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Abstract. We present two modified versions of the primal-dual splitting algorithm relying
on forward-backward splitting proposed in [21] for solving monotone inclusion problems.
Under strong monotonicity assumptions for some of the operators involved we obtain for
the sequences of iterates that approach the solution orders of convergence of (’)(%) and
O(w™), for w € (0,1), respectively. The investigated primal-dual algorithms are fully de-
composable, in the sense that the operators are processed individually at each iteration.
We also discuss the modified algorithms in the context of convex optimization problems
and present numerical experiments in image processing and support vector machines clas-
sification.
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1 Introduction and preliminaries

The problem of finding the zeros of the sum of two (or more) maximally monotone op-
erators in Hilbert spaces continues to be a very active research field, with applications
in convex optimization, partial differential equations, signal and image processing, etc.
(see [1,5-7,9,12,13,21]). To the most prominent methods in this area belong the proximal
point algorithm for finding the zeros of a maximally monotone operator (see [17]) and the
Douglas-Rachford splitting algorithm for finding the zeros of the sum of two maximally
monotone operators (see [14]). However, also motivated by different applications, the re-
search community was interested in considering more general problems, in which the sum
of finitely many operators appear, some of them being composed with linear continuous
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operators [1,9,12]. In the last years, even more complex structures were considered, in
which also parallel sums are involved, see [6,7,13,21].

The algorithms introduced in the literature for these issues have the remarkable prop-
erty that the operators involved are evaluated separately in each iteration, either by for-
ward steps in the case of the single-valued ones (including here the linear continuous oper-
ators and their adjoints) or by backward steps for the set-valued ones, by using the corre-
sponding resolvents. More than that they share the common feature to be of primal-dual
type, meaning that they solve not only the primal inclusion problem, but also its Attouch-
Théra-type dual. In this context we mention the primal-dual algorithms relying on Tseng’s
forward-backward-forward splitting method (see [9,13]), on the forward-backward split-
ting method (see [21]) and on the Douglas-Rachford splitting method (see [7]). A relevant
task is to adapt these iterative methods in order be able to investigate their convergence,
namely, to eventually determine convergence rates for the sequences generated by the
schemes in discussion. This could be important when one is interested in obtaining an
optimal solution more rapidly than in their initial formulation, which furnish “only” the
convergence statement. Accelerated versions of the primal-dual algorithm from [13] were
already provided in [6], whereby the reported numerical experiments emphasize the ad-
vantages of the first over the original iterative scheme.

The aim of this paper is to provide modified versions of the algorithm proposed by Vu
in [21] for which an evaluation of their convergence behaviour is possible. By assuming
that some of the operators involved are strongly monotone, we are able to obtain for the
sequences of iterates orders of convergence of O(1) and O(w™), for w € (0, 1), respectively.

For the readers convenience we present first some notations which are used throughout
the paper (see [1-3,15,19,22]). Let H be a real Hilbert space with inner product (-,-)
and associated norm || - || = \/(:,-). The symbols — and — denote weak and strong
convergence, respectively. When G is another Hilbert space and K : H — G a linear
continuous operator, then the norm of K is defined as || K|| = sup{||Kz|| : x € H, ||z|| < 1},
while K* : G — H, defined by (K*y, z) = (y, Kz) for all (x,y) € H xG, denotes the adjoint
operator of K.

For an arbitrary set-valued operator A : H = H we denote by Gr A = {(z,u) € HxH :
u € Az} its graph, by dom A = {x € H : Ax # 0} its domain and by A™! : H = H its
inverse operator, defined by (u,x) € Gr A~! if and only if (z,u) € Gr A. We say that
A is monotone if (x — y,u —v) > 0 for all (z,u), (y,v) € GrA. A monotone operator
A is said to be mazximally monotone, if there exists no proper monotone extension of the
graph of A on H x H. The resolvent of A, J4 : H = H, is defined by J4 = (Idy +4)7 1,
where Idy : H — H,Idy(z) = x for all z € H, is the identity operator on H. Moreover,
if A is maximally monotone, then J4 : H — H is single-valued and maximally monotone
(cf. [1, Proposition 23.7 and Corollary 23.10]). For an arbitrary v > 0 we have (see [1,
Proposition 23.2])

p € Jyaz if and only if (p,y '(z —p)) € Gr A
and (see [1, Proposition 23.18])
Jya + 7 Jy—1a-1 0y  Idg = Idy . (1)

Let v > 0 be arbitrary. We say that A is y-strongly monotone if (x—y, u—v) > ||z —y||?
for all (x,u), (y,v) € Gr A. A single-valued operator A : H — H is said to be vy-cocoercive



if (x —y, Az — Ay) > || Az — Ay||? for all (x,y) € H x H. Moreover, A is vy-Lipschitzian if
|Az — Ay|| < v||z —y|| for all (x,y) € H x H. A single-valued linear operator A : H — H
is said to be skew, if (x, Az) = 0 for all x € H. Finally, the parallel sum of two operators
A,B:H = H is defined by AOB:H = H,AOB = (A~' + B~1)~L.

The following problem represents the starting point of our investigations (see [21]).

