Ny is maximally monotone as well. Therefore, the graph of 9f + Ny is
weakly-strongly sequentially closed by Proposition 2.41, and we get

0€0f(Z)+ Nx(Z) + A*fa.
Together with Az — b = 0, these are the KKT conditions in H x Y*.
(b) Since X = H, we have Ny(Z) = {0}. The weak convergence of z*** on the
subsequence Z yields Vf(z**!) —7 Vf(z). The optimality condition (4.12) of
(4.1), which simplifies to
_A*luk—i—l _ 5(7] . M)(l,k—&-l _ l‘k) — Vf($k+1),

M1 _ 2k — 0 resulting from Theorem 4.11 (b), and the weak

k:+1)

the convergence x
convergence of V f(x on the subsequence Z imply the weak convergence of
A*p*+1 on the subsequence Z. Now let y € Y be arbitrary. By the surjectivity of
A, there is an x € H such that y = Az and we see

W y)yy = (W Az)yey = (A 2)g

The right-hand side of this equation converges because of the weak convergence
of A*i**1 (on the subsequence Z); hence p**! is weak-* convergent in Y* on the
subsequence Z to a limit i € Y. The reflexivity of Y shows p**1 —7 ji. Therefore,
we have Vf(Z) + A*i = 0, and further we see as above that AT = b. These are
the KKT conditions. [l

4.3 A Strongly Convergent Algorithm

As shown in the previous Chapter 3, the operator Ty, from (3.5) is maximally
monotone. Hence our Jacobi-type ADMM-method stated in Algorithm 4.1 yields
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weak convergence of the corresponding sequence {w*} since this method can be
interpreted as a proximal-point method in a suitable Hilbert space. We also proved
that the sequence =¥ generated by Algorithm 4.1 converges strongly if f; is strongly
convex. However, most functions are not strongly convex, and it is often appre-
ciated to have a strongly convergent algorithm at hand since it possesses better
approximation properties. In Section 2.3.4, we provided a detailed description of
a way to obtain strong convergence for a fixed-point iteration of a non-expansive
operator, which was originally discovered by Halpern, see [61].

Having in mind the proximal-point interpretation of our regularized Jacobi-
type ADMM-method from Algorithm 4.1, it is not surprising that the following
algorithm can be understood as a version of Halpern’s method.

Algorithm 4.16. (Halpern-Regularized Jacobi-type ADMM-Method)

(S.0) Choose (z°, %), (z, ) € X x K, parameters 3,y > 0, set k := 0, and choose
a sequence {p*}ien satisfying

pr—=0, > =00, Y|P —pf <o
k=1 k=1

(S.1) If a suitable termination criterion is satisfied: STOP.

(S.2) Fori=1,..., N, compute

i | B
7t = argmin { fi(ws) + (0 | A5 (| A+ Y Aaf b2 +Alles—at ) }.

T, EX; I
(4.13)
(S.3) Define
N
ir = B0 Al - b). (4.14)
=1
(S.4) Set
xk+1 — pkx 4 (1 o pk)i'k,
Pttt = P (1= Pk,

(S.5) Set k +— k+ 1, and go to (S.1).

The global and strong convergence properties of this method follow immediately
from known results about Halpern’s modification of the standard proximal-point
method and are summarized, for the sake of completeness, in the following result.
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Theorem 4.17. Let the standing assumptions for the problem (Opt) hold. Suppose
that Q, defined in (4.6), is self-adjoint and strongly monotone and that there is
at least one KKT point of the optimization problem (Opt). Then the sequence
{w*}ren = {(z%, 1*) }ren generated by Algorithm 4.16 converges strongly to a KKT
point w>® = (x>, u>®) of (Opt).

Proof. The operator F := (I + fQ 'Tp,)~" is non-expansive by Proposition 4.6,
as it is the resolvent of a maximally monotone map in the Hilbert space H x K
endowed with the scalar product (- | )o. It was shown in Proposition 4.6 that
the iterates w* = (7%, i*) generated by (4.13) and (4.14) are equal to the iterates
generated by @" := (I + Q' Tou ) 'w", where Tp,; is the maximally monotone
operator defined in (3.5). Thus, the iterates w*™! = (2*1 p*F+1) generated by
Algorithm 4.16 are equal to the iterates generated by

Wt = pFw + (1= pR)a* = prw+ (1= p) (I + BQ  Top) ok,

where w is a fixed vector and p* has the properties given in Algorithm 4.16.
But this is the standard Halpern-type iteration for the non-expansive operator
(I +BQ 'Tou)'. The assertion now follows from the convergence properties of
Halpern’s iteration, cf. Theorem 2.35. ]

The strong convergence of the iterates w* to a KKT point of the optimization
problem (Opt) immediately implies that all the other statements known from
Theorem 4.7, if not superfluous, automatically also hold for Algorithm 4.16 as
well.

Two other strongly convergent ADMM-type algorithms can be derived using
the two alternatives to Halpern’s method already mentioned in Section 2.3.4.
More precisely, these are the Haugazeau’s scheme, see e.g. [9, 62|, and the
method described in [15]. Using the firmly non-expansive fixed-point operator
F = (I+4BQ 'Toy) ", they can be obtained in a similar way as Algorithm 4.16.
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Chapter 5

Regularized Jacobi-type
ADMM-Methods for Generalized
Nash Equilibrium Problems

In this chapter, we want to introduce a Jacobi-type ADMM-method and modifica-
tions thereof for the problem (GNEP), which was already discussed in Section 3.2.
The convergence analysis presented in this section is based on [20]. We start by
recalling the generalized Nash equilibrium problem (GNEP) with N players v.
Recall that the optimization problem of player v is given by

N
min 6,(z,,z_,) + ¢, (z,) s.t. Z Ay, =0b, x,€X, (GNEP)
v=1

Ty EHY

for all v = 1,...,N, where the symbols are defined as in Section 3.2, i.e.
‘H, and K are given Hilbert spaces, ¢, : H, — R are proper, convex, and
lower semi-continuous functions, 6, : H; x --- X Hy — R are continuously
Fréchet-differentiable with 6, (-, x_,) being convex for any fixed x_,, &, C H,
are non-empty, closed, and convex sets, A, € L(H,,K), and b € K. As in Sec-
tion 3.2, we write, following standard notation in Nash games, * = (z,,z_,) and
(Yo, z_y) = (1, -, Ty_1,Yp, Tps1,-..,Ty). Further, we again use the canonical
abbreviations stated in (3.8).

We assume that the generalized Nash equilibrium problem (GNEP) has a
non-empty feasible set. Since we have explicit constraints X, there is essentially
no loss of generality in assuming ¢, and ¢, are real-valued for all v = 1,... N.
The assumption that the ¢, are real-valued can be circumvented by using a tech-
nical condition. Moreover, we do not require the operators A, to be injective or
surjective, which is a condition that is often used for ADMM-type methods in the
finite-dimensional context, where the matrices A, are assumed to have full rank.

85
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This chapter is organized as follows. Our basic parallel ADMM-type method
is stated and analyzed in Section 5.1. First, in Section 5.1.1, the convergence anal-
ysis is carried out by applying the convergence theory of the forward-backward
method. Then an alternative, self-contained convergence theory is presented in
Section 5.1.2. Thereafter, in Section 5.1.3, the generalization of the algorithm
to the more general conically constrained problem (GNEP,y,;.) is explained. In
addition, two modifications of the basic approach are investigated. The first mod-
ification, presented in Section 5.2, generates strongly convergent iterates under a
cocoercivity assumption. The second modification, which we discuss in Section 5.3,
requires only a Lipschitz and a monotonicity assumption in order to guarantee con-
vergence.

5.1 Regularized Jacobi-type ADMM-Method

In the following, a regularized Jacobi-type method for the solution of (GNEP) is
investigated. Its basic idea is to augment the joint constraints in order to obtain
a separable structure in the remaining constraints. We then use the ADMM-idea
and interpret the resulting optimization problems of each player as minimization
problems of the variables x, alone. Note that we also use a linearization of the
smooth part 6, in our subproblems, which might simplify the solution of the result-
ing subproblems significantly (whereas the possibly nonsmooth term ¢, remains
unchanged). Finally, a proximal term is added to improve the convergence prop-
erties and ensure that the overall method is well-defined.

Algorithm 5.1. (Regularized linearized Jacobi-type ADMM-Method)

(S.0) Choose a starting point (2° %) € X x K, parameters 3,7 > 0, and set
k= 0.

(S.1) If a suitable termination criterion is satisfied: STOP.
(S.2) Forv=1,..., N, compute
2t = argmin {y(2,) + (V0 (8,25, | 7 = 25, + (1 | Ay )i

T, EXy
(1A, + S At — VIR + 2l — 2 13,)
(5.1)
(S.3) Define

N
pk =k 5(2 Ayt — b). (5.2)
pn=1

(S.4) Set k < k+ 1, and go to (S.1).
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Throughout our convergence analysis, we implicitly assume that Algorithm 5.1
generates an infinite number of iterates. We further note that all subproblems (5.1)
are strongly convex forall v = 1,..., N and k € N. Hence 2**! := (2}*!, ... 2}™)
is uniquely defined. This is due to the quadratic regularization term, which does
not occur in standard ADMM methods for two or more components.

The main computational overhead in Algorithm 5.1 results from the solution
of the optimization subproblems in (S.2). However, in contrast to augmented La-
grangian-type methods |73, 74|, these subproblems are themselves only optimiza-
tion problems and not Nash equilibrium problems. Moreover, the subproblems
occuring in (S.2) can typically be solved in an efficient way, sometimes even ana-
lytically.

5.1.1 Convergence Analysis Based on the Forward-
Backward Method

We next investigate the convergence properties of Algorithm 5.1. The main idea of
our analysis here is to interpret Algorithm 5.1, after a simple linear transformation,
as a forward-backward splitting method applied to a suitable inclusion problem
in an appropriate Hilbert space. To this end, let us introduce the linear operator

M € L(H) by

N N S, Aj A
Mz = ( 3 A;Aixi) - : . (5.3)
v=1

i=1 N—-1 44
i#v >oim ANAizi

It is not difficult to see that M is self-adjoint.  Furthermore, we define

Qs € L(H x K) by
Qs (Z) = (B A " Mx)) , (5.4)

where $ and v denote the constants from Algorithm 5.1.

The definitions of M and s, coincide with the definitions of M and @) from
Chapter 4, see (4.5) and (4.6). We use  and v as a subscript in order to emphasize
the dependency of these two parameters, as this dependency is more important in
this chapter. Further notice that Remark 4.3 and Lemma 4.4 are still valid. The
next remark, which plays a critical role in our subsequent convergence analysis,
recapitulates these results.

Remark 5.2. Since M from (5.3) is self-adjoint, it follows that Qs from (5.4)
is also self-adjoint. Moreover, for all v > 0 sufficiently large (say v > || M]]), Qs
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is strongly monotone. This implies that, in this case, ()g is both injective and
surjective. Hence the inverse of Qg € L(H x K) exists and is a linear, continuous,
strongly monotone, and self-adjoint operator.

Further we have the estimate | M| < (N — 1) max,—;_ ~{||A.||*}. 3

.....

A suitable reformulation of the optimality conditions for the subproblems (5.1)
and (5.2) is presented in the next result.

Lemma 5.3. Let the standing assumptions for the problem (GNEP) hold. The
vector whtt = (2 M) computed in (5.1) and (5.2) is characterized by the
equivalent inclusions

(I - BQ;LPo)w" € (I+ Q510 + G + Nyy))w**! (5.5)

and

0 € U(uH™) + Fulu’) + GluH™) + 5Qas (0! — ) + Nnwh™).  (56)

Moreover, it is characterized by the following wvariational inequality: Find
g"tt € Op(wr ) such that

1
B

for all w € W. Here we use O, Py, and G defined in (3.13), (3.14), and (3.15),
respectively.

<9k+1 + Py(w") + G(w* ™) + = Qg (0" —w*) [ w — wk+1> 20 (5.7)

Proof. Using the optimality conditions for the programs (5.1), it follows that x**!

solves these programs if and only if x, := 2% satisfies the optimality conditions

0€ d,, (cp,,(x,,) + (Va0 (2, 2% ),y —ab), 4+ (ph | Ayz,),
(1 4vw, + i, Astt = bR+ 72, — 2E1B,) ) + N (22)

for all v = 1,...,N. This is equivalent to saying that there exist elements
gy € D, (x%*1) such that the vector

(g VB ) + A+ BAL (A S Ak — )+ (e — o)
1532

belongs to the normal cone Ny, (z¥*1) for all v = 1,..., N. By definition of the

v

normal cone, this can be rewritten as

(90 + Vi Bulh 2t ) + A | 2, — k)
Ho
H(BAL (Aute ™+ 5 Auth —0) 25 ) | 0= ) 20
Ho
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for all 7z, € X, and all v = 1,..., N. Using p**! = p* + B(Zfil Azt — b), cf.
(5.2), the last inequality is equivalent to

<gu + VxVGV(xlxjv xﬁy) ’ Ty — xl;+1>
Ho

F{ A 4 BAL( Do, Ailwh — alH)) + By(aktt = ab) [ @, —akt1) 20
Hy

for all z, € X, and all v = 1,..., N. Exploiting the definition of M in (5.3),

the Cartesian product structure of the set X, recalling from (3.13) that Py(z*) =

(Ve 01(2%), ..., Vo On(2F)), and setting § = (g1,...,gn), this can be rewritten

more compactly as

<§ + ﬁe(xk) + A*Mk—i—l + ﬂM(l‘k . Ikz—&-l) + B'Y(xk—H o xk) | T — :L‘k+1> >0
H

for all z € X. Since

l k+1 _ k _ - k+1 _ kK _
<5(u ")+ (b ;Ayxy )| w “>;<_O Yu ek

in view of (5.2), and by setting g := (g, 0), the previous two formulas are equivalent
to

1
B

for all w € W, which shows the characterization (5.7). Using the definition of the
normal cone Ny, we can express this as

<g + P@(wk) + G(warl) 4 Q,B;y(warl . wk) ’ w— wk+1> 2 0

1
B

) forall v = 1,..., N; hence the last equation

0 € g+ Pp(w®) + G(w*™) + =Qp, (W — w) + Nyy(wh ).

k+1

v

By definition, we have g, € 0y, (z
is equivalent to

0 € OY(w™™) + Py(w”) 4+ G(w*th) + %Q/gﬁ(wk“ —w") + Nyy(w*)

— %Qﬁ,vwk _ P@(wk) € 8w(wk+1) + G<wk+1) + %Qﬁ,yw]Hl + NW(wk+1)7

which shows (5.6) and can be rewritten as

(I = BQLP) (wh) € (14 BQ51 (0 + G + Nyy)) (wh),

This shows (5.5) and completes the proof. O
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Based on the previous results and assuming that ()g. is strongly monotone, cf.
Remark 5.2, we obtain the following alternative procedure for the computation
of w**! from Algorithm 5.1: Using the operators Ty and T from (3.16), we can
rewrite formula (5.5) as

W e (14 6Q; ) (I - Q5T )",

which almost looks like a forward-backward method. In fact, if the operator
A = QEIWT 5 would be maximally monotone, we could rewrite this inclusion as
an equation and would obtain the forward-backward iteration

W = (I + Q5L T) (I - BQ;L T )w”, (5.8)

which is known to converge provided that the second operator B := nglle has
a suitable cocoercivity property. Unfortunately, though the operators T} and T,
themselves are maximally monotone in view of Proposition 3.12, this property does
not hold, in general, for the operators A = Q§7}YT2 and B = Q;YT 1. However, this
problem can be solved easily by using a suitable weighted scalar product.

Proposition 5.4. Let the standing assumptions for the problem (GNEP) hold.
Assume that Qg from (5.4) is self-adjoint and strongly monotone. Let Ty and T
be the operators defined in (3.16). Furthermore, consider the Hilbert space H x K
endowed with the scalar product (w | z)q,. = (Qsw | z). Then the following
statements hold for this scalar product:

(a) The operator B := Q;;Tl 18 maximally monotone and single-valued.
(b) The operator A := Qg}vTQ is mazimally monotone.

(¢) The operator A+ B is maximally monotone.

Proof. Once we verify statement (b), part (a) follows in the same way. To this
end, recall that 7, is maximally monotone (with respect to the scalar product
(-] -)) in view of Proposition 3.12. Hence ST; is also maximally monotone. Since
Q/glv is self-adjoint and strongly monotone, it follows from Proposition 2.44 that
BQE;T » is maximally monotone in the Hilbert space H x K endowed with the
scalar product (- | -)q, . Statement (c) follows directly from Proposition 2.42
since dom B =H x K. ]

Proposition 5.4 implies that the sequence {w*}en generated by Algorithm 5.1 can
be equivalently represented by the forward-backward scheme from (5.8), which is
known to yield weak convergence under suitable assumptions. However, since
we have maximally monotone operators only with respect to the weighted scalar
product introduced in Proposition 5.4, we obtain weak and strong convergence
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with respect to this scalar product and its induced norm only. But this scalar
product is introduced here just for theoretical reasons; one is typically interested in
corresponding convergence results in terms of the given Hilbert space endowed with
the original scalar product. Lemma 2.9 shows that weak and strong convergence in
H with respect to the original scalar product and the one induced by ()., coincide.
In order to verify convergence, it remains to show that the (forward) operator
B = Qg}le is cocoercive for some modulus a > 0. Then, in principle, the known
convergence properties of the forward-backward splitting method can be applied
for any choice of the step size § from the interval (0,2«). However, in our case,
the operator B = Q,g,lle itself depends on f via the linear operator (g . This is
actually the reason for not simply denoting this operator by (), since this depen-
dence is crucial, which therefore causes some additional problems. The following
result discusses the cocoercivity of the operator B, which obviously depends on
corresponding properties of the mapping Fp.