Problem 1 Let H be a real Hilbert space, z € H, A : H = H a maximally monotone
operator and C' : H — H an n-cocoercive operator for n > 0. Let m be a strictly positive
integer and for any i € {1,...,m} let G; be a real Hilbert space, r; € G;, B; : G; = G;
a maximally monotone operator, D; : G; = G; a maximally monotone and v;-strongly
monotone operator for v; > 0 and L; : H — G; a nonzero linear continuous operator. The
problem is to solve the primal inclusion

find T € H such that z € AT + Y _ Lj ((B{OD;)(LT — ;) + CT, (2)
=1

together with the dual inclusion

z—>" L, € Az + Cx

v; € (BlDDZ)(Lll’ — Ti),i =1,..,m.
(3)

We say that (Z,01,...,0m) € HX G1 X ... X Gy, is a primal-dual solution to Problem 1,

find 77 € Gy, ...,Upm € Gy, such that dz € H : {

if

m
z— ZL;‘@- € AT + CT and 7; € (B;ODy)(LiT —r3),i = 1,...,m. (4)

i=1
If T € H is a solution to (2), then there exists (U1,...,Um) € G1 X ... X Gy, such that
(Z,71, ..., Uy ) is a primal-dual solution to Problem 1 and, if (v1,...,7p) € G1 X ... X G, IS @
solution to (3), than there exists T € H such that (z,v1,...,Ty,) is a primal-dual solution
to Problem 1. Moreover, if (Z,71,...,0m) € HX G1 X ... X Gy, is a primal-dual solution to
Problem 1, then Z is a solution to (2) and (71, ..., Uym) € G1 X ... X Gy, is a solution to (3).
By employing the classical forward-backward algorithm (see [12,20]) in a renormed
product space, Vu proposed in [21] an iterative scheme for solving a slightly modified
version of Problem 1 formulated in the presence of some given weights w; € (0,1],i =
1,...,m, with >, w; = 1 for the terms occurring in the second summand of the primal
inclusion problem. The following result is an adaption of [21, Theorem 3.1] to Problem 1

in the error-free case and when A\, = 1 for any n > 0.

Theorem 2 In Problem 1 suppose that

z € ran (A + iL;" ((B;OD;)(L; - —15)) + C) .

=1

Let 7 and o;, 1 = 1,...,m, be strictly positive numbers such that

1

2-min{r Y o7t . ot} - min{n, vr, v} [ 1 -

m
7'20’1'“[/1‘”2 > 1.
i=1



Let (z0,01,0, .-, Um,0) € HX G1 X...X Gy, and for alln > 0 set:

Tnt1 = Jra [:cn — T( Yoty Liviy + Cayy — z)]
Yn = 2Tp41 — Tn
Vin4+1 = JgiBi—l[Ui,n + Uz(Lzyn - D;lvi,n - Ti)]ai =1,...,m.

Then there exists a primal-dual solution (Z,v1, ...,Uy,) to Problem 1 such that x,, = T and
(Vi ooy Vmn) = (U1, ..., ) as n — +00.

The structure of the paper is as follows. In the next section we propose under appropriate
strong monotonicity assumptions two modified versions of the above algorithm which en-
sure for the sequences of iterates orders of convergence of O(1) and O(w™), for w € (0,1),
respectively. In Section 3 we show how to particularize the general results in the context
of nondifferentiable convex optimization problems, where some of the functions occurring
in the objective are strongly convex. In the last section we present some numerical exper-
iments in image denoising and support vector machines classification and emphasize also
the practical advantages of the modified iterative schemes over the initial one provided in

Theorem 2.

2 Two modified primal-dual algorithms

In this section we propose in two different settings modified versions of the algorithm in
Theorem 2 and discuss the orders of convergence of the sequences of iterates generated by
the new schemes.

2.1 The case A+ (' is strongly monotone

For the beginning, we show that in case A 4+ C' is strongly monotone one can guarantee
an order of convergence of O(1) for the sequence (z,)n>0. To this end, we update in
each iteration the parameters 7 and o;, i = 1,...,m, and use a modified formula for the
sequence (Y )n>0. Due to technical reasons, we apply this method in case D; 1is equal to
zero for i = 1,...,m, that is D;(0) = G; and D;(z) = 0 for = # 0. Let us notice that, by
using the approach proposed in [6, Remark 3.2], one can extend the statement of Theorem
7 below, which is the main result of this subsection, to the primal-dual pair of monotone
inclusions as stated in Problem 1.

More precisely, the problem we consider throughout this subsection is as follows.

Problem 3 Let H be a real Hilbert space, z € H, A : H = H a maximally monotone
operator and C : H — H a monotone and 7n-Lipschitzian operator for n > 0. Let m be a
strictly positive integer and for any i € {1,...,m} let G; be a real Hilbert space, r; € G,
B; : G; = G; a maximally monotone operator and L; : H — G; a nonzero linear continuous
operator. The problem is to solve the primal inclusion

find 7 € H such that z € AT+ Y  Li(Bi(LT — 1)) + CF, (5)
=1

together with the dual inclusion

z—y. L7, € Az + Cx
v; € Bi(Lix —r),i =1, ...,m.

find 71 € G1, ..., Um € G, such that 3z € H : { (6)



As for Problem 1, we say that (T, 01, ...,0p) € HX G1 X ... X Gy, is a primal-dual solution
to Problem 3, if

m
z— ZLm € Az + C7 and v; € B;(L;x —r;),i = 1,...,m. (7)

i=1

Remark 4 One can notice that, in comparison to Problem 1, we relax in Problem 3 the
assumptions made on the operator C. It is obvious that, if C' is a n-cocoercive operator
for n > 0, then C is monotone and 1/n-Lipschitzian. Although in case C' is the gradient
of a convex and differentiable function, due to the celebrated Baillon-Haddad Theorem
(see, for instance, [1, Corollary 8.16]), the two classes of operators coincide, in general
the second one is larger. Indeed, nonzero linear, skew and Lipschitzian operators are not
cocoercive. For example, when H and G are real Hilbert spaces and L : H — G is nonzero
linear continuous, then (z,v) — (L*v,—Lx) is an operator having all these properties.
This operator appears in a natural way when considering primal-dual monotone inclusion
problems as done in [9].

Under the assumption that A + C' is 7-strongly monotone for v > 0 we propose the
following modification of the iterative scheme in Theorem 2.

Algorithm 5
Initialization: Choose 79 > 0,0;0>0,¢=1,..,m, such that
70 <29/, A= n+1, 70300, oiollLill* < /14 70(2y — 1170) /A
and (l’g,’(}170,...,vm70) €EHX G X.o.X Gy
For n >0 set: x,411 = J(Tn/A)A[xn - (Tn/)\)(ZZZI Liviy + Cxypy — z)]
0, = 1/\/1 + Tn(2y — 1) /A
Yn = Tpy1 + en(l'nJrl - :L'n)
Vin+l = JgimB;l [Ui,n + Ui,n(Liyn - TZ‘)], i=1,..,m
Tnt+1 = OnTn, Cin+1 = Oin/Ons1, 1 =1,...,m.

Remark 6 Notice that the assumption 70> i, 040/ Li[|* < /14 70(2y — n70)/A in Al-
gorithm 5 is equivalent to 71 Y i 00/ Li||* < 1, being fulfilled if 79 > 0 is chosen such

that
WAV ol LIPP + 0/
B (>0 aioll Lill?)? +n/A

Theorem 7 Suppose that A+C' is y-strongly monotone for~y > 0 and let (Z,v1, ...,Uy,) be
a primal-dual solution to Problem 8. Then the sequences generated by Algorithm 5 fulfill
for anyn >0

MZns1 — 7|2 = 2 vin — T2
” n+21 H + 11 _leai,OHLiH2 Z H 1N ZH <
P T104,0

Tn+1 i=1

Mz —Z|2 | & lvio
P +
=

—@\I2+ 1 — 2ol? | 2
i im1 104,0

p +— Z<Li(l‘1 — 20), Vi,0 — Vi)

T o
0 ()

Moreover, lim nt, = %, hence one obtains for (x,)n>0 an order of convergence of (9(%)
n——+00 -



Proof. The idea of the proof relies on showing that the following Fejér-type inequality

is true for any n > 0

A 24 HUz n+l — UzHQ ”xn—i-Z - $n+1H2
—— Ttz — 7| Z 060 + 2

7-n—|—2 i=1 Tn—i—l
2

Tn—l—l

xn+2 - xn—&-l) —Vin+1 T U4 > S

Ms

2 2
Vip — U T -z
me_l _$H2 } : H 11N ZH || n+1 5 n” .
Tn+1 P T105,0 T

— Z {L‘n+1 — :L‘n) —Vin + §i>-

To this end we use first that in the light of the definition of the resolvents it holds for

any n >0

A

Tn+1 im1

Since A + C' is y-strongly monotone, (7) and (9) yield for any n > 0

A
x, 7(37714-1 - xn+2)> +

'YHwn+2 - jH2 < <5Un+2 -
Tn+1

m m
<x"+2 -, (Z Livipy1 + Cxpyr — z) + Cxpio — (z — Z L'

i=1 i=1

A _ _
7_7 <.an+2 — T, Tn+1 — xn+2> + <xn+2 - T, an+2 - C«Tn+1> +
n+1

m
Z (Li(Tny2 — T),0; — Vipy1) -

i=1

Further, we have

2 =12 2
X 1 —T X 2— T xr 1— X 2
<$n+2—$ Tni1 _$n+2> H n+2 ” H n+2 H - H n+ 5 n+ ”
and, since C' is n-Lipschitzian,
Tn+1 _
(2nr2 = F Cnss = Canar) < Lot |lznrs = F? + s —llnss -
Tn+1

hence for any n > 0 it yields

A
( foy— nw) lense — 7 <
Tn+1

A A—n

241 —Z* =
n+1 n+ i—1

Hmn—i-Q - wn-HH + 22 i(Tny2 — 7),0;

7($n+1 .Z‘n+2 (Z L Vin+1 + C$n+1 — Z> + C.ﬁUnJrQ S (A + C)l'n+2 (9)

(10)



Taking into account that A > 1 + 1 we obtain for any n > 0 that

A _
< foy Wl> lensa — 7|2 <
Tn+1

A 1 “ L
201 — Z|* — ——[|Tnt2 — Tnsa|* + 2 E (Li(Znt2 —T),0; — Vipr1). (11)
Tn+1 Tn+1 i1

On the other hand, for every ¢ = 1,...,m and any n > 0, from

1

Jin

(Ui,n - Ui,n-i-l) + Liyn —1; € Bi_lvi,n-i-h (12)

the monotonicity of B; ' and (7) we obtain

1 _ _
0 < < (Vim = Vimt1) + Liyn — 15 — (LiT — 74), Vipg1 — Ui>

Oin

1 _ _ _
= —(Vin — Vint1; Vi1 — Vi) + (Li(Yn — T), Vint1 — Vi)
in
1 _ 1 _
= 55 lvin vill* - 5 IVim = Vi | — 25, Mvint1 = vi)?
in 7,n ,m

+ (Li(yn — @), Vipt1 — Vi),
hence

. _ .12 .12 . 2
”Uz,n—&-l vl” < ||/U17n Ul” . Hv%n Ul,n-i—l” +2<Lz(yn _f)ﬂfim,—i-l _@7)‘ (13)