Lemma 5.5. Let the standing assumptions for the problem (GNEP) hold. Suppose
that Py, defined in (3.14), is a-cocoercive in H X K endowed with the scalar product
(-]) and Qs € LI(HXK) from (5.4) is a strongly monotone, self-adjoint operator.
Then Qg}ypg is a/||Q/giy||-cocoercive in H x K endowed with the scalar product

(1),

Proof. First recall that, for any continuous linear operator (), the inequality
(Quw | w) < ||Q|||lw|* holds for all w. We therefore obtain

1055 Po(w) = Q35 Po(w)lI3,,
= Qo (L Po(w) = QL Po(v)) | Q54 Polw) — Q3L Palv))
= (Pw) = Po(v) | Q31 (Po(w) = Po(v) ) < Q5LIIIPa(w) = Po(o)]*
Hence, the assumed a-cocoercivity of Py vields
Q55 Po(w) — Q5 Po(v) | w —v)q,. = (Po(w) — Py(v) | w—v)

(6] _ _
> o Py(w) — By(v)||* > mn%;zﬂe(w)—Q/;;Pe(v)ugm,
Byy

and this completes the proof. O

Note that the cocoercivity assumption on the operator Fp is very natural and
follows immediately from the corresponding cocoercivity of the mapping I%. In
particular, this assumption holds if Py is strongly monotone and Lipschitz contin-
uous. On the other hand, it is important to note that the latter condition does
not imply the strong monotonicity of Fy. In fact, the operator Py is never strongly
monotone due to its last component being zero.
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We finally need to address the problem that the operator B depends on f,
which causes some issues regarding the choice of this step size. However, these are
resolved in the proof of the following main convergence result for Algorithm 5.1.

Theorem 5.6. Let the standing assumptions for the problem (GNEP) hold. Sup-

pose that the operator ]39 from (3.9) is a-cocoercive in H endowed with the usual
scalar product, and that there is at least one variational KKT point of the Nash
equilibrium problem (GNEP). Assume that the parameters 8 and v are chosen
such that 8 € (0,2«) and v > % + ||M||, where M is defined as in (5.3). Fur-

thermore, let the sequence {w*}ren = {(2%, u¥) }ren be generated by Algorithm 5.1.
Then the following statements hold:

(a) The operator Qg from (5.4) is self-adjoint and strongly monotone with
Q551 < 1.

(b) The operator ([+5Q/§717T2)_1 ([ — ﬁQ/;lle) is a-averaged in H X KC endowed
with the scalar product (- | -)q, ., where & = 2a/(4a — f3).

(c) The sequence {w*}ren = {(z*, 1¥)}ren converges weakly to a variational
KKT pair w* = (z*, u*).

(d) The sequence {Py(z*)}ren converges strongly to the unique value Py(z*).

(e) If P, is strongly monotone, the sequence {2*}ren converges strongly to z*.

Proof. (a) Since v > ||M]|, the strong monotonicity and self-adjointedness follow
from Remark 5.2. Due to v > % + || M]|, we have

18°(vI = M)zlls = B (Iyxlln — IMalle) = 5 (v = [IMID]|2ll2 = [lz]l3

for all x € H. This yields

1 1
T2 Q5 - w2
195517 sup,c i o) TP
_ Ml
wexION0} [| Q5 w]2
||QBNUH2

veMxO\o}  [|v]|?
162(vI — M)z|)3, + || pllz
() (M X\ {0} 205, + [l

2 2
N o va||;{ + \Iu!|;2c _
(@) eHxONO} [|lz)|3, + || pll%

, (5.9)
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where we substituted v = Q/g;w Hence, the choice of ~ guarantees that
-1
Qs < 1.

(b) We define F' := (I+5Qg’17T2) - (I—BQ;;Tl) and now prove that this operator
is a-averaged with & := 2a/(4a — ) in ‘H x K endowed with the scalar product
(-] )@s.,- By Proposition 5.4, the operators

A = QE}YTQ
B = QE;TI = QE,IWPG

are maximally monotone in H x K endowed with the scalar product (- | -)q, .,
and F' is therefore single-valued, cf. Section 2.5.3. Lemma 5.5 combined with
(a) shows that B is a-averaged in H x K endowed with (- | -)g, . Since
F .= (I + BA)fl (I — ﬂB), Proposition 2.54 shows that F'is a-averaged in H x IC
endowed with the scalar product (- | -)q, .

(c) First notice that Py : H x K — H x K as defined in (3.14) is a-cocoercive
if Py : H — H as defined in (3.9) is a-cocoercive. Since ||QE£Y|| < 1, it follows
from Lemma 5.5 that QE}VP@ is a-cocoercive in ‘H x K endowed with the scalar
product (- | -)q,. . Statement (c) therefore follows from standard convergence
properties of the forward-backward splitting method, cf. Theorem 2.55, together
with Lemma 2.9.

(d) Since Py = (ﬁ@,O), this statement is a consequence of standard results, cf.
Theorem 2.55.

(e) This statement follows directly from (c¢) and the observation that
| Py(z*) — Py(z*)||¢ > pl|la* — 2*||3 for some p > 0, which is a consequence
of the strong monotonicity and the Cauchy-Schwarz inequality. n

In practice, the constant v > %%— || M]| from Theorem 5.6 might be large, but there
also exist examples where this constant is just of moderate size, see Chapter 7 for
an instance.

5.1.2 Self-Contained Convergence Analysis

In the above section we have seen that Algorithm 5.1 can be interpreted as a
forward-backward splitting method, which is exploited in more detail in the se-
quel. Here we present an alternative convergence theorem and its proof, using a
technique that was discovered in the later work [19] of the authors and therefore
was not presented in the underlying manuscript [20]. Since the choice of § > 0 is
arbitrary in this alternative convergence theorem, it is an actual improvement of
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Theorem 5.6. The reason why the convergence theory leading to Theorem 5.6 is
still presented is that it provides an interesting insight into the method. Moreover,
we use this theory to obtain an algorithm that only needs Lipschitz continuity
rather than cocoercivity and another algorithm that is strongly convergent under
a cocoercivity assumption.

Theorem 5.7. Let the standing assumption for the problem (GNEP) hold. As-
sume that (GNEP) admits a variational KKT point and suppose that the operator
Py from (3.9) is a-cocoercive. Moreover, let v > ﬁ—i— || M||, where M is the opera-
tor introduced in (5.3). Then the iterates {w 1 }ren = { (21, pf 1) bien generated
by Algorithm 5.1 converge weakly to a variational KKT pair of (GNEP). Further
it holds that

a*t gk 0, =k =0, and ﬁg(:l:k) — ﬁg(x*).
If ﬁg is strongly monotone, then additionally to the above assertions, {x*'}.en
converges strongly.

Proof. For w = (z, ) € W ="H x K, let us define

Ruw — lem _ (’Yﬁl’;ﬁMx) _ ((’75115]\/[)37)’
B aH gk
which can be easily seen to be self-adjoint and strongly monotone under the given
assumptions on v, and therefore induces a scalar product and norm, which we
denote by (- | -)g and || - || g, respectively. On the other hand, we denote by (- | -)
and || - || the original scalar product and its induced norm in the spaces H, K and

H x K, respectively. Using the optimality conditions of (5.1) and (5.2), we get
from (5.7) stated in Lemma 5.3 that there is a g"™1 € 9y (w**!) such that

1
B

for all w € W = H x K. Using the above definition of R, this last inequality is
equivalent to

<gk+1 + P@(wk) + G(wk—i-l) + Qﬂq(wk—i_l . wk) | W — wk+1> Z 0

<gk+1 + Py(wh) + G + R(wh — wb) | w — wk+1> >0 (5.10)
for all w € W. Further, (5.6) from Lemma 5.3 shows that

0 € OY(w*™) + Pp(w®) + G(w* ) + R(w* ™ — w") + Nyy(w"™). (5.11)



Let w* = (z*,

(5.10) yields
0 <

Lem. 2.60
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1) be an arbitrary KKT pair. Setting w = w* in the inequality

<gk+1 + Pg(wk) + G(wk—H) + R(wk—H _ wkz) | w* — wk+1>
{
HGH o Po(w) + Gt = (g7 + Po(w) + Glw") | w” — )

<wk+1 . wk | w* — wk+1>R + <P9(U}k> - Pg(w*) | w* — wk—f—l)

k+1

w . wk ‘ w* — wk+1>R

(W — | w0+ (Py(a®) = Pa(a?) | 2 — )
-I—(lﬁe(xk) - 159(95*) | 2h — )
(Wt — k| wt — wh Y — ogHﬁg(%k) — ﬁe(x*)HQ
+(Py(a*) = Py(a”) | ¥ — M)
(Wt — k| wt — wh Y — ogHﬁg(%k) — ﬁe(x*)HQ
+ Po(a*) = By(a™)] - |l2**" — 2|
(Wt — k| wt — wh Y — ogHﬁg(%k) — ﬁe(m*)HQ

R . 1
+SIP) = Pola) 2+ ol — ot

* < P P, ¥
(W —w* | w* — wFT g — (o — §)||P6($k) — Py(z")|?

1
+—Hl’k+1 _ IkHQ

2¢e
1 . 1 . 1
Sl = | = Sl — = St —
£ ~ 1
—(a— §)I|Pe(w’“) — Py(a™)|)* + 2—6||93’“+1 — 2|,

This can be equivalently written as

Since v >

1
2a3

* 1 *
0 < |la® — ™25 50 + EHMk — |

1
k+1 %112 k+1 %12
— [l =22 — ST =
R I 1)
1
— [l — ka%'yﬁfl/s)If,BM - BHNkH — p*|?

— (20 — )| Py(a*) — Py(a")|.

+ [|M||, we can find € > 0 such that

a2

N ™
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and

1
16— =~ B >0
With this e, the linear operators
(Y8 —1/e) —BM,  BI—BM, and R

can easily be seen to be self-adjoint and strongly monotone, and therefore they
induce norms that are equivalent to the original norm, cf. Lemma 2.4. Further,
the factor o« — €/2 is positive. Therefore, (5.12) shows

. 1
[ —w'f = " =2 pa + BHMH — |
. 1
< lz* = 2" 5r—pm + EHMk — |
= |lw* —w*|%. (5.13)
Hence the sequence {w**1}cny = {(x*, pf™1)}ren is Fejér-monotone and

bounded in H x K endowed with the scalar product (- | -)g := (R- | ). Thus,
{wkH1}ren possesses a weakly convergent subsequence w**! —7 w = (Z,fi) in
H x K with (- | -)g, and by Lemma 2.9 we get w*™ —7 w in H x K endowed with
the original scalar product. Since W = & x K is closed and convex as a product
of two closed, convex sets, it is weakly sequentially closed; therefore w € X x K.
Summing (5.12) yields

l
]_ & ~ ~ *
>~ (14" = 241 s yr-sas + G = 1P+ (0 = DIPo(a) = Po(a) )
k=0

H.I‘I_H +1

< e -z ||36175M+B||/10 —p))* - - Hiﬁng - B“M — p*)?

* 1 *
< 2 —a ||§BI—BM+B||MO — 1|7,

where the right-hand side of the equation is constant; therefore passing ¢ — oo

shows

(14 =2 s enr—as + G5 = P + o= DIPA) = P )

k=0
< 0.

By a—¢/2> 0,5 >0,and (y8 — 1/e)l — M strongly monotone, it holds that

~

H b 0, pFtt — pF =0, and Py(z*) — Py(a*).
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in H or K, respectively, endowed with the original scalar product by the equivalence
of norms, cf. Lemma 2.4. Notice that the value of Py(z*) is independent of the
solution point z* due to the cocoercivity assumption. By (5.11), we have

_R(wk+1 . wk) . P9<wk) c 8w(w’““) + G(wk+1) + Nw(warl)
= (O + G + Ny)w"

Our previous discussion shows that the left-hand side converges strongly to the
unique value Pp(w*) = (Py(x*),0), whereas w**' —7 w. Further, the operator
oY + G + Ny, = Ty is maximally monotone, cf. Proposition 3.12. Thus, by the
strong-weak-sequential closedness of the graph of a maximally monotone operator,
we obtain Fp(w) € (0¢ + G + Nyy)w. Note that

Py(w) € (0¢ + G + Ny)w
— 0€ W+ PFP+G+ Ny)w = Teyep(w),

where Ty pp was defined in (3.16). Lemma 3.10 and the fact that w € W = X xK
therefore imply that w is a variational KKT point of (GNEP). Thus every
weak cluster point of w**! is a zero of Tgygp. Since (5.13) eventually implies
that the sequence {w*}ey is Fejér-monotone with respect to the solution set
S:={weW|0eTenepp(w)} and that every weak cluster point is a variational
KKT point, it follows from Proposition 2.29 that w**! — w in H x K endowed
with (- | -)g. By Lemma 2.9, it holds that w**! — @ in H x K endowed with the
original scalar product.

If the operator Py(z*) is strongly monotone, strong convergence of {x*}icn
follows straight from Py(z*) — Py(z*) and

~ ~

0 ¢ (Pp(a) = Pp(a") | a1 —a™) > plla"** — a7,

where p > 0 is the strong monotonicity constant of Py(z*). O

Some further comments on this technique of proof can be found at the end of
Chapter 6.

5.1.3 Application to Conic Constraints

In Section 3.2.2 we have shown that the conically constrained generalized Nash
problem (GNEP,,,;.) can be reformulated as an equality constrained problem of
the form (GNEP), which was done by introducing slack variables s, or s. The
resulting optimization problems that need to be solved in each iteration of Al-
gorithm 5.1 are then minimization problems in the variables (x,,s,) or (zy,s),
respectively. Following the idea of Rockafellar [93], however, it turns out that the
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minimization with respect to s, (or s) can be carried out exactly so that we have
to solve, once again, minimization problems in z, alone.

We first illustrate this for the subproblems arising from the formulation in
(3.1 ) The resulting optimization problems consists of computing, for each player
v=1,..., N, the solution pair

k+1 k+1
12 751/ )

= arg min%e;gu {gol,(xy) (Vo 0, (% 2% ) | 2, — 2F)gy,
SvE
+(\* | Byx, — s,k + §||Buxv + Zi;ﬁu Bixf —b—s, =3, sk

+ 5 oy — IR, + Slse — stk

(x

= arg minwue?g/ {QOV(JI,,) + <meel/<mz]ia xliu) | Ty — xle>Hu + B_;Hxl/ - lei”g{,,

SvE

N k
+2('y+1 HB :CV_'_E@;AVBQ; b_Zizl Sf—{—%HIQC
k
o ll(r + Vsy — (Buay + 3, Biak —b =3, sf+ % + 755)”1%}’

where the second equality follows after some elementary (though lengthy) algebraic
calculations.
This shows that
shtl .= sk“(ary) = Proj, (L (A—k + B,x, + Z Bk — b —
’ ’ v +1 B 1522 Z 15a%

sf + ’ysﬁ)) .

Using the squared distance function, we therefore obtain 25! from

W= ergming e {ou(@,) + (Vo0 (ak 2k ) 70—l
sl | Boay + 3, Bik b—zz L sE+ IR+ anxu—xku%
—l—’MTH dist2 (m(Bquu + D i Bizk —b— D ity sk 4 7 + Vsy))}
for all v =1,..., N. The corresponding multiplier update becomes
k1 _ )\k+5<§:B SRy i&ﬂ)
4 v=1 o v=1 v

For the reformulation with one slack variable in (3.19), the resulting
x,~subproblems for v =1, ..., N — 1 stay essentially the same as in Algorithm 5.1.
The only difference arises for the last player, who has to solve the subproblem

( ljﬂv-i-l k:-i-l)
?

= argmingycxy { on(an) + (VayOn(ek 2t y) |2y — i,
ElS
+(N | Byan — shc + Fllan — a5, + Fls — s*lI%
+2 1By + Liun Biak —b— sl }
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Applying the same technique as before yields the following updating formulas:

i = argming, ey, {on (o) + (Vay v (@l 2t y) [ on — o),
+ 3 | Bray + Sy Birk —b— 8 + 2|2 + B loy — 2K 13,
2O st (TL(BWN + Y un Bk —b+ X+ *yskr)) }

skt = Proj, (V—L(% + (Byah™ + > ien Bixi —b) + ’ysk))’

AL = AR B Baktt — b — R,

Note that the projections onto C are often easy to compute; e.g., in finite di-
mensions, C often equals a Cartesian product of intervals like (—o0, 0], where the
projection is simply given by Proj.(y) = min{0,y}. A similar observation holds
for the distance function dist¢ since a corresponding computation of the projection
onto C immediately yields the distance.

Remark 5.8. In order to obtain convergence of Algorithm 5.1, we need to estimate
the constant v > 1/8% + | M| or v > 1/(2a8) + ||M||, where M is defined in
(5.3). Please be aware that in the last section we changed the operators B, from
problem (GNEP,,,;.) to either an operator A,(z,,s,) = B,x, — s, in the case
where we introduced N slack variables, or A,x, = Bz, forv=1,...,N — 1 and
A,(z,,s) = B,x, — s in the case where we introduced one slack variable. Recall
that the operator M is defined for the equality constrained problem; hence we need
to use the modified operators A, to compute the operator norm ||M]||. To do so,
we recall from Remark 3.15 that || A, || < ||B,||+1 in the first case, or || A, | = || B, ||
forv =1,...,N — 1 and ||[Ay|| < ||Bn|| + 1 in the second case. Together with
Lemma 4.4, we obtain [|[M]] < (N — 1)max,—1__n{(||B.,]|* + 1)*}. o

5.2 Strongly Convergent Jacobi-type ADMM-
Method

Motivated by the fact that Algorithm 5.1 turned out to be a forward-backward
splitting method in a suitable Hilbert space, and that the forward-backward split-
ting can be interpreted as a Krasnoselsky-Mann iteration, as outlined in Sec-
tion 2.5.3, it is natural to apply the strongly convergent Halpern method to our
setting in order to obtain strong convergence of the iterates (z**!, y**1). This
means that we have to correct the outcome of Algorithm 5.1 in a suitable way.
The details are given in the following algorithm.
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Algorithm 5.9. (Strongly Convergent Regularized Jacobi-type ADMM-Method)
(S.0) Choose a starting point (2%, u°), (z, ) € X x K, parameters 3,7 > 0, set

k := 0, and choose a sequence {p*}ren satisfying

oF =0, Zpk = 400, Z 1P — pF| < .
k=1 k=1

(S.1) If a suitable termination criterion is satisfied: STOP.
(S.2) Forv=1,..., N, compute

(5.14)

(5.15)

2t = argmin {0, (2,) + (T, 0, (2b,28,) | 2 = 2}, + (1 | Ay )i
x, EXyY
(1A, + i, At = blE + 2, — 2113,
(S.3) Define
N
pRHL = gk +5(ZAV;;;’; _ b).
v=1
(S.4) Let &% := (2f,...,2%), and compute
$k+1 — pkl‘+(1 —,Ok)i‘k,

k+1 k
I

P+ (1= ph)it.

(S.5) Set k < k+ 1, and go to (S.1).

The global and strong convergence properties of this method follow immediately
from known results about Halpern’s modification and Theorem 5.6. They are

summarized in the following result.