Oin Oin Oin

Summing up the inequalities in (11) and (13) we obtain for any n > 0

A 2y e i — vi12
+2y = 71 ) [onge — T2+ ) <
Tn+1 i

X Oin
=1 ’
A L PSP A1 _ 2 M e 2
2ns1 — 2|7+ [in . Uil llente = zol® 3 [[vin ?z,n+1\| (14)
Tn+1 Oin Tn+1 Oin

=1 =1 ’

m
+2 Z<Lz‘(l’n+2 ~ Yn), ~Vin+1 + Vi)
i=1

Further, since y,, = xp41 + 0n(2ny1 — xy), for every i = 1,...,;m and any n > 0 it holds

(Li(®n+2 = Yn), —Vin+1 +0i) = (Li (mn+2 = Tnt1 — On(Tpt1 — $n))7 —Vint+1 +0;) =

(Li(Tpy2 — Tnt1)s —Vipt1 + 0i) — O (Li(Tnt1 — Tn), —Vim + 0i) +

On(Li(Tnr1 — Tn), —Vin + Vint1) <

(Li(Tpg2 — Tna1), —Vipg1 +0i) — On(Li(Tp1 — Tn), —vip +05) +

OallLill*oin
2

Vi = Vingr]?
205 n '

”xn+l - 5Un||2 +



By combining the last inequality with (14) we obtain for any n > 0

A _ Vins1 — Uil Tpto — Tyt
( + 27 _ 777_”+1> ||$n+2 _ 56”2 Z H i,n+ ZH H n+ n-+ H
Tn+1

i—1 Oin Tn+1
2 Z i(Tnye — Tng1), —Vins1 +0;) < (15)
 [vin — wil|? -

AP ERE i il Wy o TN DA 7T PR o
Tn+1 i1 Jin i—1

m
2 Z 0n<Li(l‘n+1 — l'n), —Vin + 51).

i=1

After dividing (15) by 75,41 and noticing that for any n >0

A 2y A
PR = 5
Tn+1 Tn+1 Tn+2
Tn+10in = ThO0in—1 — ... = 71050
and . ) ) . .
(i 1EilPoim) 07 Tasr 3oty [ Lill0in _ 1350 (| Liloi0 1
Tn+1 T2 A -y

it follows that the Fejér-type inequality (8) is true.
Let N € NN > 2. Summing up the inequality in (8) from n =0 to N — 1, it yields

HxN L — wHQ Z ||U7«N Ul” + HxN"rl — xNH <
* T10%,0 R B

N+1 =1 N
A 2, |vio — U1H2 |21 — 550||2
-7 + + 16
ller == Z — 2 (16)
=1
1 _
QZ ( i(TN41 — ZN), —UiN + Tj) — ?O<Li(x1 — x0), —Vio + U¢>> .

Further, for every ¢ = 1, ..., m we use the inequality

2
E<Lz’($N+1 —oN), —viN +T;) <
ool Lil)? o | 2im TiollLill® 2
’ lznt1 —an|”+ ==————|lviny — i
T (it il Lil?) i0 ' '
and obtain finally
/\II:UN+1 - xl!2 Z lviv = Bill* _ All —TIIQ Z [[vio — vz||2 1 — ao?
TN—H | T104,0 o 7‘12 P T105,0 7‘8

2 — 1 JOH JH
+;OZ<L¢(CU1—$0)7U¢,0 +Z 2= lvi,n — B4l
i=1



which rapidly yields the inequality in the statement of the theorem.
We close the proof by showing that 1iI_iI_1 nt, = A/7. Notice that for any n > 0,
n—-+00o

Tn
Tn+1 =
" VI+ 2y —nm)

Since 0 < 79 < 27v/n, it follows by induction that 0 < 7,41 < 7, < 79 < 27/n for any
n > 1, hence the sequence (7,,)n>0 converges. In the light of (17) one easily obtains that

lim 7, = 0 and, further, that lim - = 1. As (& Jn>0 is a strictly increasing and
n—-+0oo n——+oo Tn+1 Tn

unbounded sequence, by applying the Stolz-Cesaro Theorem it yields

(17)

. . n . n+1l—n . TnTn+1
lim n7, = lim T = lim 1 = lim ————
n—-+0o n—-+oo — n—+o00 —— — — n—+00 T, — Tp41
n Tn+1 Tn
— lim TnTn+1(Tn + Tn+1) — lim TnTn+1(Tn + Tn+1)
- 2 - 2
n—+o00 T2 — Thi1 n—+00 Tn+1 5 n(2y —nTy)
Tn + Tnt1 . Tn+1 +1 )\
= lim = lim ——F——=—.

2
n—-+o0 Tn—i—l( )’\7 _ g»;—n) n—-+o0 7’7 _ ng ol

Remark 8 Let us mention that, if A + C is y-strongly monotone with v > 0, then the
operator A+ 1" L*(B;(L; - —r;)) + C is strongly monotone, as well, thus the monotone
inclusion problem (5) has at most one solution. Hence, if (Z,v1, ..., Uy, ) is a primal-dual
solution to Problem 3, then T is the unique solution to (5). Notice that the problem (6)
may not have an unique solution.

2.2 The case A+ C and B; '+ D;' i =1,...m, are strongly monotone

In this subsection we propose a modified version of the algorithm in Theorem 2 which
guarantees when A + C and B; Ly D; Li=1,..,m, are strongly monotone orders of
convergence of O(w™), for w € (0, 1), for the sequences (xy,)n>0 and (vin)n>0,7 = 1,...,m.
The algorithm aims to solve the primal-dual pair of monotone inclusions stated in Problem
1 under relaxed assumptions for the operators C' and D; Li=1,...,m

Problem 9 Let H be a real Hilbert space, z € H, A : H = H a maximally monotone
operator and C : H — H a monotone and n-Lipschitzian operator for n > 0. Let m
be a strictly positive integer and for any i € {1,...,m} let G; be a real Hilbert space,
r; € Gi, B; 1 G; = G; a maximally monotone operator, D; : G; = G; a monotone operators
such that D, Lig v;-Lipschitzian for v; > 0 and L; : H — §G; a nonzero linear continuous
operator. The problem is to solve the primal inclusion

find T € H such that z € AT + Y _ Lj ((BOD;)(LT — ;) + C, (18)
=1

together with the dual inclusion

_ _ [ 2= Lfv; € Az + Cx
find 1 € Gy, ..., Um € G, such that 3z € H : { T € (BIOD) (Liz — ri)i = 1, ..

(19)



Under the assumption that A + C' is -strongly monotone for v > 0 and B, L4 D, !
is d;-strongly monotone with §; > 0,7 = 1,....m, we propose the following modification of
the iterative scheme in Theorem 2.

Algorithm 10
Initialization: Choose y > 0 such that

< min {32/12, 03 /V3, .., 02, v /AT (e TLPT00) },

T=p/(2y), 0i = p/(28), i=1,..,m,

6 e€2/(2+ p),1] and (xg,v1,0,--.,Vm,0) € HX G1 X...X Gp,.
For n >0 set: Zpi1=Jra [;rn - 7'(27;1 Livip + Cxp — z)]

Yn = Tnt1 + O(mn—‘rl - xn)

Vin+l = JUiB,-_I[Ui’n + O'i(Ll'yn — D;lvi,n — T‘Z')], 1=1,...,m.

Theorem 11 Suppose that A + C' is y-strongly monotone for v > 0, B;l + D;l is 0;-
strongly monotone for 6; >0, i =1,...,m, and let (T, V1, ...,Um) be a primal-dual solution
to Problem 9. Then the sequences generated by Algorithm 10 fulfill for any n >0

m
Ve =21 + (1 —w) Y Gillvin —vl* <
i=1

m m
w" <VHIE1 — 7P+ dillvio —Tl* + %WHﬂfl — wol” + pw Y (Li(wr — x0),vip — vz‘>> 7

i=1 i=1

2(1+0)
el < 1.

where 0 < w =

Proof. For any n > 0 we have

1 -
;(l’nJrl — CL’n+2) — ( E Lz Vin+1 + Cl‘n+1 — Z) =+ Cl’nJrQ c (A + C)l'nJrQ, (20)
i=1

thus, since A + C' is 7-strongly monotone, (19) yields

2 _ 1
Yznte —7|° < xn+2—fc,;($n+1—xn+2) +

m m
<mn+2 - T, — (Z Livipt1 + Crpyr — z) + Cxpyo — <z — Z L;‘vi> > =

i=1 i=1

1
o (Tni2 = T, g1 — Tny2) + (Tny2 — T, Copya — Copyr) +

m
(Li(®ny2 — T),0; — Vipy1) -
=1

I

Further, by using (10) and

2
(ons2 = T, Cngz = Coni) < Jlonsa =7 + - llansz = ansa

10



we get for any n >0

1 ol _
(3 +3) owsa =3l <

1 1 2 -
Z”l”nﬂ —z|* - <2T - ;) [Zni2 — T ||® + Z<Li(l’n+2 —T),0; — Vipt1)-
i=1
After multiplying this inequality with pu and taking into account that
p 1 v ( u) I U
£ = ) =y (1+E) andp(—-L)=qy-Lpu>2
o 7’“<2r+2> T\tg) e ”(27 2y ) " 1Tt =

we obtain for any n > 0

7 (14 5) llonss =7 < (21)

m
i1 —Z|* - %Hxn—ﬂ — g1 |? + 1Y (LiTns — T),Ti — Vi),
i=1
On the other hand, for every ¢ = 1,...,m and any n > 0, from

1 _ _ _ _
f(Uz‘,n - Ui,n—i—l) + Liyn — D; lvi,n —ri+D; IUi,TH—l € (Bi T+ D; l)vi,n+1: (22)

7

the &;-strong monotonicity of B; ' + D; ' and (19) we obtain

1
0il|vimg1 — Wz‘HQ < <a<vi,n — Vin41)s Vint1 — Uz’>

(2

+ (Liyn —7i — Dy i + D; i1 — (LiT = 13), Vimg1 — i) -
Further, for every i = 1,...,m and any n > 0 we have

1
7<Ui,n — Vin+1,Vin+l — @') = 7||Uzn - Ui||2 -
o; 20;

%, [ ——

%, Vi — Vint1 ||* —

and, since D; 1is a v;-Lipschitzian operator,
1 -1 _ 0; -2, Y 2
i w,n+l1l — L5 iy Vin+l — Vi) > T ||Vin+1 — Ug in+1 — Vinl||l -
(D; v D; v, v v;) < 5 |lv oill° + 25.Hv Vinll
(2

Consequently, for every ¢ = 1,...,m and any n > 0 it holds

1 o;
<%i + ;) [Vint1 — il* <

1 _ 1 2 _ _
ol = = (51 = 55 ) loksn = il T = o), = i),
(2 (2 (2

which, after multiplying it by u (here is the initial choice of 11 determinant), yields
H — 12 2 0 2 — —
0i (1+ 5 ) lvima1=Till" < dillvin=Till" = S llvinr1—vinl"+1{Li(T~yn), Vi—vin+1). (23)