Theorem 5.10. Let the standing assumptions for the problem (GNEP) hold. Sup-
pose that the operator ]39 from (3.9) is a-cocoercive in H endowed with the usual
scalar product, and that there is at least one variational KKT point of the Nash
equilibrium problem (GNEP). Furthermore, assume that the parameters 5 and -y
are chosen such that 5 € (0,2«) and y > 5—12—1- |M||. Then the following statements

hold:

(a) The sequences {w"}ren = {(a ") }ren and {@*}ren = {(2* 0")}ren
generated by Algorithm 5.9 converge strongly to a wvariational KKT pair

(b) The sequence {ﬁg(xk)}keN converges strongly to the unique value ﬁg(l‘*).
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Proof. (a) By Theorem 5.6 (a), the operator ()5, from (5.4) is self-adjoint and
strongly monotone with ||Q§}y|| < 1. In Lemma 5.3 and (5.8) we have seen that the
iterates w**t! = (21, p**Y) and whtt = (2F*L 1) generated by Algorithm 5.9
can be expressed as

R _ -1 _

Wt = (1+BQp 1) (I - BQ5 )",
where w = (x,u) is chosen in (S.0) of the algorithm. Let us define F' :=
(I + ﬁ@g}ng)_l ([ — 5@5}#1)- Then Theorem 5.6 (b) shows that F' is &-averaged
with & = 2a/(4a — ) in H x K endowed with the scalar product (- | -)q,. -
In particular, by our assumptions on 8 and v, the operator F' is non-expansive
in H x K endowed with the scalar product (- | -)q,_ . The iterates can now be
expressed as

wk—l—l — pkw+ (1 _pk)ka'

Theorem 2.35 shows the strong convergence of the sequence {w*™'}ieny =
{(2x*1 ) b ey to a fixed point of F in H x K endowed with the scalar product
(| )q@s.,- The strong convergence in the original norm follows from the equiva-
lence of the norms, cf. Lemma 2.9. Since p¥ — 0, we see that w**! — &% — 0;
therefore {10*}ren converges strongly to the same limit point. By

0Tz +Thr <— —-Tix*eTa”
= (I-p0Qz,T)2" € (I +5Q5,Tr)"
= o' e (I+6Q5 ) (I - pQz.Th)z"
— o=+ 5@5}7%)_1(1 - BQ,E}WTl)x*,
these fixed points turn out to be zeros of T} + T = Tgyep, and Lemma 3.10

shows that these zeros are variational KKT pairs of (GNEP).

(b) Follows straight from the continuity of Py and (a). O

5.3 Modified Regularized Jacobi-type ADMM-
Methods

Another approach, which again is motivated by the fact that Algorithm 5.1 is a
certain type of forward-backward splitting method, consists of applying Tseng’s
method, as outlined in Section 2.5.4, to our setting in order to weaken the cocoerciv-
ity assumption. This means that we have to adjust the outcome of Algorithm 5.1
accordingly. The details are given in the following algorithm.
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Algorithm 5.11. (Modified Regularized Linearized Jacobi-type ADMM-Method)

(S.0) Choose a starting point (2° %) € X x K, parameters 3,7 > 0, and set
k= 0.

(S.1) If a suitable termination criterion is satisfied: STOP.
(S.2) Forv=1,..., N, compute

2t = argmin {9, (2,) + (Vo 0 (2h, 28 ,) | 2, = 28, + (0 | A, )i

T, EXy
(I Avmy + i, stk = bR+l — 2513, ) b
(5.16)

(S.3) Define
P = b ﬁ(i A ik — b). (5.17)
v=1
(S.4) Let 2% := (2%,...,2%), and compute
2= Gk (ByT — BM) Y (Py(a*) — Py(i")). (5.18)

(S.5) Set k < k+ 1, and go to (S.1).

In the following, we show that this algorithm has essentially the same convergence
properties as Algorithm 5.1, requiring a Lipschitz continuity assumption, which is
weaker than the above required cocoercivity assumption. The price we have to pay
is the solution of the linear operator equation (5.18) (with a constant operator,
independent of k). In the finite-dimensional case, this means that we have to solve
a linear system of equations, but, since the matrix is the same for all iterations,
only one (single) matrix decomposition has to be computed, which can then be
reused for all further iterations.
Let us define the two vectors

~k k+1
. T x
"= 1 and wt! .= kit |
H K

Then we see that @w"*! corresponds exactly to one iteration of Algorithm 5.1 and
can therefore be viewed as a forward-backward method in a Hilbert space with a
suitably modified scalar product. In order to verify convergence of Algorithm 5.11,
we show that this method may be understood as a Tseng-type splitting method in
the same (modified) Hilbert space. To this end, note that we can indeed compute
wk*! by the formula

wht = Rt B(Qg}vpg(wk) — Q/g}ng(@kH)). (5.19)
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To use the general convergence theory for Tseng’s method, we apply his result to
the modified Hilbert space. In particular, this requires Lipschitz continuity. This
task is taken care of in the following result.

Lemma 5.12. Suppose that Py from (3.14) is 1/a-Lipschitz continuous in H x K
endowed with the scalar product (- | -), and that Qs € L(H x K) is a strongly
monotone, self-adjoint operator. Then QE717P9 is \|Q5717||/Q—Lipschitz continuous in
H x K endowed with the scalar product (- | -)q, . .

Proof. Applying Lemma 2.4 (d) with @ := Qg implies
1Q51 Po(w) — Q51 Po(0) 3,
= (Qoa Q5L Po(w) = Q3L Po(v) | Q51 Pa(w) — Q3L Po())
(Po(w) = Pov) | Q31 (Palw) = Po()) )

< Q54 Po(w) — Py(w)?
195, 2 _ Q51 2
< —p vl s = llw =g,
This completes the proof. n

As in the case where P needs to be cocoercive, we again have the problem that
the operator B = Q;;Pg itself depends on (5. However, as already discussed in
Section 5.1, we can resolve this problem by selecting + accordingly.

Theorem 5.13. Let Qs € L(H x K) be as defined in (5.4). Suppose that Py
from (3.9) is 1/a-Lipschitz continuous and monotone in H endowed with the usual
scalar product, and that there is at least one variational KKT point of the Nash
equilibrium problem (GNEP). Choose 5 € (0,«a) and take v > [% + [|[M]|. Then
the following statements hold:

(a) Qp,y is self-adjoint and strongly monotone.
(b) The sequences {w*} e N = {(2F, 1iF) }ren and {0*}ren = {(2%, 1) }ren
generated by Algorithm 5.11 converge weakly to a wvariational KKT pair
(x*, p1*).
Proof. Since v > || M|, assertion (a) follows from Remark 5.2. To verify statement
(b), first note that Py : H x K — H x K (from (3.14)) is also 1/a-Lipschitz
continuous since Py : H — H is 1/a-Lipschitz continuous (with respect to the given
norm). Using vy > % + || M|, we notice that Theorem 5.6 (a) is valid; thus we have

HQE%H < 1. Lemma 5.12 therefore yields that QE}YPQ is 1/a-Lipschitz continuous
in H x K endowed with the scalar product (- | -)q, . From Proposition 5.4,
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we see that QE;TGNEP, Q,E,EyTh QE,IVTQ, where Tongp, 11,15 are defined as in
(3.16), are maximally monotone in (H x K, (- | -)q, ). Further, (5.19) together
with Lemma 5.3 and (5.8) shows that (5.16) and (5.17) from Algorithm 5.11 can
jointly be interpreted as a forward-backward-forward splitting in H x K endowed
with the scalar product (- | -)q, . Thus, the standard convergence result for
Tseng’s splitting method (from, e.g., Theorem 2.56) together with Lemma 2.9
yields statement (b). O



Chapter 6

Regularized Gauss-Seidel-type
ADMM-Methods for Generalized
Nash Equilibrium Problems

In this chapter, we introduce two Gauss-Seidel-type ADMM-methods for the prob-
lem (GNEP) discussed in Section 3.2. The first one uses a fixed penalty parameter,
whereas the second one increases the penalty parameter if necessary and therefore
it can be expected to converge faster than the first method. The convergence anal-
ysis presented here is based on [19]. We start again by recalling the generalized
Nash equilibrium problem (GNEP) with N players v. Recall that the optimization
problem of player v is given by

N
nin O,(xy,x_) + o, (x,) s.t. ; Ayx, =0, x2,€X, (GNEP)
for all v = 1,...,N, where the symbols are defined as in Section 3.2, i.e.
‘H, and K are given Hilbert spaces, ¢, : H, — R are proper, convex, and
lower semi-continuous functions, #, : Hy; x --- X Hy — R are continuously
Fréchet-differentiable with 6,(-,x_,) being convex for any fixed x_,, &, C H,
are non-empty, closed, and convex sets, A, € L(H,,K), and b € K. As in Sec-
tion 3.2, we write, following standard notation in Nash games, * = (z,,z_,) and
(Yo, x—y) = (T1,- -+ Tp—1,Yu, Tpy1, ..., Ty). Further, we again use the canonical
abbreviations defined in (3.8).

We assume again that the generalized Nash equilibrium problem (GNEP) has
a non-empty feasible set. Since we have explicit constraints &, there is essentially
no loss of generality in assuming that 6, and ¢, are real-valued forallv =1,... N.
The assumption that the ¢, are real-valued can be circumvented by using a tech-
nical condition. Again, we do not require the operators A, to be injective or
surjective.

105
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This chapter is organized as follows. Section 6.1 states the assumptions un-
der which global convergence results are shown in the subsequent sections. Our
first ADMM-type method with fixed regularization parameters is introduced in
Section 6.2, which also contains the main convergence result as well as a class of
examples showing that regularization is necessary already for N = 2 players, and
that the regularization parameters have to be sufficiently large (for any N > 2). A
modified ADMM-type method using an updating technique for the regularization
parameter together with the corresponding convergence analysis is presented in
Section 6.3. We close this chapter with some comments concerning other related
methods in Section 6.4.

6.1 Assumptions

In this section, we state and discuss the assumptions of the current chapter. In
addition, we compare them with those usually made in splitting-type methods.
Our aim is to directly extend the well-known alternating direction method of mul-
tipliers for optimization problems to generalized Nash equilibrium problems with
shared constraints. As we want to deal with more than two players, we cannot ex-
pect to deal with weaker conditions than those known for the multi-block ADMM,
i.e. the ADMM with more than two functions, for finite-dimensional optimization
problems. In [32], it is shown that the multi-block ADMM is not necessarily con-
vergent when there are more than two (only convex) functions involved. On the
other hand, the recent paper [103] shows that the multi-block ADMM is convergent
if all except two functions are strongly convex.

In our generalized Nash equilibrium setting, this tells us that it is not enough
to require O + Py from (3.14) to be monotone, but that we need dp + Py to be
strongly monotone with respect to a certain part of the variable x = (z1,...,zy).
In fact, we require dp + 169 to be strongly monotone in all except one variable, i.e.
in one variable more than in [103|. Taking into account that our class of problems
is far more general and difficult to deal with, we believe that this condition is
sufficiently weak.

In contrast to the multi-block ADMM, the objective functions of our players
also depend on the strategies of the other players. In order to have more control
over the consecutive iterates, we also need a certain Lipschitz continuity condition
on the gradient of the players’ objective functions. The Lipschitz condition ap-
plied here is weaker than the Lipschitz assumption that is typically used in the
convergence analysis of first-order methods since we assume the Lipschitz conti-
nuity to hold only with respect to certain input variables. Hence both our strong
monotonicity condition and our Lipschitz condition are weaker than the standard
assumptions used in the context of splitting methods.
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A precise statement of our assumptions follows.

Assumption 6.1. (U) For all v = 1,...,N, let A, € L(H,,K), b € K,

v, : H, — R be proper, lower semi-continuous, convex, domy, = H,,
0,(,x_,) convex, and continuously Fréchet-differentiable with the deriva-
tive being continuous with respect to all variables x := (x1,...,zy). Let
X, be non-empty, closed, and convex, and let F := {z € X | Az = b} be
non-empty.

(S) Let Py and 8¢ be defined as in (3.9) and (3.10), respectively. Suppose that
0p + 169 is monotone in z and strongly monotone in z_y = (z1,...,2y_1),
i.e. there exists p > 0 such that for all z,y € H and all g, € dp(x), g, € p(y)
we have

(g0 + Po(@)) = (9 + Pos(v)) |2 =) > plle_n —y x|
N—-1

= 0>l —ul?
v=1

(L) Assume that V, 60, is Lipschitz continuous in the last N — v components,
i.e. there is an L, > 0 such that

V0o (21, Ty Yorits - UN) — Vo, 00 (21, 20, Ty - 2w |

N
< Ly Y |l =l

i=v+1

(6.1)
forallv=1,...,N — 1.

Assumption 6.1 (S) gives us the opportunity to treat problems that are strongly
monotone in N — 1 components only. This allows us to deal with conic and
inequality constraints by means of the approach described in Section 3.2.2.

For notational convenience, let us define

C, = maXNHA;AiHQ. (6.2)

i=v+1,...,

6.2 ADMM-Method with Fixed Regularization

This section is devoted to a regularized ADMM-method for solving the problem
(GNEP). The method presented here uses a fixed regularization parameter. A
modification that includes an update of the regularization parameter is discussed
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in the subsequent section. The precise statement of the algorithm is given in Sec-
tion 6.2.1, whereas its global convergence is analyzed in Section 6.2.2. Finally,
Section 6.2.3 contains a brief discussion regarding the necessity of the regulariza-
tion. In particular, we show that the regularization is (in general) necessary even
in the case of just two players.

6.2.1 Statement of the Algorithm

The following regularized alternating direction method of multipliers for the solu-
tion of (GNEP) is investigated in this section. Its basic idea is to augment the joint
constraints in order to obtain a separable structure in the remaining constraints
(r, € X,). We then use the direct extension of the ADMM and view the resulting
optimization problems of each player as minimization problems of the variables x,,
alone. A proximal term is added to improve the convergence properties.

Algorithm 6.2. (ADMM-Method with Fixed Regularization)

(S.0) Choose a starting point (20, u°) € X x K, parameters 8 > 0, 7, > 0 for all
v=1,...,N, and set k := 0.

(S.1) If a suitable termination criterion is satisfied: STOP.
(S.2) Forv =1,..., N, compute

k1. ' k+1 k+1 k k
rpth = arg min { Ou(xy) + 0, (27, T, T, Ty, -, T

T, EXY
Hut | Ay + Flley — 237,
2 A, + XiT Al + T, At — bl ]
(6.3a)
(S.3) Define

N
pFrt = b 4 B(Z Ayt — b) . (6.3b)

v=1

(S.4) Set k < k+ 1, and go to (S.1).

We note that every subproblem (6.3a) is strongly convex for all v and all itera-
tions k. Hence, all iterates z"+! := (z}*!,... 25") are well-defined and uniquely
determined. Throughout our convergence analysis, we implicitly assume that Al-
gorithm 6.2 generates an infinite number of iterates.

The main computational overhead in Algorithm 6.2 stems from solving the op-
timization subproblems in (S.2). However, in contrast to, for example, augmented
Lagrangian-type methods |73, 74|, these subproblems are only optimization prob-
lems and not Nash equilibrium problems. Moreover, the subproblems occuring in

(S.2) can typically be solved in an efficient way, sometimes even analytically.
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6.2.2 Convergence

In this section, we analyze the convergence of Algorithm 6.2 under Assumption 6.1.
To keep the notation reasonably simple, we make extensive use of the abbreviations
introduced in (3.12)-(3.15) (recall that w = (x, 1)). Moreover, it is convenient to
define the auxiliary vectors

goF = (T k) forv=1,...N; (6.4)

Y v
in particular, it holds that 2V* = zF+1,

We begin our analysis with two simple results.

Lemma 6.3. Suppose that Assumption 6.1 (U) and (S) hold, and let w* = (x*, u*)
be a variational KKT point of (GNEP). Then

(g+ Py(w) + G(w) + s | w—w")
> (g+ Pp(w) + G(w) | w—w")
> plla_y — x5l

holds for allx € X, p € K, g € 0v(w), and s € Ny(w), where, again, w = (z, u)
and 1 is defined in (3.13).

Proof. The first inequality follows from s € Ny, (w), which implies (s | w — w*) > 0.
In order to verify the second inequality, first note that the assumed strong mono-
tonicity of dp + Py with respect to x_y together with Lemma 3.9 yields

<g + Py(w) + G(w) — (g* + Pp(w™) + G(w*)) | w — w*> > pllz_n — 2t 5|

for all g* € 0y (w*) and g € JY(w). Now, in view of Lemma 3.11, there exists
a particular element g* € 9y (w*) corresponding to the variational KKT pair w*
such that (¢* + Pyp(w*) + G(w*) | w —w*) > 0 holds for all w € W. By combining
this with the previous inequality for this particular ¢*, the statement follows. [

The second preliminary result is concerned with the partial uniqueness of a varia-
tional KKT pair.

Lemma 6.4. Suppose that Assumption 6.1 (U) and (S) hold, and let w* = (z*, u*)
and w = (z, i) be two variational KKT points of (GNEP). Then a* y = Z_x.

Proof. By Definition 3.7 of a variational KKT point, we see that there exist
g € 0Y(w) and 5 € Nyy(w) such that 0 = g+ Py(w) + G(w) + 5. Using Lemma 6.3
and the fact that w* is a variational KKT pair, we therefore obtain

0 = (0]w—w) = (g+ Pp(w) +G(w) +5 |0 —w) > pllz_y — 2" x|

=~ ek
hence z_y = z* . ]
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In order to formulate the optimality conditions of (6.3) as a suitable inclusion, we
introduce two linear operators Qy, Ry € L(H x K). The first operator

7121

Qn(w) = Qn(z,p) = : (6.5)
YNTN
5H
represents the regularization. It is easy to see that )y is self-adjoint and strongly
monotone for all 7, > 0 and S > 0. The second operator is given by

0 —BATA —BATAN O
0 0 —BASAs ... —BASAN O
Ry(w) = : : : w. 6.6
sw) = |} a0 (6.6
0 0 0 0
0 0 0 0

These two operators allow the following formulation of the subproblems from (6.3)
as a generalized equation.

Lemma 6.5. Under Assumption 6.1 (U), the iteration (6.3) is equivalent to finding
wFtt € H x K such that

0e TGNEP<wk+1) + QN(warl . wk) + RN(warl . wk)
leel (fl’k) — leel (.TlH_l)

: (6.7)
+ v$1\7710N—1(iﬂN?Lk) - V$N716)N—1(xk+l)

0

0

where Tanpp is the set-valued operator defined in (3.16).