11



We denote .
ap = Tni1 = Z* + D billvin — Bl* ¥n > 0.
i=1
Summing up the inequalities in (21) and (23) we obtain for any n > 0

(1+5) ann <an (24)

— 2 lznsz = zas | = Z 030 = Vi | +uz i(Tnsz = Yn), B — Vi)
=1

Further, since y,, = p41 + 0(zp41 — x,) and w < 0, for every i = 1,...,m and any n > 0
it holds

i(Tnt2 — Un)s Ui — Ving1) = (Li (42 — Tpp1 — 0(Tnt1 — n)) s Vi — Vipr1) =
i(Tnt2 — Tpt1), Ui — Ui,n+1> — w(Li(Tny1 — Tn), Vi — Ui,n> +
W(Li(Tn41 — ), Vipt1 — Vip) + (0 — w)(Li(Tng1 — Tn), Vipt1 — Vi) <

(Li(Tnt2 — Tny1), Ui — Vint1) — W(Li(Tpy1 — Tn), U — Vip) +

[@n 41 — zn? [Vims1 — Vinl?
L; L; 0;— ’
w|| L] <NWH ill 2, +0; 2p1w]| Ly | +
|Znt1 — [ Vi g1 — B>
60— L; L; 0;— =

(Li(pg2 — Tpy1), U5 — Uz n+1> W(Li(Tpy1 — o0), 05 — Uim) +

[vint1 — vinll? +(0—w)di [vins1 — T2

T — X
LW

Taking into consideration that

29w ||L || po 1 0-w
E ndl+=-=—+—
2 wand L 2w + ’
from (24) we obtain for any n > 0

1
i1+ Llznye — 2] <
w 2

an + WHf’an —zn)? = — | an+1 - Z §Hvz‘,n+1 —oill” | +

w :
=1
m

jz Z ((Li(znt2 = Tn41), Ui — Vipg1) — w(Li(Tnp1 — Tn), i — Vi)
=1

Asw < 6 and apy1 — >y %HUMH — ;]| > 0, we further get after multiplying the last
inequality with w™" the following Fejér-type inequality that holds for any n > 0

m

_ Yo _ _
W™ a1+ @ an e = wna|® + p0™ Y (Li@ni2 = 2n41), Viner = T) <
=1
r’)/ m
w "a, + §W_(n_1)‘|l‘n+1 - xn”2 + HW_(H_I) Z<Lz(l‘n+1 - :En)’ Vin — 5i>- (25)
=1

12



Let N € N, N > 2. Summing up the inequality in (25) from n =0 to N — 1, it yields

wNay + S0 N oy — oy + pw NS L — ) vy - T) <
1=1

ag + wal —20]* + ,uwz i(x1 — x0), vi0 — Tj).
=1

Using that

plILi] 2

(Li(tny1 —oN),viN — T5) > — o,

0; .
lzni1 — zn] = ;ZH%',N 5%, i=1,..,m,

this further yields
-N M
w tany t+w (2 T Z

ao + %wllfm — zo|* + pw Z(Li(fb‘l — 9),Vip — Vi) (26)
=1

L; B i _
Ll )HxN—xN+1||2—w NS 6oy — 1] <
=1

Taking into account the way p has been chosen, we have

2

v L ||2 5727
B I_Tsy,
hence, after multiplying (26) with w™ it yields
S gl
aN—WZ(SiHUi,N —@i”Q SWN <a0—|—2w||x1 —l‘()”2 uwz .751 —.I() Ui70—vi>> .
i=1

The conclusion follows by taking into account the definition of the sequence (an),>0. W

Remark 12 If A + C is y-strongly monotone for v > 0 and B, Ly D; Lis §;-strongly
monotone for §; > 0, ¢ = 1,...,m, then there exists at most one primal-dual solution to
Problem 9. Hence, if (Z,71,...,0y) is a primal-dual solution to Problem 9, then T is the
unique solution to the primal inclusion (18) and (1, ...,Tp,) is the unique solution to the
dual inclusion (19).

3 Convex optimization problems

The aim of this section is to show that the two algorithms proposed in this paper and
investigated from the point of view of their convergence properties can be employed when
solving a primal-dual pair of convex optimization problems.

For a function f : H — R, where R := RU{#00} is the extended real line, we denote by
dom f ={x € H: f(x) < +oo} its effective domain and say that f is proper if dom f # ()
and f(x) # —oo for all x € H. We denote by I'(H) the family of proper convex and lower
semi-continuous extended real-valued functions defined on H. Let f* : H — R, f*(u) =
supgen{(u, z) — f(x)} for all u € H, be the conjugate function of f. The subdifferential of

13



fat z e H, with f(x) € R, is the set df(z) :={veH: f(y) > f(z)+ (v,y—z) Vy € H}.
We take by convention 0f(x) := 0, if f(x) € {oo}. Notice that if f € ['(%), then df is a
maximally monotone operator (cf. [16]) and it holds (0f)~! = df*. For f,g: H — R two
proper functions, we consider their infimal convolution, which is the function fOg : H — R,
defined by (fOg)(z) = infyen{f(y) + g(x —y)}, for all x € H.

Let S C H be a nonempty set. The indicator function of S, 65 : H — R, is the function
which takes the value 0 on S and +oo otherwise. The subdifferential of the indicator
function is the normal cone of S, that is Ng(z) = {u € H : (u,y —z) < 0 Vy € S}, if
x € S and Ng(z) =0 for z ¢ S.

When f € T'(H) and v > 0, for every z € H we denote by prox,(z) the prorimal
point of parameter v of f at x, which is the unique optimal solution of the optimization
problem

int L)+ 5y alP}. 0
Notice that J,gr = (Idy +v0 1t = prox. ¢, thus prox., : H — H is a single-valued
operator fulfilling the extended Moreau’s decomposition formula

PrOX, s +7 PrOX(q /) + oy 1Idy =Idy . (28)

Let us also recall that the function f : H — R is said to be ~y-strongly convex for v > 0,
if f—3 - |2 is a convex function. Let us mention that this property implies y-strong
monotonicity of df (see [1, Example 22.3)).
Finally, we notice that for f = dg, where S C H is a nonempty convex and closed set,
it holds
JyNg = Ing = Josg = (Idy —|—N5)71 = proxs, = Pg, (29)

where Pg : H — C denotes the projection operator on S (see [1, Example 23.3 and Example
23.4]).

In order to investigate the applicability of the algorithm introduced in Subsection 2.1
we consider the following primal-dual pair of convex optimization problems.

Problem 13 Let H be a real Hilbert space, z € H, f € I'(H) and h : H — R a convex
and differentiable function with a n-Lipschitzian gradient for n > 0. Let m be a strictly
positive integer and for any i € {1,...,m} let G; be a real Hilbert space, r; € G;, g; € T'(G;)
and L; : H — G; a nonzero linear continuous operator. Consider the convex optimization
problem

inf {f(ff) + Zgi(Lil‘ — ;) + h(z) — (z, Z>} (30)

H
re i=1

and its Fenchel-type dual problem

sup {_(f*Dh*) (z — ZLZW) - (gf(vl) + <vi,ri>)} . (31)
=1

v;€G;,i=1,....m = i=1
Considering maximal monotone operators

A=0f,C=Vhand B; =0¢;,i =1,...,m,
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the monotone inclusion problem (5) reads

find T € H such that z € 0f(T) + Y _ Li (9gi(LiT — 1)) + Vh(T), (32)
=1

while the dual inclusion problem (6) reads

z— " Lt € 0f (x) + Vh(z)

v; € Bgi(Lix — Ti),i =1,...,m. (33)

find 77 € Gy, ...,Up € Gy, such that 3z € H : {
If (Z,71,...,0m) € HX Gy X ... X Gy, is a primal-dual solution to (32)-(33), namely,

m
z— ZL?@Z' € 8f(f) + Vh(f) and v; € aqi(LiT — T’Z‘),i =1,..,m, (34)
i=1
then Z is an optimal solution of the problem (30), (U1, ...,U,,) is an optimal solution of
(31) and the optimal objective values of the two problems coincide. Notice that (34) is
nothing else than the system of optimality conditions for the primal-dual pair of convex
optimization problems (30)-(31).

In case a qualification condition is fulfilled, these optimality conditions are also neces-
sary. For the readers convenience, let us present some qualification conditions which are
suitable in this context. One of the weakest qualification conditions of interiority-type
reads (see, for instance, [13, Proposition 4.3, Remark 4.4])

(riy...,™m) € sqri <Hdomgi —{(L1z,...,Lipx) : x € domf}) . (35)

i=1
Here, for H a real Hilbert space and S C H a convex set, we denote by

sqri S = {z € § : Ux>oA(S — z) is a closed linear subspace of H}

its strong quasi-relative interior. Notice that we always have int S C sqriS (in general
this inclusion may be strict). If # is finite-dimensional, then sqriS coincides with ri.S,
the relative interior of S, which is the interior of S with respect to its affine hull. The
condition (35) is fulfilled if (i) domg; = G;, i = 1,...,m or (ii) H and G; are finite-
dimensional and there exists x € ridom f such that L;x — r; € ridomg;, i = 1,...,m
(see [13, Proposition 4.3]). Another useful and easily verifiable qualification condition
guaranteing the optimality conditions (34) has the following formulation: there exists
' € dom f NN, Li_l(m + dom g;) such that g; is continuous at L;z’ —ry, i = 1,....m
(see [3, Remark 2.5] and [5]).

The following two statements are particular instances of Algorithm 5 and Theorem 7,
respectively.

Algorithm 14
Initialization: Choose 79 > 0,050 >0,%=1,..,m, such that
70 <2v/n, A=+ 1, 70300 gioll Lill? < /T +10(2y —n70) /A
and (xo,vLo, -~-7'Um,0) € HX G X...X Gy
For n > 0 set: ®p41 = ProxX(,, /\yy [xn — (Tn/)\)(zyil Livip + Vh(zy) — z)}
O0n = 1/\/1+ (27 — nm)/A
Yn = Tnt1l + en(l'nJrl - l’n)
Vint+1 = PIOXg, | g% [Ui,n + Ui,n(Liyn =), i=1,...,m
Tn+l1 = HnTn, Ointl = Ui,n/0n+l; 1= 1, e, M.
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Theorem 15 Suppose that f + h is y-strongly convex for v > 0 and the qualification
condition (35) holds. Then there exists a unique optimal solution T to (30), an optimal
solution (U1, ...,Up) to (31) fulfilling the optimality conditions (34) and such that the op-
timal objective values of the problems (30) and (31) coincide. The sequences generated by
Algorithm 14 fulfill for any n >0

.
Mansy ~7I | ( nzazorrL\P)Z’”” ol
T104%,0

Tn—l—l

=1
)\xl—$2 Vg — U T1 — To 2 — _
| | Z Ivio = il H 5 I + = Z<Li($1 —x0), V3,0 — V;).
=1 1700 70 7054

Moreover, liril nTy, = %, hence one obtains for (2,)n>0 an order of convergence of O(L).
n—-—+0o0 -

Remark 16 The uniqueness of the solution of (30) in the above theorem follows from [1,
Corollary 11.16].