Proof. First note that, due to the Cartesian structure of W, we have Ny, (w**1) =
Ny, (28) x -+ x Ny (25™) x Ni(pF+1). Furthermore, using the sum rule for
the convex subdifferential, cf. Proposition 2.20 (which can be applied because of
Assumption 6.1 (U)), as well as the definitions of "% and p**!, the optimality
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conditions of the convex optimization problem (6.3a) can be written as

0 € Oupu(att) +V,,0,(3"%) + Appk + BAG(AZ™F — b)
+71/( kE+1 )—l—N ( k+1>

= On (@) + Vi, 0, (27F) + ADpH! BZA* =)

i=v+1
+7y( k+1 )+N ( k+1)

_ [8xugoy(a:k+1)+vxy9y(:vk+l) A* k+1+N ( k—&-l)} + [’YV( k+1 xllj)]

[ 3 Z A% A (2 f)} 4 [Vxﬂu(iffu’k) _ Vxﬁ,,(xkﬂ)]

i=v—+1

forall v =1,..., N. It is easy to see that the terms in brackets correspond to the
v-th row of the operator on the right-hand side of (6.7) (for v = N, we exploited
the fact that #V°F = g*+1),

The last row of (6.7) results from the updating rule (6.3b), which can be
rewritten as

N
1
0 = S0 - ) - <§ Akt —b>,
v=1

which, in turn, is equivalent to
1
0 e —Amk+1+b+N;g(uk+1)] T [BO”LHI —Mk)} n [0} i [0}7

since N (u*™) = {0}. This completes the proof. O

Using the definitions of the operator Tgygpp and the normal cone, Lemma 6.5
immediately yields the following result.

Lemma 6.6. Under the Assumption 6.1 (U), the iteration (6.3) is equivalent to
finding W+t = (¥ 2k pEtY) and gFtY € oy(wFtY), with +p from (3.13),
such that
<gk+1 + Pg(wkH + ( k+1) +Q (wk—i-l _ U)k) ’ w— wk+1>
N—1

+Z Ar/k V:eye ( k:—i—l) ‘ T, — :L",j+l>
v=1
N—-1 N
—BZ Z(A*A( ML afy 2, — 2Ty >0 Ywew.
v=1 i=v+1



112 6. Gauss-Seidel-type ADMM-Methods for GNEPs

The previous results enable us to prove our main global convergence theorem.

Theorem 6.7. Assume that problem (GNEP) admits a variational KKT point,
and that Assumption 6.1 holds. Further suppose that v; > 0 and

v—1 v—1
1 1
’y,,>—§ L§+—52§ Ci(N —i) forallv=2,... N, (6.9)
p =1 P =1

where L, and C, are defined in (6.1) and (6.2), respectively. Then the iterates
{w* Y en generated by Algorithm 6.2 converge weakly to a variational KKT pair
(x%, ..., 2%, u*) of (GNEP). Furthermore, {x" }ren converges strongly to a* .

Before proving this theorem, let us add some comments. The first regularization
parameter ; can be chosen as an arbitrary positive constant. On the other hand,
the remaining regularization parameters have to satisfy condition (6.9), which
implies, in particular, that v < v3 < ... < 7y, i.e. the lower bounds get more and
more restrictive. Large values of these regularization parameters typically slow
down the convergence. We therefore present a modification of Algorithm 6.2 with
an adaptive update rule for these regularization parameters to avoid unnecessarily
large values of these parameters in the next section. Since the convergence theory
for this adapted version depends on the convergence result for Algorithm 6.2, we
have to investigate the properties of Algorithm 6.2 first.

Let us briefly discuss the special case of N = 2 players in Theorem 6.7. As-
sumption 6.1 then requires dp + Py to be strongly monotone in x; only, and V,, 6,
to be Lipschitz continuous in the second component z;. Both conditions are sig-
nificantly weaker than the usual assumption of Py being strongly monotone and
Lipschitz continuous. The conditions regarding the regularization parameters are
7 > 0 and v > %(L% + ?|| A As|). Then we obtain that {(z}™, 25", *1) e
converges weakly to a solution and that {z%™},cn even converges strongly.

Since the Algorithms 5.1 and 6.8 are closely related and the proofs of Theo-
rem 5.7 and Theorem 6.7 use a similar technique, we have to be aware of the fact
that the regularization factor in Algorithm 5.1 is 8, whereas, we use the factor
in Algorithm 6.8. This is just a minor change made for notational convenience.
However, it must be taken into consideration when comparing the conditions stated
in the Theorems 5.6, 5.7, and 6.7.

Proof of Theorem 6.7. First recall that the linear operator @y from (6.5)
is self-adjoint and strongly monotone. Hence it induces a scalar product
(x| y)gy = (x| @ny) in the Hilbert space H x K.

Throughout this proof, the norm induced by this scalar product is denoted by
| - [[ox While we are omitting the index for the original scalar product and the
original norm.
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Using Lemma 6.3, we obtain

<gk+1 + P@(wk+1) +G<wk+1) ‘ wk+1 ) > pkaJrl xiN|l2 (6.10)

*

for an arbitrary ¢"! € Oy (w*l). Setting w = w* in (6.8), applying the
Cauchy-Schwarz inequality (CSI), and using Young’s inequality twice, the first
time with some ¢ > 0 and the second time with some § > 0 (at this stage of
the proof, 9, > 0 are arbitrary; however, later these values will be specified in a
suitable way), we obtain

Lem. 6.6
0 < <gk+1 + Py ( k+1) + G(wk+1) + QN(warl _ wk) ’ w* — wk+1>

v v

+Z Va0, (27%) = Vo, 0, (") | 2 — b

W
Z Z (A Ayt = af) | ap — ™)
v=1 i=v+1

(6.10)

< <wl~c+1 . wk ’ w — wk+l> pka—H o xiNHZ
+Z Vi, 0, (27%) = V0, (251 | o — )
o
_3 < Z A A k+1 ) |z — $§H>
v=1 i=v+1
CSI
< - ef = wF g, — pllati - ety P
+Z V2,0, (65%) = V. B (a* )| - 2k~ a5
| 5 At =tk - )
v=1 i=v+1
Young
< <,wk+1 o wk | w* — wk+1> p”fL’k—H x*—NHQ

N-1
5 . 1 «
3 (S1Va0uE5) = Vo 6, 2+ [k = 2]

+Z< ZA* 2 gk

‘2_|_ 1 ka-i—l *H2>
20 Ty
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(6.1)
<

Lem. 2.59

Lem. 2.60

k+1 k+1> pka+1 xiNHZ

N-1 N
350 3 el R N |
Ty 2 -N —N

(W — Wk | w* —w

2
+Z B_ ‘ Z A* k+1 z) ‘ kaJrl x*,N”2
v=1 1=v+1
< k+1 k | w* . k+1> p||xk+1 _xiNHQ
+Z SL Z et —2f ) + Hi’«“k+1 o
1=v+1
= —v) 1
-3 P S s et A gl o
=1 i=v+1
* 1 1 *
(W = |0t — gy — (o o — ) ek — 2yl
N-1 N 9
£ B2O(N —v)y ..
300 (G TG At -t
v=1 i=v+1
<wkz+1_wk |w*_wk+1> _<p_i_i)|xk+1_x*NH2
2 26/ N -
1Nl
+5 (L2 + B2C,(N = v)) k! — a2
v=1 i=v+1
. 11
_<wk+1_wk |wk+1_w ) (p_2_€_ 25)ka+l_ —NH2
1 N v—1
3 D ekt — k|2 > (eLE + 20N — i)
v=2 i=1
1 k *112 1 k+1 k 1 k+1
Sl = — SR =, - S,
1 1 .
(o= gz — 5l — ety
v—1
1
+3 S ettt -t 3 (22 + 520N = 1))
v=2 i=1

where the penultimate equality follows from an elementary reordering of the cor-
responding terms.
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Multiplying this inequality by two, using the definition of @)y, and exploiting the
block structure of w = (x, u) = (z1,x_1, p), we therefore obtain

. 11 . 1
S+ (20— - = Pl = ety P+ Gl

N v—1 v—1
T Dl AR (%—EZL?—WZQ(N—Z')> <l — wll,,
v=2 =1 =1
(6.11)

k+1 k+1

[w — i+l = 2

Assumption (6.9) now guarantees that we can find suitable ¢, € (%, 00) such that

v—1 v—1
Ay = (w—eZL?—&WZC’AN—i)) >0 forallv=2,...,N.
i=1 i=1

For the sake of completeness, let us also define 47 := +; > 0. Note that the choice
of 9 and ¢ implies

. 1 1
pi=2p——-———=>0.
e 0

With these positive scalars, we can reformulate (6.11) as

N
R 1 .
[ —w |G, + pllat N — 2y P+ S = P Y At - )

ﬁ v=1
<t —wg,, -

(6.12)

Summation of (6.12) for £ =0,1,...,¢ yields

¢ N

> (ﬁ\lﬂck}l —alyl?+ %Huk“ =i P At - x'ZHQ) < Ju’ = w3,

k=0 v=1

Taking the limit £ — oo, we therefore obtain ||** — k|| — 0, ||zt — 25| — 0 for

allv=1,...,N, and ||z"§ —2* || = 0. Hence w**! —w* — 0 and 2" — 2* 4,

which is the second part of our claim. It therefore remains to be shown that

{2 }renw and {pF }pen are weakly convergent, and that the weak limit is a solution.
In view of (6.12), the sequence {w*™};cy is bounded; thus it has a weakly

convergent subsequence w**! —; w. The fact that w**!' — w* — 0 then also

implies w* —7 w. Since W = X x K is closed and convex as a product of two



116 6. Gauss-Seidel-type ADMM-Methods for GNEPs

closed convex sets it is weak sequentially closed, and therefore w € X x K. By the
assumed Lipschitz continuity of V, 6, in the last N — v components, we obtain

N
IV, 0, (2°%) = Vi, 8, (2P < L Y ™ = af|P = 0. (6.13)

i=v+1

Let us define

AF =
VI191 ([i’l’k) — Vxlﬁl (.CL'}H_I)

Qn (W™ = w®) + Ry (™ —w®) + [ v, Oy (3N 1) =V, Oy (25
0
0

which converges to zero as a consequence of wft! — wk — 0 and (6.13). Recall
from Lemma 6.5 that the optimality conditions of the subproblems from (6.3) can
now be rewritten as

—A* ¢ TGNEP(wk+1)a

where Tonpp denotes the operator from (3.16). Our previous discussion shows
that the left-hand side converges strongly to zero, whereas w**' —; w. Thus,
by the strong-weak-sequential closedness of the graph of a maximally monotone
operator and the maximal monotonicity of Tgygp, cf. Proposition 3.12, we obtain
0 € Teypp(w). Lemma 3.10, (3.17), and w € W = X x K therefore imply
that @ is a variational KKT point of (GNEP). Since (6.12) implies that the
sequence {w*}rey is Fejér-monotone with respect to the solution set and that
every cluster point is a variational KKT point, it follows from Proposition 2.29
that w1 — w. O

One natural question that now naturally arises is how the above proof differs from
the proof of standard ADMM-methods. All proofs of all kinds of ADMM-meth-
ods and related proximal methods make use of the optimality conditions of the
x,~subproblems. In these optimality conditions, the (generalized) derivative of the
objective function only depends on the new iterate *+!, which is due to the separa-
ble structure of the objective function. In our method, the (generalized) derivative

of the v-th player’s objective function ¢, + 6, depends in parts on the current it-
k+1

erate z°! and other parts still depend on the old iterate ¥, i.e. the generalized
derivative in the optimality condition is V0, (2™, ... aFt1 gkt ok gk 4

k+1

Op, 0 (z8T1) see the proof of Lemma 6.5. This situation requires special care,
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which is provided in the above proof. Comparing proofs, our method seems to be
more closely related to the forward-backward method than the standard ADMM,
see [31] and Chapter 5. The manuscript [31]| uses a related technique to prove con-
vergence of a certain kind of forward-backward method. Furthermore, the method
presented in Chapter 5 was shown to be equivalent to a forward-backward method
in a weighted scalar product, and a stronger convergence theorem was proved in
Section 5.1.2 using a techniques that is related to the one applied above. The above
considerations are supported by the fact that we solve a non-symmetric variational
inequality, i.e. in the finite-dimensional case the derivative of Py is a non-symmetric
matrix. Therefore, there exists no associated optimization problem.

6.2.3 Necessity of Regularization

Taking into account the situation of the standard ADMM-method for optimization
problems, one might expect that (a) no regularization is necessary for GNEPs with
N = 2 players, and (b) arbitrary (possibly small) regularization parameters v, > 0
are sufficient for the global convergence of GNEPs with N > 3 players. The subse-
quent discussion shows that none of these statements hold. Hence a regularization
is also necessary for two players, and the corresponding regularization parameters
have to be sufficiently large. This shows that the GNEP is a significantly more
difficult class of problems than optimization problems. Altogether, this justifies
that one cannot expect to prove a much stronger convergence result than the one
given in Theorem 6.7.

In order to verify the above statements, let us consider the finite-dimensional
GNEP .
min 51‘?[]111’1 + xclrU]_QxQ
s.t. AllL‘l + AQIQ =0

.1
min _ngQQ:CQ -+ .CCgUzll'l
z2€R™2 2

with NV = 2 players. Since both objective functions are quadratic, the correspond-
ing subproblems (6.3) are simple quadratic programs, and hence their optimality
conditions result in a linear system of equations. In fact, an elementary calculation
shows that the corresponding updating scheme from Lemma 6.5 boils down to the
matrix iteration

-1

:L‘If—i_l U11 + ’}/1[ —ﬁAIAQ AT ’}/1[ —U12 - BATAQ 0 :L‘]f

xg“ = Us Usa + 72l A3 0 Yol 0 zk

s —A Ay 5l 0 0 51) \p
) o

Standard results on splitting methods guarantee that this iteration converges, for
all starting points, to a solution if and only if p(M) < 1, where p(M) denotes the
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spectral radius of M. In other words, for p(M) > 1, there exist starting points
such that the above matrix iteration does not converge to a solution. Hence, in the
following, we only have to compute the spectral radius for a particular instance of
the above GNEP (note that a similar reasoning was also used in [32] in order to
verify that the standard ADMM-method is not necessarily convergent for finite-
dimensional optimization problems with more than two blocks).

To be more specific, let us take Uy = 1, Uig = —10, Uy = 10, and Usp = 1.
Then it is easy to see that Fj is strongly monotone with modulus p = 1 and
Lipschitz continuous with constant L = 11. In particular, this implies that As-
sumption 6.1 holds. Let us further choose A; = (1,0)T, 4, = (0,1)T, 8 = 1,
and 7, = 0.01. Then the spectral radius of M depends on the parameter v,. Us-
ing a simple program, we can compute this spectral radius for different values of
72. The corresponding result is shown in Figure 6.1 which shows that p(M) < 1
holds for values of v, larger than (approximately) 32.1, whereas for all values of 7,
less than 32.1, the spectral radius is larger than one. This example clearly shows
that a regularization is necessary for two-player games, and convergence cannot
be expected, in general, for arbitrary v, > 0.

We close this section by noting that our theoretical lower bound for v, from
(6.9) yields v2 > 100 since L; = 10 and AjA; = 0 in our case. Hence our theoretical
lower bound is not sharp, though also not a too rough overestimate.

30

20 1

spectral radius
o
Il

100 1

O Il Il Il Il Il
0 20 40 60 80 100 120

Y,

Figure 6.1: The spectral radius of the iteration matrix plotted against v5. The red
cross indicates where the value drops below one.
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6.3 ADMM-Method with Adaptive Regularization

Theorem 6.7 proves convergence of Algorithm 6.2 for all sufficiently large regular-
ization parameters v,. As the counterexample from Section 6.2.3 shows, one cannot
expect convergence if these regularization parameters are not large enough. On the
other hand, the same counterexample also indicates that the theoretical bounds
from (6.9) are not sharp. Moreover, numerical tests indicate that Algorithm 6.2
often converges for significantly smaller regularization parameters. Since smaller
regularization parameters typically lead to faster convergence, this topic plays a
crucial role for the practical solution of GNEPs by ADMM-type methods.

In Section 6.3.1, we therefore present a modification of Algorithm 6.2 that uses
an adaptive update rule for the regularization parameter. Its convergence, which is
heavily based on the results from the previous section, is discussed in Section 6.3.2.

6.3.1 Statement of the Algorithm

The following method is a modification of Algorithm 6.2 that replaces the fixed
regularization parameters by an adaptive updating procedure. In addition, it in-
cludes a second acceptance criterion for the new iterate that might also be satisfied
for some small values of the regularization parameter. For a concise formulation
of this modified algorithm, let us introduce the abbreviation

=Y
= (6.14)

for every k, with arbitrary elements g* € 9,,¢,(z%) and s& € Ny, (), see below
for a discussion. To keep the notation simple, we also assume that all players take
the same regularization parameter at each step, i.e. /% = ... = 4k =: 4.

gl]j—i_vxuel/ )+A*N +5 H2

(xN xN

Algorithm 6.8. (ADMM-Method with Adaptive Regularization)

(S.0) Choose a starting point (z°, %) € X x K, parameters o € (0,1), 8 > 0,
v >0,7>0,k € NU{0}, T > 0 satisfying (6.9), and set k := 0.

(S.1) If a suitable termination criterion is satisfied: STOP.
(S.2a) For v =1,..., N, compute

_ k1 KL ok k
argmln{cp,,(xl,)—i—el,(xl e Ly Ty T gy TR)

T, EXY

k:+1

k
+(u F | Ay + é |z, — xﬁH%—LV
+IBHAVxV + ZI/ 1 A jjk-i-l + Zij\il/-l-l All‘f — b||/2C}
(6.15a)
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(S.2b) Forallv =1,..., N —1, compute ¢"™' € 9,,p,(x*) and sk € Ny, (zFF1).
(S.3) Define

Pkt =k 4 ﬂ(i/l,,x’j“ — b). (6.15b)
v=1
(S.4) Ify* > T, or v* was increased at least once during the last & iterations, or if
rE < ar® (with 7* defined in (6.14)) (6.16)
set AP = AF

else
set YAl =4k 7,

(S.5) Set k< k+ 1, and go to (S.1).

Notice that the main steps (6.15a) and (6.15b) of this algorithm are the same as
(6.3a) and (6.3b) of Algorithm 6.2. Thus Lemma 6.3, Lemma 6.5, and Lemma 6.6
still hold. The idea of the method is to start the iteration with a small 4" and to
increase this regularization parameter only if this is really necessary. Note that an
estimate Y for the lower bounds stated in (6.9) is still required, but not in such
a crucial way as in Algorithm 6.2 where the corresponding lower bound directly
influences the size of the regularization parameters, whereas here we can also
choose a rough overestimate for T and still deal with relatively small regularization
parameters.

This is due to the third acceptance criterion used in (S.4), which is a sufficient
decrease condition that implies that there exists a sequence {e¥*'}cy C H x K
such that &' — 0 and "' € Tonpp(w*™). Essentially, (6.16) is a linear
convergence condition whose satisfaction can reasonably be expected since our
problem satisfies a strong convexity condition, and splitting-type algorithms are
often linearly convergent under a strong convexity /monotonicity assumption.

The second acceptance condition states that the regularization parameter v* is
not increased if v* was increased within the last x iterations. This is motivated by
our numerical experience, which shows that after the regularization parameter 7"
was increased, the method needs a couple of iterations to get back to its normal
convergence behavior. Something similar can be observed in standard ADMM-
methods, i.e. in the beginning of the iteration, the method often fails to decrease
the KKT conditions that are related to the quantity r* from (6.14); this relation
will now be specified.

In order to understand the definition of 7* used in the sufficient decrease con-
dition (6.16), note that 7**1 represents the squared norm of the variational KKT
conditions of the problem (GNEP), except the player N, see Definition 3.7. The

only term that needs some explanation is the difference v*(z5™ — 2%,) occurring
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in "1, We claim that this term represents the first-order optimality condition

of (6.15a) for player v = N (this is why the first term in the definition of 7**! is
a sum from v = 1 to N — 1 only). In order to see this, note that the optimality
condition is given by

0= gy + Vo On (@) + Ajp® + 9 (@) — o) + BAR (A" — ) + 53

for suitable elements ght' € 0,,¢n (") and s € Ny, (z"1). Using the

definition (6.15b) of u**!, we therefore obtain

V(e — i) = g+ Ve On (@) + Ay + BAR(ALHT —b) + s7
= g+ Vi On (@) + At + s3 (6.17)

which explains our definition of 7*.

Note that, for all other players v = 1,..., N — 1, Algorithm 6.8 requires the
computation of arbitrary elements ¢g*™! € 0, ¢, (x*™) and s¥t!1 € Ny (zF1).
Apart from the fact that ¢, might be differentiable or the set X, might be the
entire space, so that these elements are uniquely defined, these elements do not
need to be those particular ones that occur in the optimality conditions of the
corresponding optimization problem of player v. These subgradients are used in
our method only in the sufficient decrease condition, and there we can work with
arbitrary elements. From our numerical experience, however, good choices of gf+!
and s**! can be obtained through the subproblem solver of (6.15a).

Finally, let us note that we decided to use the update v**! := ~*¥ + 7 for our
algorithm. Alternatively, we could have chosen the update 4**! := 7+ for some
7 > 1, but our choice keeps v* smaller and seems to work quite well in numerical
experiments.

6.3.2 Convergence

The global convergence of Algorithm 6.8 is heavily based on the known global
convergence of Algorithm 6.2. Basically, we just have to verify that the additional
decrease condition (6.16) does not destroy the global convergence properties stated
in Theorem 6.7. To this end, let us take a closer look at Algorithm 6.2. The
sequence {7*} is monotonically increasing. Moreover, the update v**! = 4% +
can occur only finitely many times due to the test ¥* > T in (S.4). Hence it is clear
that {v*}ren eventually stays fixed. For the convergence analysis, we can therefore
assume that v* is a constant sequence, say 7% = v > 0 for all k sufficiently large.

Taking this into account, there are two possible situations: Either v > T or
v < Y. In the first case, we are precisely in the situation of the previous section,
and convergence follows from Theorem 6.7. Hence it remains to consider the
second case, i.e. v < T, which means that the sufficient decrease condition (6.16)
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is satisfied for all sufficiently large k. This situation is discussed separately in the
following result.

Proposition 6.9. Suppose that (GNEP) admits a variational KKT point, that
the sequence {w* '} reny = {(2*, W) hren is generated by Algorithm 6.8, that
Assumption 6.1 holds, and that there is a ko € N such that (6.16) holds for all
k > ko. Then the sequence {w**1}en converges strongly to a variational KKT
point of (GNEP).

Proof. The proof is divided into four parts: In the first two parts, we prove that
{1} pen and {25} ey are Cauchy sequences and, therefore, (strongly) conver-
gent. We use this in part three to conclude that the sequence {x]f]rvl}keN is strongly
convergent. Finally, in part four we show that every limit point of the sequence
{wk oy is a variational equilibrium of (GNEP). Throughout this proof, we
denote by w* = (z*, u*) an arbitrary variational KKT pair, whose z* y-part is
unique due to Lemma 6.4.

Part 1. First notice that /o € (0,1). Taking the square root of (6.16), we
inductively obtain

(ZHgkﬂ-i-Vxﬂu( RLY g A%l g gkl 2

1/2
I (= 2RI + Az — o))
. < oty (6.18)

IN

where r := v/r! with r! defined in (6.14); note that r is essentially a constant (just
depending on z! and z°). Summation yields

ZHAkarl —b
k=1

< Z(ZHQHI"‘Vmeu( RELY 4 A%l g gkl 2
k=1

1/2
I @A = )l + [ A2k = b))

< Ti\/ak = (6.19)

1—

B

Hence (6.15b) implies

o0 o0 71
[t — ) = B A — b < B :
2 2 e
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Consequently, the triangle inequality shows that {u*}ren is a Cauchy sequence
and, therefore, convergent to some element ji.

Part 2: Similar to the derivation of (6.19), we obtain from (6.18) that

o

.
DN — Rl < <
k=1

S

Since {7*}ren is eventually constant, this implies that {a% }ren is a Cauchy se-
quence, thus convergent to some element .

Part 3: Note that (6.16) or (6.18) together with (6.17) and the previous parts
imply

g Py + G + s =0 (6.20)
where gFt! := (gFt! ... gkt 0) € Ow(whtt) and s = (KT shEL0) €
Ny (w* 1) are chosen as in (S.2b) or, for v = N, given by (6.17). Assume now

k+1

that there is a subsequence Z and some ¢ > 0 such that |[z"y — 2" y|| > ¢ >0
for all k € Z. Then (6.20), Lemma 6.3, and the boundedness of {75 },cn and
{1 hen imply

<gk+1 + Pg(w]Hl) + G(wk+1) + Sk+1 | wk+1 . w*>

25 — 2yl

pllatly —a* Il <

—7 0.

Therefore [|z*%} — z* y|| —z 0, which contradicts the assumption. Hence
a1 — 2* v (vecall that the 2* y-part is unique for all variational KKT points).

Part 4: We have already shown that 2*% — 2* o, 25" — Zy, and pF+! — f.

It remains to verify that w := ((x* 5, Zy), i) is a variational KKT pair. By the
strong convergence of the block components, we have w*™! — w* — 0. There-
fore Assumption 6.1 (L) yields

N
1V2,6,(8) = Vi, 8, (") < L Y el —af|P = 0.

i=v+1

Since {7*}ren is eventually constant, we can use the linear operators defined in
(6.5) and (6.6) to obtain that

AF =
Vi, 01 (81F) — Vo, 01 (aFT1)
Qn (W —wh) + Ry (W —w*) + Van 1 Onoa1 (@75 = Vo Oy (2P

0
0
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converges to zero. In view of Lemma 6.5, we have —AF € TGNEp(wkH). Using the
strong-weak sequential closedness (thus also strong-strong sequential closedness)
of the graph of a maximally monotone operator and exploiting Proposition 3.12,
we obtain 0 € Tgyrp(w). Hence w = ((z* 5, Zn), t) is a variational KKT pair,
see (3.17) or Lemma 3.10. O

Combining Theorem 6.7 and Proposition 6.9, we obtain from the discussion at the
beginning of this section the following convergence result for Algorithm 6.8.

Theorem 6.10. Assume that problem (GNEP) admits a variational KKT point
and that Assumption 6.1 holds. Further suppose that

1 N-—1 1 N—-1
T > ;ZL?+;ﬁZZOi(N—i), (6.21)
=1 i=1

where L, and C, are defined in (6.1) and (6.2), respectively. Then the iterates
{w* Y en generated by Algorithm 6.8 converge weakly to a variational KKT point
w* of (GNEP). Furthermore, {x"\}}ren converges strongly to x* .

6.4 Comments

In this chapter and the previous Chapter 5 we presented methods for solving lin-
early constrained generalized Nash equilibrium problems. These methods were mo-
tivated by the very popular alternating direction method of multipliers (ADMM)
for the solution of optimization problems that possess a certain structure. The
convergence rate of ADMM methods is usually slow, but they can often be applied
to large-scale problems since they typically have to solve only small-dimensional
optimization problems at each iteration.

There are several possible modifications of Algorithms 5.1, 6.2, and 6.8 that
might be of interest of their own. For example, the following changes of steps (5.1),
(6.3a), or (6.15a) might be investigated in a way similar to the analysis given in
this chapter and in Section 5.1.2:

e A linearized Gauss-Seidel-ADMM-type modification

k= arg rgin { (Vo O, (i btk ok a2k | x, — 2k)
Ty EAY
+ou(ay) + (1 | Ay )k + Lz, — $5H§{V

30 Avm, + S0 Ak + X, At = bR
This method differs from (6.3a) by replacing the function 6, by its

(Gauss-Seidel-) linearization; hence the subproblems to be solved at each
iteration become even simpler.
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e A linearized Gauss-Seidel-Jacobi-ADMM-type modification

2Rl = arg min { o, (1,) + (Vy,0,(2%) | 2, — 2F)
zVEXV

Huh [ Ay + Flly — 23ll3,
A, + T At DY, At - ).

This method differs from the previous one by using the old iterate z* in the
linearization of 6, whereas the penalty term includes the new information
xf“ foralle=1,...,v—1.
e The Jacobi-ADMM-type modification
Rl = arg min { o, (1) + 0, (z,, 2% ) + (WF | Ayx,)
Ty EXY
N
Pl Ave, + 3 At — bR+ ke, — bl
i#v
This update rule corresponds to (6.3a) except that 2™ is replaced every-

where by z% for i = 1,...,v — 1, leading to a method that is fully parallel.

We believe that it is possible to extend our convergence theory to the above mod-
ifications, but leave the details for our future research.
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Chapter 7

Applications

This chapter presents some applications and numerical results where the algo-
rithms stated in Chapters 4, 5, and 6 are applicable. Since we can expect the
numerical behavior of the modified methods described in Sections 4.3, 5.2, and
5.3 to be equal to the one of the initially introduced Algorithms 4.1 and 5.1,
and because Algorithm 6.8 converges usually much faster than Algorithm 6.2, we
concentrate on Algorithms 4.1, 5.1, and 6.8. The aim is to demonstrate the con-
vergence behavior of the above-mentioned methods and see that the ADMM-type
approach sometimes terminates after a suprisingly small number of iterations de-
spite the fact that the global convergence rate of ADMM-like schemes is usually
not that fast.

Since our examples include (linear) inequality constraints, let us first note that
we can also handle problems like (GNEP ;). In fact, using a slack variable, it was
already noted in Chapter 3 that it is possible to reformulate these problems using
slack variables so that they fit into our framework described in (GNEP). This
allows the application of our methods also to problems of the form (GNEP ).

If not stated differently, we stop the applied algorithms as soon as the value of

9 N
+ H ZA,,x’,f — b’
v=1

with arbitrary elements g € 9,,¢,(z*) and s, € Ny, (2¥), is less than 1078, which
corresponds to the variational KKT conditions being satisfied up to an accuracy
of 107* in the H x K-norm. For optimization problems the same criterion is used
by choosing 6, = 0 and g, € 9,,f,(z%) for all v = 1,... N. Notice that, in
general, this termination criterion is not guaranteed to work due to the fact that
the subgradients s* and ¢*, which occur in the definition of 7*, are taken arbitrarily
and might not be the correct ones that imply that r* tends to zero. On the other
hand, if 7% converges to zero, this is clearly an indication that we are close to a

N

rk::Z’

v=1

2
g’; + qu9V<xk) + A:;,Uk + 3]; )

127
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(variational) KKT point. In our numerical experiments, we did not observe any
difficulties with this termination criterion.

If not stated differently, the ADMM-subproblems (4.1), (5.1), and (6.15a) were
solved using the MATLAB® function fmincon, with the gradient and Hessian user
supplied. The OptimalityTolerance and ConstraintTolerance were left on the
default values 1076,

In order to choose the penalty parameter 3 required for Algorithms 4.1 and 5.1,
and 6.8, there are some considerations to be made. First, we need to recognize
that there are two quantities included in the condition r* < e. The first one is
basically the first order optimality condition of player v

2
gy + Ve, 00(z%) + A" + 55

)

and the second one is the feasibility of the iterates

N 2
[3aenof

both should be zero in a KKT pair (z*, u*). If we choose § large, we see in the
numerical behavior of all presented methods that the feasibility decreases fast, but
the first order optimality condition stays quite long high. This occurs because the
update of the Lagrange multiplier ;*! is very small as a consequence of the small
constraint. Also, the large penalty parameter [ increases the suitable regulariza-
tion in Algorithms 4.1 and 5.1. This, however, can lead to slower convergence of
the primal optimality condition because the step size in the primal variable z*+!
is penalized, which can slow down the convergence speed further. On the other
hand, if 8 is chosen small, the first order optimality condition decreases faster
and the constraint stays large for a relatively long time. Hence, it is necessary
to strike a balance between these three effects, and we see by dint of noting the
connection of larger § and larger regularization that, in general, a good choice of
B for Algorithms 4.1 and 5.1 might be smaller than for Algorithm 6.8.

Further, it is well known that some constraints are harder to satisfy than oth-
ers. Thus, it is reasonable to choose the penalty parameter g larger for difficult
constraints and smaller for easier ones. If not stated differently, in the case that
the augmented constraints only consist of identities, we therefore choose § = 1
in all the algorithms. If the augmented constraint is more difficult than summing
parts of the x,, we choose § = 10 in Algorithm 4.1, § = 10 in Algorithm 5.1,
and 8 = 1000 in Algorithm 6.8. In Algorithm 6.8, the parameters 7° := 0.1,
a:=0.99999, 7 :=1, and k = 10 are chosen. Finally, we initialize the algorithms
using the starting point (2%, %) := (0,0).

This Chapter is organized as follows. We first present all infinite-dimensional
examples, and in the end we also investigate some finite-dimensional ones. We



7.1. Application to Domain Decomposition 129

begin, in Section 7.1, with an infinite-dimensional optimization problem of splitting
a partial differential equation into smaller and more easily manageable ones by
a domain decomposition approach. Algorithm 4.1 is applied to this problem.
Thereafter, in Sections 7.2 and 7.3, we discuss two infinite-dimensional elliptic
control GNEPs that are actually potential games and therefore can be reduced
to an optimization problem. To these problems, all the presented algorithms can
be applied. Then, in Section 7.4, Algorithm 4.1 is applied to an elliptic control
Nash equilibrium problem that is a potential game but does not possess a shared
constraint and therefore is not a GNEP. Another infinite-dimensional GNEP is
discussed in Section 7.5, and Algorithms 5.1 and 6.8 are applied. We close with
some finite-dimensional examples in Section 7.6. First, in Section 7.6.1, some
finite-dimensional GNEPs and their numerical results for Algorithms 5.1 and 6.8
are presented. Thereafter, in Section 7.6.2, Algorithm 4.1 is compared to other
Jacobi-type ADMM-methods using the /;-minimization problem.

7.1 Application to Domain Decomposition

Domain decomposition is a technique for the solution of boundary value prob-
lems that splits the given domain into smaller ones. Prominent examples are the
methods by Schwarz, which, for certain problems, were shown to be equivalent
to an augmented Lagrangian method applied to the corresponding optimization
problem, see [57,80]. Here, we follow a similar idea and show how our regular-
ized Jacobi-type ADMM-methods from Chapter 4 can be used to obtain suitable
domain decomposition methods. The central idea is described in Section 7.1.1.
An explicit realization of our method and its application to a particular instance
are discussed in Section 7.1.2, whereas we compute a suitable lower bound for the
choice of our regularization parameter v from Algorithm 4.1 in Section 7.1.3.

7.1.1 Non-Overlapping Domain Decomposition

In this subsection, we follow [2| to decompose the domain of a partial differential
equation (PDE). For example, Figure 7.1 shows how the unit square can be de-
composed into four different squares. Although we describe the idea of the domain
decomposition method in a general context, we often refer to this particular ex-
ample for its explicit realization. This way, we are able to avoid some technical
notation; moreover, the central idea can be explained much better for this special
setting.
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Q Tay Qs
I'yq (%7 %) I'y3
O Tip Q

Figure 7.1: The unit square {2 decomposed into four squares (2;.

Let us consider the problem of solving the Laplace equation
—Ay(x) = u(x) VzeQ, y(x) =0 Vz € 09Q,

where ) is a bounded, convex Lipschitz domain in R? and u € L*(€2). Then the
associated weak formulation is

<Vy | VU>L2(Q) = (u ’ U)LQ(Q) Yv € HS(Q) (7].)

The existence of a weak solution follows from the Lax-Milgram theorem, cf. Sec-
tion 2.1.3. Moreover, it is well known that solving (7.1) is equivalent to finding a
solution of the optimization problem

1
Jmin {209y | Vs = G|y | (7.2
Now let us decompose our domain €2 into N disjoint, convex Lipschitz subdomains
Q; such that Q = Q; U...U Qy. We equip H with the standard H'-norm, which
implies that there exist unique solutions of the subproblems even on subdomains
(); that are in the interior of ). Note that this is not true for the methods from
[2,80] where the subdomains are required to have a non-empty intersection with the
boundary of €2, since the underlying PDE’s are Robin boundary value problems.
This difficulty can also be circumvented for the method from [2] by using the
H'-norm instead of the H}-norm. Nevertheless, even in this case, this method is
not (at least not directly) capable of handling more than two subdomains (with
guaranteed convergence). Furthermore, we stress that the main idea of domain
decomposition is to deal with smaller subproblems in a parallel way. This is totally
reflected by our approach, whereas [2] is a sequential method.
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Unfortunately, describing the main idea in a concise way, requires a tech-
nical overhead; in particular, we have to define some appropriate index sets.
To this end, let J denote the set of all pairs (i,j) such that 0€); N 0Q; does
not have vanishing d — 1-dimensional measure; thus, in Figure 7.1, we have
J =1{(1,2),(2,3),(3,4),(4,1),(2,1),(3,2),(4,2),(1,4)}, whereas, e.g., the pairs
(1,3) and (2,4) do not belong to J. Further, we denote by J° a subset of J that
does not contain permutations where the small index "o" stands for ordered; thus,
we choose J° = {(1,2),(2,3),(3,4),(4,1)}. Now let us define I'; ; = 9; N 0%, for
all (i,7) € J and I'; = 00N 9KQ;. We denote by Hp (€;) the H'(€2;) functions with
trace equal to zero on I';.

In the following, we distinguish between the trace operators tracer,; and
tracer; ;. The former is defined on the subdomain €); with assigned values on
the boundary I'; ;, whereas the latter denotes the trace operator defined on the
subdomain €; with assigned values on the (same) boundary I';; =T, ;.

Remark 7.1. By partial integration, it can be seen easily that
y € Hy(Q)
— (y; € H., () Vi=1,...,N and tracer,,(y;) = tracer,,(y;) V(i,5) € J°);

furthermore, it holds that u € L*(Q) if and only if u; € L*(Q;) foralli =1,..., N,
where u; denotes the restriction of the given mapping u on €);. o

Hence (7.2) can be written as

N

1
' 5V | Vi ) — Wi | Yi . }
yerfrllfzﬂ){ Z (2< vi | Vy >L2(Qz) (ui | y >L2(Ql))
i=1,..N
s.t. traceri,]-(yi) = tracepj’i (yj) ‘v’(i,j) c Je. (7.?))

Since the trace operator is linear and continuous, this optimization problem is
exactly of the form (Opt); therefore, we can apply Algorithm 4.1 or 4.16 to (7.3).
Using the notation introduced in (Opt), we have for ¢ = 1,..., N that

o X;=H, = H%I(Ql)v

[ J IC = H(i,j)GJO LZ(Fi’j),

o fi: Xy = R where fz(yz) = %<Vyi \ Vyi)LQ(Qi) - (Uz \ yi>L2(Qi)a

e A;: X, — K corresponds to the linear trace constraints stated in (7.3).
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The latter is somewhat technical to describe in general, but for the particular
domain from Figure 7.1, it is easy to see that the corresponding A;’s are given by

tracer, , — tracer, ,
0 tracer, .
A = Ay = 3
! 0 ? 0
— tracer, , 0
0 0
—t 0
A3 . racer; , A4 _ (74)
tracer, , — tracer, 4
0 tracer,

We will later need these definitions to estimate the proximal constant 7. Further, it
is easy to see that the subproblems in Algorithms 4.1 and 4.16 consist of solving a
PDE on the subdomains €2; in every step, or, in a finite element context, of solving
N lower-dimensional linear systems of equations. The corresponding details for
the particular domain illustrated in Figure 7.1 are given in the next section.

Remark 7.2. If 90;N02 has (d—1)-dimensional measure larger than zero for all 4,
then the Poincaré-inequality implies that all functions f; are strongly convex. Con-
sequently, the corresponding iterates generated by the application of Algorithm 4.1
to the domain decomposition converge strongly in view of Theorem 4.7 (g). o

7.1.2 Application of the Optimization Algorithm

Now we want to apply Algorithm 4.1 to problem (7.3) for the domain displayed in
Figure 7.1. Similar considerations hold for the application of Algorithm 4.16; the
corresponding details are left to the reader.

The constraints in (7.3) are equivalent to tracer, ; y; —tracer,, y; = 0. Following
standard notation in the field of applied analysis, we omit the trace operator and
identify y; on the boundary with its trace; thus, the corresponding constraint is
y;—y; = 0on I ;. Consequently, the subproblems resulting from the four domains
are:

. 1
yi 't = argmln){ (§<VZ/1 | Vyi) L2, — (U1 | ?J1>L2(Ql))

yleHlll(Ql

+ <M]f,2 \ y1>L2(F1,2) - <M§,1 \ ?/1>L2(F4,1)

s By
+ 5(”91 - yé“!l%z(pm) + llyr — nyiz(mJ)) + 7”?!1 - yf”?gl(gl) ;
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y2€H
2,3 | y2>L2 (T2,3) — <M]f,2 | y2>L2(F1,2)

y§+1 = arg mm {( VZJQ \ Vyz L2(Q) — <U2 \ y2>L2(92)>
+ (b
LB il
2

(v = wil 72, 5y + 12 = W51 Z20r,0) +

Hy3 — Y3 HHI 92)}7

y3€H11~ (Q3)

1
ys ! = argmin {(5 Vys | Vys)r2a,) — (us | y3)L2(Q3)>
+ 4 | y3>L2 (T3,4) — <Mg,3 | y3>L2(F2,3)

By
(llys — yg”%?(rz,g) + llys — yf“%arg,@) + 7”93 - yg”?qgg(gg) ,

yht = arg mln

y4€H

l\DIH

Al

(u
LB
T3

(Vys | Via) 120,y — (us | y4>L2(Q4)>

_|_/—/H

4,1 | ?J4>L2 Ty1) — <M’§,4 | ?J4>L2(F3,4)
By
(llya — yg“%z(rg,@ + llya — yf“%z(m,l)) + 7”93 - y§|’12qg4(94) )

and the multiplier update is

legl —M12+5< P kH)a Mggl = st"‘ﬁ( S y]?fH)
pht = b 4 BT — i, T = o+ BT — i,

where the equalities hold in the boundary spaces L*(T; ;) for (i,7) € J°.
Using the sign vector defined by

S +1 if (i,7) € J°={(1,2),(2,3),(3,4),(4,1)}
" —1 if (1,5) € J\ J° ={(2,1),(3,2),(4,3),(1,4)}

Y

we can rewrite these subproblems more compactly as
k41 _ . 1
yi = argmin 3 ( (VY | Viidra) — (ui | 4i) 2@
yz‘EHﬁ; (Ql)
+ Z ai,j<:ui‘c,j | yi>L2(Fi,]‘)

J:(i,g)ed

By
Z ly: = v 72(r, ) + 7”%‘ - yf”l%llli(ﬁi) (7.5)

J:(ig)ed
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for all = 1,...,4. The associated multiplier update is
pirt = i+ Blagy ™ ey V) €T it = Wt (7.6)
in L (Pz,]>

The optimality conditions of (7.5) are necessary and sufficient since the sub-
problems are strongly convex. These optimality conditions are given by

(VyFt V) 2, + Z il | vi) ey, + B Z =k ) ey

J:(i,5)ed J:(i,5)ed

FBYYET =yl | vi) 20 + BYVYET = VyF | Vo) e = (Wi | vi) r2an
(77)

for all v; € Hf (), i = 1,...,4. This is the weak formulation of the PDE

—(L+ 87Dy + By = u+ Byl — By Dyf in
By + (1 +57)ay’ = Byb in [, Vj:(i,j) €J
Yy, = 0 n 89 N 891,
(7.8)
where n; denotes the outer normal of €;, ¢ = 1,...,4. The strong convexity

of the subproblems shows that these partial differential equations admit unique
solutions even if the partial domain €2; does not have any common boundary with
the full domain €2. Thus, Algorithms 4.1 and 4.16 basically consist of solving the
(uniquely determined) PDEs (7.7) or (7.8), respectively, and thereafter updating
the Lagrange multiplier p as stated in (7.6).

7.1.3 Estimating the Proximal Constant v

Now we want to figure out how to choose the constant v in Algorithms 4.1 and 4.16
for the problem (7.3) on the domain displayed in Figure 7.1. Thus, we have to
estimate the operator norm of M, defined in (4.5). To this end, we first state
a lemma that estimates the operator norm of the trace operator that maps to a
certain boundary part.

Lemma 7.3. Suppose Q; C R? is a rectangle with side lengths L, and Lo, i.e. only
through rotation and translation, it can be taken to a form (0, L1)x (0, Ly). Suppose
that T is a side of ; with length Ls. Then || tracer H%{l(g)—w?(r) < (L1 + L%

Proof. To prove this lemma, we follow [78 Thm A 4] Now first suppose that
v € C'Y([0, L]); with L > 0, hence v( )+ f s)ds, and therefore

L
[v(z)] < [o(y)] +/ [0'(s)|ds < [v(y)| + L2V 201y Y,y € [0, L].
0
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Squaring both sides, integrating with respect to y, and using Young’s inequality
with e = L?, we obtain

Lu(z)* < (L* + DlJvllfa.n) + (L7 + DIV 720.1
or, equivalently,
1 1
v(z ) (L + )”UHL2 o.r t (L + )HU/HL?(O L) (7.9)
Now suppose that y € C*(©;), and w.lo.g. let I' = {0} x (0, Ly) C 9§, be one
boundary of ;. We obtain by (7.9) that

1, [ ) 1
L1)/ y(xy, x2)°dry + (L1 + L_1) ;

Integrating this equation with respect to x5, we obtain

Ly

y(0,2)* < (L + Ovy(w1, 0)*dxy.

Lo
| tracer yl[2s = Hy||%z<r — / y(0, 22)drs
0
(L1+ )||yHL2 (L1+ )HVZUHB

=(1+ )”yHHl

The claim follows from the density of C'(€);) in H'(€2;) and from the fact that
rotation and translation do not change the operator norm. O]

Lemma 7.4. For our example domain displayed in Figure 7.1 we obtain
|M|| < 5.7, where M is defined as in (4.5).

Proof. We see from (7.4) and (AfA;x; | y;) = (Ajz; | Aiy;) that

AjA; = — tracer , tracer,,, AyA; = — tracer, | tracer, ,,
AJAy = — tracer, , tracer,,, AjA; = — tracer, | tracer, ,,
A3 Az = — tracer, , tracer,,, AjA; = — tracer, , tracer, ,
A3Ay = — tracer, , tracer,,, A3Aq= —tracer, , tracer,,

AJA3 =0, A3A; =0, A5A, =0, AjA,=0.
With this we further notice that

4 4
(Z A;‘Am>

=1

I#i

2
M| =

i=1 ey

< (A5 Az |2 + | A A P + (| AT Asaa? + || A5 Aoz |)?
+ (| A3 Agzs||® + (| AT Az || + ([ A} Aazal* + (| A3 Agza|®

< 8- max {| tracer,, | “Hal;
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hence, with the last lemma and L = 0.5, we obtain | M|| < 1/8-5/2 = v/20 < 5.7.
[l

The previous result gives us an estimate of the constant v appearing in Algo-
rithms 4.1 and 4.16 since it is required that v > ||M]|.

7.1.4 Numerical Results of the Domain Decomposition

We implemented the domain decomposition algorithm described in Section 7.1.1
with Python and the FEniCS program package, version 2017.1, see
https://fenicsproject.org/. We used the test example

—Ay=—6 inQ, y(z) =1+ a7 + 225 Va € 09, (7.10)

whose exact solution is given by y(z) = 1+ z3 + 223, cf. [77]. The theory from Sec-
tion 7.1.1 applies with standard arguments also to arbitrary Dirichlet conditions in
H'Y2(99); thus, (7.10) is covered by our theory. Motivated by the discussion in Sec-
tion 7.1.3, we chose v = 5.7 and § = 1 as the parameters in our explicit implemen-

tation of Algorithm 4.1. As a termination criterion, we used [jyf™ — y¥ ||%2(Qi) <e
and |lyF ™t — y;.“HH 12(r,,) < €, where the L*-norm is the approximate L*-norm pro-

vided by FEniCS. We are aware that in the first criterion the H'-norm would be
better, but this norm is quite difficult to compute in FEniCS.

We made some experiments with different mesh sizes and different ¢; the cor-
responding results are summarized in Table 7.1. The results indicate that the
number of iterations is (almost) independent of the mesh size. Moreover, taking
into account the dimension of the discretized problem, the number of iterations is
relatively small for all test problem instances. Finally, the last column in Table 7.1
shows that the exact error, which is not used as a termination criterion in our im-
plementation since usually the exact solution is unknown, is surprisingly small for
a method whose local rate of convergence is (in general) sublinear.

To visualize the solution process, we also present some images of approximate
solutions generated by the regularized Jacobi-type ADMM-method from Algo-
rithm 4.1, see Figures 7.2-7.4. These figures correspond to three different choices
of € and show the computed solution for a mesh size whose biggest edge length is
always the same and around 0.013.


https://fenicsproject.org/
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Table 7.1: Some results of the regularized Jacobi-type ADMM-method from Algo-
rithm 4.1 with different choices of the termination parameter € and different mesh
sizes for each fixed e.

£ largest edge in mesh | number of iterations =: k | [|y* — y**“[| 12(q)
0.01 0.042 28 2.5-1073
0.01 0.025 28 2.3-1073
0.01 0.013 28 231073
0.01 0.0042 28 2.3-1073
0.01 0.0013 28 2.3-1073
0.001 0.042 63 4.2-107*
0.001 0.025 62 1.8-1074
0.001 0.013 63 1.1-1074
0.001 0.0042 64 9.4-107°
0.001 0.0013 64 9.3-107°
0.0001 0.042 289 3.9-1071
0.0001 0.025 250 1.2-107*
0.0001 0.013 284 3.2-107°
0.0001 0.0042 302 6.6- 1076
0.0001 0.0013 308 3.9-1076

Figure 7.2: Plot of solution with ¢ = 0.1, number of iterations 5,
|y — y***°|| 2(qy = 0.047. There are strong edges between the solutions on the
subdomains.
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Figure 7.3: Plot of solution with ¢ = 0.01, number of iterations 28,
|y*® =y 120y = 0.0023. The edges between the solutions on the subdomains
are still clearly visible.

Figure 7.4: Plot of solution with ¢ = 0.001, number of iterations 63,
|y — yo|| 20y = 1.1 - 10~ If we zoom in, we can still see a small inaccuracy
in the middle of the right edge. This inaccuracy is still there for a finer grid, but
it disappears when smaller values are chosen for ¢.
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7.2 Elliptic Optimal Control GNEPs with Accu-
mulated Control Bound

As an example, we now discuss a class of GNEPs that is closely related to those
previously used in [67,73, 74|, where different solution methods are considered.
Our aim is to verify that this example satisfies the requirements that guarantee
convergence of our solution methods introduced in Chapters 5 and 6. Further we
show that this particular GNEP class is equivalent to an optimization problem
and that the algorithms from Chapter 4 can be applied.

In order to describe the example, we slightly change our notation in this sec-
tion to be consistent with the standard notation used in the optimal control set-
ting. The players’ strategies =, € A&, are now called the controls and denoted
by u, € L*(), Q being a suitable domain in R% The so-called state variable
y € H}(Q) is the solution of an elliptic partial differential equation that depends
on the players’ strategies u = (uy,...,uy) € L*(2)". We then consider the opti-
mal control generalized Nash problem

1 1 d||2 Qy 2
uyrenngQ) {§Hy<u”’ Uu-y) = yVHL?(Q) + 7‘|UVHL2(Q)} (7.11a)
yeH;(Q)
S.t. —Ay — ijvzl uu ln Q’
y =0 in 09,
u,(z) € [ul(z), ub(z)] fa.a. €, (7.11b)
Zi\; u,(r) < Y(z) faa. x €
with a sufficiently smooth domain 2. Hence, we have a tracking-type objective
function for each player v = 1,..., N, pointwise lower and upper bounds on the

controls u,, and an additional upper bound on the sum of controls le/v:l Uy .

7.2.1 Theoretical Considerations

It is desired to apply the algorithms from Chapters 4, 5, and 6 to the problem
(7.11). Before we can do this, we have to investigate the problem in more detail.
For the algorithms from Chapter 4, the problem (7.11) has to be transformed into
the form of (Opt), and for the algorithms from Chapters 5 and 6 it is necessary
to check the assumptions made in Theorems 5.6, 5.7, and 6.10. We start with the
reformulation as an optimization problem (Opt).

Reformulation as an Optimization Problem

In order to apply Algorithm 4.1, we have to show that problem (7.11) is equivalent
to an optimization problem of the form (Opt), i.e. that it is a potential game of
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a certain form. By rewriting (7.11) as a variational inequality, it can be seen as
in |68, Prop. 3.10] that finding a variational equilibrium of (7.11) is equivalent to
solving the optimization problem

N
1 Qay,
{5”9”%2(9) + Z (7”“V”%Q(Q) — (yy | SVUV>L2(Q)>} (7.12a)
v=1

yeH;(Q)
s.t. —Ay = Zflvzl Uy, in €,
y =0 in 09,
12b
Zl],vzl u, <(x) fa.a. ze, (7 )
u,(z) € [ud(x),ub(x)] faa. zeQ,

where S,u, denotes the weak solution of

Nz =u, in Q,
z =0 in 0€).

Thus, S, € L(L*(Q2), H}(£2)) is the solution operator of the Laplace equation from
Section 2.1.3. Taking uq,...,uy and y as variables, this problem has a separable
structure as needed for Algorithm 4.1, where the linear constraints are

N

Zuy < % in €2,
v=1 N

—Ay :Zuy in €,
v=1

y= 0 in 0€.

Since the space H; from (Opt) is chosen to be L*(2), we note that the Hilbert-
triple HJ(Q) — L*(Q) = L*(Q)* — H'(Q) is used implicitly. Taking into
account the Hilbert-triple, we interpret the operators S, as maps from L*() to
H}(Q).

Let us first note that we have already discussed that the operator S, and
—/\ are isometric isomorphisms between the spaces H{(2) and H~(); thus,
| = AMa@—a-19) =1 = [1SIlz-1@)—Hi(), but the norm of S, as a map from
L3(Q) to HJ(Q) or L*(Q) to L*(Q), is not necessarily equal to one.

In view of the theory presented in Chapters 4, 5, and 6, in particular the
definition of the operator M stated in (4.5) or (5.3), we have to find upper estimates

of |5yl 2()—12() and ||Su||L2(Q)aHg(Q)-
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Proposition 7.5. Suppose that the domain Q C RY is contained in a cube with
edges of length ¢ > 0. Then the solution operator S, : L*(Q) — H}(Q) of

(Vy, | Vo) o) = (uy | vy) Yo, € Hy(Q) (7.13)
SCLt?:Sﬁ@S ||SV||L2(Q)_>L2(Q) S 62 and ||SV||L2(Q)—>H6(Q) S C.

Proof. We omit the index v in this proof. The definition of ¢ together with the
Poincaré inequality from, e.g., Theorem 2.10 implies that ||u||z2q) < ¢||Vul|r2q)
for all u € H(2). We therefore obtain

1
C—QHSUH%2(9) < HVSUHQL2(Q) = (VSU\VSWL?(Q) = <U|SU>L2(Q)
< lull2@)l1SullL2(@),
from which we get

Sul| 22 (o) < 2

— Y

HS”LQQ L2(O = Sup
@ = 0 ullzzo)

which is the first of our assertions. Further, we obtain again with the Poincaré
inequality

HSUH?{g(Q) = HVSUH2L2(Q) = (VSu | VSu)r2) = (u] Su)rea)
< lulle@llSullze) < cllull 2 IV Sull 22
= CHUHLQ(Q)HSUHH(}(Q)>

from which we get

[Sull 20
S ) 1 = Sup—o =6
1]z ()—=Hy(2) wto |ullrz )

which is the second of our assertions. O

Verification of Cocoercivity and Strong Monotonicity

Now we put the problem (7.11) in the form (GNEP .,,;.) and check the assumptions
that are needed for the convergence of the algorithms from Chapters 5 and 6. Using
the control-to-state-map

N
S LAY - Hy(Q)NCQ), ursy, Su= ZS,,ul,,

v=1
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where the last expression uses the linearity of the solution mapping S, we can
rewrite (7.11) as

R a,
UVSEQQ){QH ; Syt — yfle;(Q) + 7”%“%2(9)}

st. u, € [u®,ul), (7.14)

v v

N
Z ul/ S w7
v=1

and therefore obtain a GNEP of the form (GNEP,,;.) by taking

1= v
o) = 51 3 Sow =l o) = el
v=1

X, = {u €L*Q) | u(z) € [ul(z),u’(z)] faa. xeQ},
B, = Id, b = 1.

Our aim is to show that the resulting operator ﬁg is a-cocoercive for a suitable
a > 0. To this end, note that the subsequent analysis makes use of the Gelfand
triple H3(Q) € L*(Q) = L*(Q)* € H (), where we identify the Hilbert space
L*(Q) with its dual. Moreover, recall that Su and S,u, are elements of H}(2),
but we often view them as elements of the space L*(Q2). Formally, this means that
we often consider the mappings [ o S and I oS, where [ := I _,7» denotes the
canonical embedding of H}(Q) into L?(f2). For notational convenience, we follow
the standard convention and omit writing the mapping I everywhere.

Proposition 7.6. For the problem (7.11) the in (3.9) defined operator
Py L2(Q)N — L2(Q)N is a-cocoercive with

1 , { 1 }
o= — min y
N v=1,..., N HSVH%Q(Q)A)LQ(Q)

where S, : L*(2) — L*(Q) is the solution operator of (7.13).

Proof. By an elementary calculation, see |73, Lem. 6.2], we obtain

(Py(u) — Py(v) | u—v) 2oy = [|Su — Svl2aq)-
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Since ||.SESul| < ISk [|Su||, and thus ||[SESul|/||SE|| < [|Su||, we therefore obtain

<ﬁ9(u) - ﬁe(v) | u— U>L2(Q)N = ||SU - Sv||%2

= = Z 1St =y — (Sv =yl 720

v

1 1 « *
N Z WHSZ,(Su —yl) — S5(Sv — y,“,l)Hiz(g)

~

- NZ 1S, HzH _P9(“>L||i2(sz)

. 1 ~ ~
= N I/:I?,H%N { HSVHQ } HP9<U) - PQ(“)”EZ(Q)N?

which is precisely the statement. O

| =

Summarizing the previous results, we finally obtain the a-cocoercivity of the oper-
ator Py with a computable constant «; thus, Algorithms 5.1 and 5.9 are applicable.

Theorem 7.7. Suppose that Q C R? is contained in a cube with side length ¢ > 0.

Then the operator Py : L*(Q)N — L*(Q)N for the problem (7.11), as defined in

(3.9), is a-cocoercive with o := 5.

Proof. The statement follows immediately from Propositions 7.5 and 7.6 . O
The next theorem shows that Algorithms 6.2 and 6.8 are also applicable.

Theorem 7.8 ([73, Lem. 6.2]). Suppose that Q C R? is contained in a cube with

side length ¢ > 0. Then the operator Op + Py for the problem (7.11), as defined in
(3.9) and (3.10), is p-strongly monotone with p = min,—; _ n o, where the o, are
the Tikhonov parameters from (7.11).

77777

Proof. This follows straight from Theorem 7.7 and

N N
ay ay,
> (Y (i) = Voo (Fholie) Lo =0 ) = S el =l
v=1

v=1

v

pllu— U||i2(Q)N

for all u = (uy,...,uy),v = (v,...,on) € L2(Q)". O



144 7. Applications

7.2.2 Numerical Results

Using N =4 and Q = (0,1)? as in our numerical example below, we can choose
¢ =1 in Theorem 7.7 and then obtain the a-cocoercivity of Py with o = 1 /4 from
Theorem 7.7. From this cocoercivity, we obtain the Lipschitz continuity of ﬁg.
The strong monotonicity of dp + Py was derived in Theorem 7.8.

The norm of the operator M, defined in (4.5) and (5.3), is important for the
application of Algorithm 4.1 and Algorithm 5.1. We estimated the norm of this
operator M for conic constraints in Remark 3.15 and Remark 5.8. Regarding
Algorithm 5.1, this operator norm is required for estimating the right choice of the
regularization constant v from Theorem 5.6 or Theorem 5.7. By Remark 5.8, we
obtain ||[M|| < 4(N — 1) = 12. Thus, we have all constants that are necessary for
applying Algorithm 5.1.

As we have seen above, the problem discussed in this section is equivalent
to a separable optimization problem in the variables (y, z1,...,xy), i.e. we have
introduced the additional dummy “player” in the variable y. Both the PDE con-
straint and the inequality Y w, < 9 will be augmented. Therefore, we obtain
||M|| < 4-N = 16 for the application of Algorithm 4.1.

As already mentioned, an exact estimate of the value T, which corresponds
to the maximal 7* in Algorithm 6.8, is not of such importance because the
value of 7* usually stays way below this maximal Y. Therefore, we choose
T=11-3-(1+8°N)/min,—;__n(a,).

We implemented the elliptic optimal control GNEP presented above in
MATLAB®, with N =4, Q= (0,1)%, o, = 1 forallv = 1,... 4,

1
o) = 10 (0.4(; - max iy — 2l b = ) ).

where 2! = (0.25,0.75,0.25,0.75) and z? = (0.25,0.25,0.75,0.75), and the box
1.,

constraints [ul(z),u’(x)] = [-1,1] for all v = ., IN. We present results for the

v > v

two choices

3

U (z) = 2 (cos (5\/(371 —0.5)2 + (29 — 0.5)2) + 1) and

o) = 3(008 (5\/(x1 —0.5)2 + (xg — 0.5)2> + 1).

Recall that, in Section 3.2.2, we presented two different ways to rewrite problem
(GNEP i) as an equality constrained problem either by inserting N slack vari-
ables, see (3.18), or by using a single slack variable, see (3.19). We call these
two different approaches A. (3.18) and A. (3.19). However, due to the strong
monotonicity assumption of Algorithm 6.8, only A. (3.19) is applicable for this
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algorithm. In order to keep the presentation simple, A. (3.19) is also used in
Algorithm 4.1.

" 3 v

.o B 2 8 8 8

< 02 <
00 0 o

Figure 7.5: Desired states y., ..., y} and bounds vy, 1s.

The numerical results for different discretization widths are given in Tables 7.2
and 7.3.

Note that in Algorithm 6.8, the value of v* was not increased once for v;. This
led to a very small number of iterations until the termination criterion was satis-
fied. However, for 15, the value of v* was increased for the discretization widths
16 and 64; this led to a higher number of iterations. A possible explanation can be
seen from the solution, especially by looking at the pictures of the corresponding
Lagrange multipliers. Figure 7.6 indicates that the Lagrange multiplier for v, is in
L?(Q), whereas Figure 7.7 allows the interpretation that, for ¢, the optimal multi-
plier seems to belong to a measure space only. Comparing Algorithms 5.1 and 6.8,
the iteration count for the Gauss-Seidel-type Algorithm 6.8 is smaller than the
iteration number of the Jacobi-type Algorithm 5.1, at least when both algorithms
are applied with one slack variable, i.e. A. (3.19) is used. This is most likely due to
the fact that the Gauss-Seidel scheme uses the newest information to compute the
player’s iterate z5+1, as well as the possibility of a smaller regularization, which is
due to the increase of the regularization during the iteration.

The iteration numbers for the parallel (GNEP-) Algorithm 5.1 are smaller than
the iteration numbers for the parallel optimization Algorithm 4.1. A possible ex-
planation is that in the optimization Algorithm 4.1, there is no other way than
augmenting the inequality constraint as well as the PDE constraint; however, in
Algorithm 5.1, which is tailored for GNEPs, only the shared inequality constraint
has to be augmented. This could lead to a smaller iteration number, since the
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constraint is easier to satisfy. Further, the optimization in Algorithm 4.1 is car-
ried out in the variables (y,xy,...,24). This is one variable more than used in
Algorithms 5.1 and 6.8. This could also lead to a higher iteration number.

In Chapter 3, two approaches of handling conic constraints were presented.
The first, A. (3.18), used N slack variables, whereas the second, A. (3.19), only
used one. Even if the approach with more slack variables can sometimes keep the
number of iterations lower, the approach from (3.19) is superior to (3.18) taking
into account that the subproblems are harder to solve.

Table 7.2: Number of iterations for the elliptic optimal control GNEP (7.11) with
Y, until the KKT conditions are satisfied with accuracy 1074

Discretization 16 32 64
Iterations of Alg. 4.1, 5 =10, v = 17.6 1604 | 1610 | 1619
Iterations of Alg. 5.1 with A. (3.18), 5 =1,y=15.4| 146 | 146 | 147
Iterations of Alg. 5.1 with A. (3.19), 5 =1,y=15.4| 146 | 146 | 147
Iterations of Alg. 6.8, 5 =1 16 16 16
Final v in Alg. 6.8 0.1 | 0.1 | 0.1

Figure 7.6: The controls uy, ..., u4, their sum, and the Lagrange multiplier for the
problem with ;.
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Table 7.3: Number of iterations for the elliptic optimal control GNEP (7.11) with
1y until the KKT conditions are satisfied with accuracy 1074

Discretization 16 32 64

Iterations of Alg. 4.1, 5 =10, v = 17.6 1529 | 1535 | 1550
Iterations of Alg. 5.1 with A. (3.18), 5 =1,y=154| 142 | 142 | 182
Iterations of Alg. 5.1 with A. (3.19), 5 =1,y=154| 275 | 276 | 287
Iterations of Alg. 6.8, 5 =1 55 43 | 215
Final v in Alg. 6.8 3.1 0.1 | 13.1

Figure 7.7: The controls uy, ..., u4, their sum, and the Lagrange multiplier for the
problem with .

7.3 Elliptic Optimal Control GNEPs with State
Bound

Here, we discuss a class of examples that is closely related to the one in Section 7.2.
We replace the constraint > u, < 1) on the controls by a more involving constraint
on the state y > 1; this class of examples was previously used and discussed in
[67,73,74], where different solution methods were considered.

As in Section 7.2, to be consistent with the standard notation used in the
optimal control setting, we slightly change our notation in this section in order
to describe the example. Again, the players’ strategies z, € X, are now called
the controls and denoted by u, € L?(Q),  being a suitable and sufficiently
smooth domain in R?. The so-called state variable y € Hg(2) is the solution
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of an elliptic partial differential equation that depends on the players’ strategies
u = (up,...,uy) € L*(Q)N. We then consider the optimal control generalized
Nash problem

. 1 Qy

min {5y u) = e + 5 e | (7.154)

st. Ay = Zivzl Uy in €,

y =0 in 01},
1
w(@) € us(z),ut(z)]  faa zeQ, (7.15b)
y(x) > (x) faa. x e Q.

Hence, we have a tracking-type objective function for each player v = 1,..., N,

pointwise lower and upper bounds on the controls u,, and an additional upper
bound on the state.
Again, let S,u, denote the solution of

Nz =u, in Q,
z =0 in 012,

and let S denote the all-player-control-to-state-map

N
S LY 5> Hy(QNCQ), u—y, Su=> Su,
v=1
The linearity of the solution mapping of the Laplace equation shows that Su is

the solution of —Ay = u = > u, in Q and y = 0 in 9Q. Thus, we can rewrite
(7.15) as

N
(1l e o
uurenLg%Q) {ﬁH ; Sty — y”HLQ(Q) + 7’|UV|’L2(Q)} (7.16a)
5.t u (@) € [ug(@),up ()] fa.a. x€Q,
() 1
erf\;l Sy, > () faa. ze€Q, (7.16b)

and therefore obtain a GNEP of the form (GNEP,,;.) by taking

1= v
o) = 5 3 Sow =l o) = ol
v=1

X, = {u, €L*Q) | u(z) € [ul(z),u’(z)] faa. xe€Q},
B, = S, b=

Note, that ¢,, 6, and ﬁg are the same as in Section 7.2, and therefore the above
discussed results Proposition 7.5 to Theorem 7.8 still hold true, i.e. the operators
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ﬁ@ and Jp + ]39 are cocoercive and strongly monotone, respectively. If 2 is a
cube with edges of length ¢, then, in Proposition 7.5, the operator-norm of S,
was estimated. By Remark 5.8, we therefore obtain |M|| < 4(N — 1) = 12 if
Q= (0,1)? for the application of Algorithm 5.1.

For Algorithm 6.8 we choose T = 1.1((N — 1) 4+ 33?N)/ min(a,).

As in Section 7.2, we also see that the GNEP (7.15) is equivalent to the opti-
mization problem

N
1 ay,
ml? 2(Q) {ﬁuy”%Q(Q) + Z {?HUVH%%Q) — (vl | SVUV>L2(Q)}} (7.17a)
UL yeeey N
yeHA(Q) v=1
st —Ay =300, in Q,
y =0 in 09,
y =2y faa. x e, (7.17b)
u, (1) € [ul(x),u’(z)] faa. x €.

Here, the constraint y > v can be implemented as a box constraint for the variable
y. Thus, the augmented constraint is just —Ay = > w, or y = > S,u, in the
corresponding norm. By Lemma 4.4 and Proposition 7.5, we therefore obtain
|M|| < N if Q= (0,1)* for the application of Algorithm 4.1.
We implemented the elliptic optimal control GNEP presented above with the
same functions and parameters as [67,73,74] in MATLAB® ie. N =4,Q = (0,1)?,
= (2.8859,4.3374,2.5921,3.9481), and u® = —12, v’ = 12 for all v = 1,...,4.
Further we choose

yii:& — &4, ygzﬁz—ﬁ% y§f=£3—§2, ?/2254—51 (7.18)
where
3 1 1 2
&(x) = 10°max <0’4<Z — max (|z1 — 2/, |z2 — 2 |)>)

and z! = (0.25,0.75,0.25,0.75), 22 = (0.25,0.25,0.75,0.75). The constraint func-

tion is

P(z) = (COS (5\/(:171 —0.5)2 + (29 — 0.5)2> + 0.1).

The desired states of the players v = 1,...,4 are plotted in Figure 7.8.
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Figure 7.8: Desired states yJ, ..., y; and state bound 1.

The numerical results for different algorithms and discretization widths are
given in Table 7.4. Here, almost everything already said in Section 7.2.2 about
the convergence behavior of Algorithms 4.1, 5.1, and 6.8 and the two approaches
A. (3.18) and A. (3.19) could be repeated. Only the convergence behavior of
Algorithm 4.1 changes a bit because now the state bound y > v was implemented
as a box constraint, keeping the iteration number lower than the iteration number
of Algorithm 5.1.

Also note that, for this example, there was no need to increase v* at any
iteration of Algorithm 6.8, which kept the total number of iterations very small
for essentially all levels of discretization.

Table 7.4: Number of iterations for the elliptic optimal control GNEP (7.15) until
the KKT conditions are satisfied with accuracy 1074

Discretization 16 32 64
Iterations of Alg. 4.1, 5 =10, v =44 330 | 1012 | 4303
Iterations of Alg. 5.1 with A. (3.18), § =10, v = 13.42 | 818 | 2660 | 7420
(3.19), s =10,v=1
0

Iterations of Alg. 5.1 with A. 9 3.42 | 824 | 2670 | 7456
Iterations of Alg. 6.8, 5 = 100 95 | 95 95
Final v in Alg. 6.8 0.1 ] 0.1 | 01
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Figure 7.9: Plot of the controls uy, ..., us and the state y; the last two figures dis-
play the Lagrange multiplier A, once in the space H}(f2), corresponding to our algo-
rithms, and once in (the isomorphic space) H~'(€2), which corresponds to the mul-
tiplier if Algorithms 5.1 and 6.8 would have been applied to the H~1(£2)-setting),
for the problem with the state constraint y > .

7.4 Elliptic Optimal Control NEP

The elliptic control GNEPs from Sections 7.2 and 7.3 were reformulated as an
optimization problem in order to illustrate the convergence behavior of the opti-
mization algorithm from Chapter 4. Omitting the constraints » wu, < ¢ or y > ¢
in the problems (7.11) or (7.15), respectively, leads to the problem

: 1 Oy
min Sy um) = e + 5 sl | (7.198)
st. —Ay = Zf,v:l U, in Q,
u,(r) € [ul(x),ul(z)] faa. €.

However, this is now a Nash problem and not a GNEP; therefore, an application
of the algorithms designed for GNEPs is not appropriate. As seen in Section 7.2.1,
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this Nash problem can be reformulated into the linearly constrained optimization
problem

N
. 1 a,
mlan(Q) {EHy”%z(Q) + Z {?HUVH%%Q) - (yﬁ | SVUV>L2(Q)}} (720&)
v=1

ULy, UN E
yEH;(Q)
st. —Ay = 25:1 Uy, in €,
y =0 in 00, (7.20b)
u,(r) € [ud(z),ul(z)) faa. xe€Q.

Therefore, this example is well suited to demonstrate the convergence behavior of
the optimization algorithm from Chapter 4.

We use the control constraints u? = —2 and u® = 2, and take 8 = 10 as our
penalty parameter. The other input data stay the same as in Section 7.3. The
iteration counts for different discretization widths are displayed in Table 7.5, and
the solutions are plotted in Figure 7.10.

Table 7.5: Number of iterations of Algorithm 4.1 for (7.20) until the KKT condi-
tions are satisfied with accuracy 1074, where 8 = 10 and v = 4.4. "Discretization"
denotes the number of nodes of the discretization mesh in each dimension.

Discretization 16 | 32 | 64
Iterations, § =10 | 176 | 175 | 175

Figure 7.10: Plot of the controls uy, . . ., u4, the state y, and the Lagrange multiplier
A; the last two figures display the Lagrange multiplier .
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7.5 Environmental Differential Games

Another infinite-dimensional GNEP results from a class of differential games,
which are quite popular in the literature, cf. [52,53,90]. We use a modification of
an example from [73], where a more detailed discussion can be found. The only
modification we made is that we changed some constants. The problem of player
v is given by

pin o 0.000) + 10 0)]

u, €L2(0,1),y, €H?

) euyult) < U(t), (7.21a)
u,(t) € [0, ul"*(t)], (7.21b)
y(0) = yy- (7.21d)
We choose N = 2,
_ay o Q2 2 - —C- y,,(t)
qu(ul/(t>a y,,(t)) - Eyu(t) + EUV(t) ) TV<y1(t)’ s 7yN<t)) - Zi\il y@-(t) i d

and the constants a; = 0.1, as = 0.5, by = 0.2, by = 0.5, c = 1.5, 1 = 2, e5 = 1,
d=1,49 =0, 99 =1, u"*(t) = ud**(t) = +oo, as well as the mapping

1.01 ifte|0,1/3],
P(t) =< 1.00 ifte (1/3,2/3],
0.99 ifte (2/3,1].

To satisfy the constraints (7.21c) and (7.21d), we use an affine linear solution oper-
ator S such that Su, = y,, as in Section 7.2. The box constraints (7.21b) represent
our set X, while (7.21a) is enforced through the augmented Lagrangian approach.
Some involving but easy computations show that the problem is Lipschitz contin-
uous and strongly monotone in wu.

To estimate the constant v from Algorithm 5.1, we first recognize that y§ = 1
and wuq(t),us(t) > 0 imply that we never divide by zero in the definition of r,.
Regarding the constants o and || M ||, we take o = as/(c - d), | M]| = 1.8.

The numerical results for this example, using different discretization levels of
this differential game, are summarized in Table 7.6. Recalling that the regulariza-
tion parameter v* generated by Algorithm 6.8 must be divided by 3 in order to
compare it with the regularization parameter v used in Algorithm 5.1, cf. page 112,
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the final value of v* generated by Algorithm 6.8 is still quite small. The difference
in the iteration count of the application of Algorithm 6.8 with 128 discretization
points and the other levels of discretization can be explained by the fact that
the final regularization parameter is 2.1 for the 128 discretization width and 1.1
for the others. This demonstrates very well that the approach of increasing the
regularization parameter can sustainably reduce the number of iterations. The
corresponding solutions are depicted in Figure 7.11.

Table 7.6: Number of iterations for the elliptic optimal control GNEP (7.21) until
the KKT conditions are satisfied with accuracy 1074,

Discretization 128 | 256 | 512 | 1024 | 2048
Its. of Alg. 5.1, A. (3.18), 5 =10, v = 1.867 | 641 | 642 | 642 | 643 | 645
Tts. of Alg. 5.1, A. (3.19), B =10, v = 1.867 | 621 | 622 | 622 | 621 | 621
Its. of Alg. 6.8, 5 = 1000 595 | 358 | 358 | 359 | 359
Final v in Alg. 6.8 21 1.1 1.1 ] 1.1 1.1
0.4 w w & w w 0.1 %
031
02 0.05
0.1
0 - - - - 0 - - - -
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Figure 7.11: Optimal controls wuy, us, optimal states 1, yo, satisfaction of the con-
straint, and Lagrange multiplier for the environmental differential game.
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7.6 Finite-Dimensional Examples

In this section, we demonstrate the convergence behavior of the presented meth-
ods on some finite-dimensional examples. First, we state some finite-dimensional
GNEP examples and apply Algorithms 5.1 and 6.8 to them. Thereafter, a compar-
ison of different Jacobi-type methods is conducted on the /;-minimization problem.

7.6.1 Additional Examples of GNEPs

Here, we consider some finite-dimensional GNEP examples taken from the litera-
ture. Since we sometimes modify them slightly to fit within our framework, we
restate these examples explicitly. Note that we take ¢, = 0 for all v in these
examples.

Example 7.9. The first example is taken from [45]. There are two players v,
and each is in charge of a single one-dimensional decision variable x,, € R. The
problems of these two players are given by

ming, cg (21 —1)? ming,eg (g — %)2

st. 1+, <1 st. 1+ a0 < 1.

While there is only one variational Nash equilibrium (3/4,1/4), the set of all
generalized Nash equilibria for this example is {(a,1 — a) | @ € [1/2,1]}. For this
example, we choose f =1 and v = 5.5 in Algorithm 5.1, and g =1, T = 1000 in
Algorithm 6.8.

o

Example 7.10. The second GNEP is taken from [47, 82| and also con-
sists of two players. The first one controls the two-dimensional variable
x1 = (z11,212)" =: (y1,42)" € R?, whereas the second player controls a one-
dimensional variable x5 =: y3 € R. The optimization problem of the first player is

miny, 4, 3/% + Yiye + yg + (11 + y2)ys — 25y1 — 38ys
s.t. Y1, Y2 2 07
Y1 + 2y — y3 < 14,
3y + 2y2 +y3 < 30,

and the optimization problem of the second player is

ming, Y3+ (y1 + y2)ys — 25y3
s.t. Y3 Z 0,

Y1+ 2y —y3 < 14,

3y1 + 292 + y3 < 30.
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The set of all Nash equilibria is given by {(o,11 — a,8 — ) | @ € [0,2]}, where
(0,11, 8) is a normalized Nash equilibrium. For this example, we choose § = 1 and
~v = 30.8 in Algorithm 5.1, and § =1, T = 1000 in Algorithm 6.8. o

Example 7.11. The third example is a modification of the duopoly model from
[76]. The N = 2 players v have control of the one-dimensional variable z, € R,
representing their production of a given product. Their objective functions, repre-
senting the profit, are given by

0,(x,,x_,) :xl,(p(azl +x2)+)\—d), v=1,2.

The production capacity of each player is limited by the individual constraints
x, € [0,10]. Furthermore, both players share a resource constraint given by
21+ x9 <r. We choose d = 20, A =4, p =1, and r = 9. For this example,
we choose f = 1 and v = 9.43 in Algorithm 5.1, and § = 1, T = 1000 in Algo-
rithm 6.8. o

Example 7.12. The fourth example is a modification of the electric demand
response management example from [110]. We have N = 5 players, each controlling
a one-dimensional variable x,, € R, representing their energy consumption. The
objective function of player v is

N
0,(x,,x_,) =a(x, — cl,)2 + <b2xu —|—p> T,.
pn=1

Because of environmental concerns or supply shortages, the total energy con-
sumption has to be smaller than a certain bound r, i.e., 25:1 x, < r. Fur-
ther, the players are in a certain way stubborn and want their energy consump-
tion to be in an interval around c,; for simplicity, we say that we have the
box constraint x, € [0.8¢,,1.2¢,]. The implementation uses the parameters
a=1 0=004, p=05 r =250, and ¢, = 50 +5(v — 1) for v = 1,...,5.
For this example, we choose f = 1 and v = 12.5 in Algorithm 5.1, and § = 1,
T = 1000 in Algorithm 6.8. o

The numerical results obtained from Algorithm 5.1 and Algorithm 6.8 are sum-
marized in Table 7.7. Note that the algorithms are applied to these problems by
taking o, = 0 for all examples. To this end, the corresponding cocoercivity modu-
lus «v is computed by the maximal and minimal eigenvalues of the symmetric part
of the constant (maximally monotone) matrix (P)’. Then, we choose § = 1 and

=1.1(1/(2ap) + || M]||), where || M]| is approximately the maximal eigenvalue of
the symmetric, positive definite matrix M. Since all the constraints are considered
easy, 0 = 1 was chosen.
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Table 7.7: Number of iterations for the elliptic optimal control GNEP (7.11) with
1), until the KKT conditions are satisfied with accuracy 1074

Example 791710 | 711 | 7.12
[terations of Alg. 5.1 with A. (3.18) | 25 | 279 | 35 | 75
Iterations of Alg. 5.1 with A. (3.19) | 25 | 279 | 67 | 70
Iterations of Alg. 6.8 14 | 19 23 56
Final v in Alg. 6.8 0.1] 01 |01 ] 31

7.6.2 [} Minimization

One of the most used test problems for separable, convex algorithms is the class
of {! minimization problems. Among this class of problems, we chose the basis
pursuit problem to compare the different Jacobi-type ADMM-methods outlined in
Remark 4.2 with each other. Hence, we consider the optimization problem

min ||z]; st. Az =0,

zeR"
where A € R™*", Thus, we are able to split our problem into n one-dimensional
problems whose solutions can be computed analytically, see |63, Section 7.4.1].

We use the technique of performance profiles for benchmarking optimization

algorithms as introduced in [36]. Let us explain this technique a bit: We have
a set of test problems P and apply different solvers from a set of solvers S to
them. Let the number of iterations that the solver s € S needs for the problem
p € P is denoted by t,. If the solver s € S does not solve the problem after a
maximal iteration count, set ¢, ; = co. Define the performance ratio of solver s to
the problem p by

Tps = fp.s
P2 min{t,; | §€ S}

The performance ratio of the solver s € S is now

ps(T) = %size {p €ePlrys < T}.
That means p,(7) describes the number of test problems that the method s solves
with a maximum of 7 - min{t,, | s € S} iterations.

The test problem set that was used in our numerical test is the SPEAR collec-
tion from http://wwwopt.mathematik.tu-darmstadt.de/spear/ that provides
us also with the exact solution x.... In order to keep the overall computational
time of the comparison within acceptable bounds, we only used those test prob-
lems whose number of columns was smaller than 3000. As a termination criterion
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we took [|2% — Zezaet|loe < 1074, and the problem was considered not solved if the
algorithm required more than one million iterations.
Our comparison includes the following algorithms:

1.

The regularized Jacobi-type ADMM-method from Algorithm 4.1 with param-
eters B = 0.002 and v = 1.1-||AT A —diag(AT A) ||, where || A|s denotes the
maximum absolute row sum of the current matrix A from the test problem
set.

. The AT A;norm regularized Jacobi-type ADMM as described in Re-

mark 4.2 (d) using the parameter 8 = 0.003.

. The Jacobi-type ADMM as described in Remark 4.2 (a), with step size

a=1.999-(1— ,/NLH) as suggested in [63], where N denotes the number

of columns of the matrix A. The penalty parameter § was chosen to be
g =0.2.

. The twisted ADMM described in Remark 4.2 (e), with penalty parame-

ter 4 = 0.0001 and proximal constant v = 1.1 - (max{diag(ATA)} —
min{diag(AT A)}), as suggested in [107].

. The regularized Jacobi-type ADMM-method from [34] that is equal to the

one from Algorithm 4.1 except for the choice of the proximal constant v and
a step size 7 in the dual variable, as already discussed in Remark 4.2 (¢). We
choose the parameters § = 0.003, 7 = 0.7, and 7; = 1.1 - (% —1)AT A,

. The Jacobi-type ADMM as described in Remark 4.2 (a), but this time with

the step size strategy

lw* — @7 + 2(p* — @*)T(A@® — %))
lwk — |

a=1-

introduced in [63] and the penalty parameter 5 = 0.06.

The above choices of the parameters are either motivated by the corresponding
theory or based on some preliminary numerical experiments to get an optimal
behavior for each of the algorithms investigated here.

The amount of work per iteration for the first five methods is essentially the
same. Hence, the performance profile presented in Figure 7.12 based on the iter-
ation count gives a good idea of the relative performance of each of these meth-
ods. The reason for using the iteration count and not the computation time is
that we implemented the algorithms in MATLAB® and CPU times provided by
MATLAB® seem to be somewhat unreliable.

In Figure 7.12, Algorithm 4.1 has by far the best performance among all Ja-
cobi-type ADMM-methods considered here. The criteria for the choice of ~ in
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the twisted ADMM-method from [107] and the regularized Jacobi ADMM from
[34] seem to be more restrictive and therefore lead to slower convergence of the
corresponding algorithms. Furthermore, since all test problems have a relatively
high dimension with N > 1024, it follows that the regularization method involving
the AT A; term yields a very high proximal constant «, which leads to the poor
behavior of this method; this disadvantage may vanish for problems with smaller
dimensions. The Jacobi ADMM with constant step size has such a poor numerical

behavior, since it has only a very small step size when the number of subproblems
is high.

ool

08 -
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06 — 1. Regularized Jacobi ADMM
— (/j"f — — 2.Regularized Jacobi ADMM AIT Ai-Norm
051 s —— 3. Jacobi ADMM
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Figure 7.12: Performance profile for the first five Jacobi-type ADMM-methods.

For the second performance profile in Figure 7.13, we also include the sixth
method mentioned above. The comparison is again based on the iteration count;
however, in this case one should take into account that each iteration of the sixth
method, which needs to compute a certain step size at each iteration, is (at least)
twice as expensive as all the other methods. Nevertheless, Figure 7.13 indicates
that this step size rule makes this method more efficient, even more than Algo-
rithm 4.1. On the other hand, even though Algorithm 4.1 works quite well, it was
not our intention to create the fastest method, but to show that certain regularized
Jacobi-type ADMM-methods can be interpreted as a proximal-point method.
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— 1. Regularized Jacobi ADMM
— — 2. Regularized Jacobi ADMM AITAi-Norm
—— 3. Jacobi ADMM

4. Twisted ADMM
— 5. Regularized Jacobi ADMM from [33]
—— 6. Jacobi ADMM with calculated step size

Figure 7.13: Performance profile for all six Jacobi-type ADMM-methods, the sixth
method being (at least) twice as expensive per iteration as all other methods.



Chapter 8

Comments and Outlook

The results presented in the preceding chapters provide a fairly comprehensive
picture of alternating direction methods of multipliers for generalized Nash equi-
librium problems in Hilbert spaces, as well as some insight into ADMM-methods
for linearly constrained optimization. By construction, these approaches do not
converge fast, but since they have to solve only small-dimensional optimization
problems at each iteration, they can usually be applied to large instances. In
this chapter, we conclude the thesis by summarizing the main results, highlighting
some essential assumptions, and discussing possible topics of future research.

Constrained Optimization

In Chapter 3, we showed that the KKT conditions of a convex, separable, linearly
equality constrained optimization problem can be transformed into an equivalent
formulation using maximally monotone operators. The main results regarding this
reformulation are stated in Lemma 3.3 and Proposition 3.4. This reformulation
was then exploited in Chapter 4, where two regularized Jacobi-type ADMM-meth-
ods for optimization were presented and analyzed. The two algorithms are, on the
one hand, the weakly convergent Algorithm 4.1, which is equivalent to a proxi-
mal-point method in a certain scalar product and, on the other hand, the strongly
convergent Algorithm 4.16, which can be interpreted as a particular realization of
Halpern’s method. The main results concerning these algorithms are their respec-
tive convergence theorems, i.e. Theorems 4.7 and 4.17. The corresponding proofs
of convergence are based on the proximal-point method or its modification intro-
duced by Halpern. Even though we have shown by means of an example that our
proximal-point interpretation might not converge for non-symmetric matrices @,
the convergence of the regularized Gauss-Seidel alternating direction method for

161



162 8. Comments and Outlook

N > 2 remains an open question. The current technique of proof is not applicable
in this setting, so that further research on this issue is necessary.

Generalized Nash Problems

In Chapter 3, we also discussed the solution concept of variational equilibria and
variational KKT pairs for generalized Nash equilibrium problems. Inspired by
the results for optimization problems, the variational KKT conditions were equiv-
alently rewritten as an inclusion problem with maximally monotone operators,
and as a variational inequality. These results are stated in Lemmas 3.10 and 3.11
as well as in Proposition 3.12. Further, it was discussed how to incorporate lin-
ear inclusion constraints in the framework of linear equality constraints. These
reformulations with maximally monotone operators and variational inequalities
were then used to derive ADMM-type algorithms for linearly equality constrained
GNEPs in the Chapters 5 and 6.

In Chapter 5, we presented three new methods for solving linearly constrained
generalized Nash equilibrium problems, which were inspired by the alternating
direction method of multipliers. The first method is the basic regularized Jacobi-
type ADMM-method as stated in Algorithm 5.1. The weak convergence of this
method under a cocoercivity assumption was shown through a reinterpretation as a
forward-backward splitting in Theorem 5.6 and, in addition, a self-contained proof
was presented in Section 5.1.2. The second and third method were then based on
the forward-backward interpretation of this basic regularized Jacobi-type ADMM-
method. The second one is the strongly convergent modification described in Sec-
tion 5.2, where the convergence theory is based on a reinterpretation as Halpern’s
method. This modification still requires a cocoercivity assumption, as can be seen
in Theorem 5.10, which is the convergence theorem of this method. The third
method, Algorithm 5.11, is again weakly convergent; however, it requires only
a Lipschitz continuity assumption, which is weaker than cocoercivity. All three
methods are fully distributed (Jacobi-like).

An alternative would be to replace the Jacobi-decomposition in Algorithm 5.1
by a Gauss-Seidel approach. This Gauss-Seidel approach typically converges faster,
but so far we have not been able to develop a splitting-type interpretation of this
approach. However, we gave a convergence theory for this approach in Chap-
ter 6. In this Chapter 6, we presented two more new methods for solving linearly
constrained generalized Nash equilibrium problems. Both methods require strong
monotonicity and Lipschitz continuity in all but one block-component and regu-
larize the resulting subproblems. It was shown in Section 6.2.3 that this regular-
ization is necessary for guaranteed convergence. The first method, presented in
Algorithm 6.2, keeps the regularization parameters constant and above the the-
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oretical bound needed for convergence, see Theorem 6.7. The second method,
Algorithm 6.8, is based on the fact that, in many cases, a smaller regularization
parameter than the theoretical worst case estimate is sufficient for convergence.
Therefore, the regularization parameter is increased only if a certain convergence
measure does not indicate convergence. Using the strong monotonicity, conver-
gence was also shown in this case, see Theorem 6.10. In the numerical application,
this increasing regularization proved very efficient; therefore, more research should
be conducted on the application of this technique in other algorithms that use regu-
larization. An application of ADMM-methods to potential games seems promising
as well; however, this is left for further research.

Final Comments

It is the author’s hope that the theory and practical results presented throughout
this thesis will prove useful to other researchers and users. Moreover, the author
hopes that his contribution to the research on ADMM- and splitting-type meth-
ods facilitates and enhances further research on these methods as well as their
application to several optimization-related problems.
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