Remark 17 In case h(z) = 0 for all x € H, one has to choose in Algorithm 14 as initial
points 79 > 0,050 > 0, i = 1,..,m, with 79> 1%, 050l Li[|> < /1 +2797/A and X > 1
and to update the sequence (6,,),>0 via 6, = 1/4/1 + 27,7/ for any n > 0, in order to
obtain a suitable iterative scheme for solving the pair of primal-dual optimization problems
(30)-(31) with the same convergence behavior as of Algorithm 14.

We turn now our attention to the algorithm introduced in Subsection 2.2 and consider
to this end the following primal-dual pair of convex optimization problems.

Problem 18 Let #H be a real Hilbert space, z € H, f € I'(H) and h : H — R a convex and
differentiable function with a n-Lipschitzian gradient for n > 0. Let m be a strictly positive
integer and for any i € {1,...,m} let G; be a real Hilbert space, r; € G;, gi,l; € T'(G;) such
that [; is v, 1—stromgly convex for v; > 0 and L; : H — §; a nonzero linear continuous
operator. Consider the convex optimization problem

inf {f(x) + 3 (00 (L — i) + hia) — {x, z>} (36)
=1

and its Fenchel-type dual problem

sup { (f*0On*) (z—ZL Ul) Z g; (vi) + 15 (v;) + <v¢,ri))}. (37)
m — =1

Uiegiﬂ:l: 5
Considering the maximal monotone operators
A= 8f,C = Vh, Bi = 8gi and Di = alz‘,i = 1, L)

according to [1, Proposition 17.10, Theorem 18.15], D,L._1 = VI; is a monotone and v;-
Lipschitzian operator for i = 1,...,m. The monotone inclusion problem (18) reads

find Z € H such that z € f(Z) + ZL* ((09;000;)(LiT — 14)) + Vh(T), (38)
=1
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while the dual inclusion problem (19) reads

z— " L7 € Of (x) + Vh(z)

v; € (agZDalZ)(sz — T'i>,i =1,..,m.
(39)

If (Z,71,...,Um) € HX Gy X ... X Gy, is a primal-dual solution to (38)-(39), namely,

find 71 € G, ..., Uy, € Gy, sSuch that 3z € H : {

2= > Livi € 0f(2) + VA@) and T; € (9g:00L) (LT —15),i = 1,...;m,  (40)
=1

then T is an optimal solution of the problem (36), (v, ...,y,) is an optimal solution of
(37) and the optimal objective values of the two problems coincide. Notice that (40) is
nothing else than the system of optimality condition for the primal-dual pair of convex
optimization problems (36)-(37).

The assumptions made on [; guarantees that ¢;00l; € I'(G;) (see [1, Corollary 11.16,
Proposition 12.14]) and, since dom(g;0Jl;) = domg; + doml;,i = 1,...,m, one can can
consider the following qualification condition of interiority-type in order to guarantee (40)

(r1y .oy Tm) € sqri (ﬁ(domgi +doml;) — {(Lix, ..., Lypz) : © € dom f}) . (41)
i=1

The following two statements are particular instances of Algorithm 10 and Theorem
11, respectively.

Algorithm 19
Initialization: Choose p > 0 such that

< min {32/12,03/V3, .., 02, v AT (S LIP30 },

T= U/(27)7 0 = :u/(25i)7 i=1,..,m,

6 €2/(2+ p),1] and (xg,v1,0,.-.,Vm,0) € HX G1 X...X Gp.
For n >0 set: 41 = prox,; [xn — T(Z?il L¥vin + Vh(zy) — z)]

Yn = Tpy1 + 0($n+1 - xn)

Vi1 = ProXg, g« [Vin + 0i(Liyn — VU (vin) —1i)], i =1,...,m.

Theorem 20 Suppose that f + h is y-strongly convex for v > 0, gF + I} is d;-strongly
convex for §; > 0, i = 1,....,m, and the qualification condition (41) holds. Then there
exists a unique optimal solution T to (36), a unique optimal solution (U1, ...,Tp) to (37)
fulfilling the optimality conditions (40) and such that the optimal objective values of the
problems (36) and (37) coincide. The sequences generated by Algorithm 19 fulfill for any
n>0

m
Yani =2+ 1= w) Y Gillvin — 0l <
i=1

m m
w" (’Y||331 -z|* + Z;@‘\Uz‘,o —ui|* + %wllm — @ol|* + pw z;@z‘(fﬁl —20),Vi,0 — Uz‘>> :
1= 1=

2(1+6)

<1

where 0 < w =
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4 Numerical experiments

In this section we illustrate the applicability of the theoretical results in the context of two
numerical experiments in image processing and support vector machines classification.

4.1 Image processing

In this subsection we compare the numerical performances of Algorithm 14 with the ones
in the iterative scheme in Theorem 2 for an image denoising problem. To this end we treat
the nonsmooth regularized convex optimization problem

1
inf { |z —bl]> + M TV () + Ao
zef0,1)" | 2

Wl (12)
where TV : R¥ — R denotes a discrete isotropic total variation, W : RF — RF a the
discrete Haar wavelet transform with four levels, A1, Ao > 0 the regularization parameters
and b € R¥ the observed noisy image. Notice that we consider images of size k = M x N
as vectors z € R¥, where each pixel denoted by z;;,1 <1< M,1<j<N,ranges in the
closed interval from 0 (pure black) to 1 (pure white).

Two popular choices for the discrete total variation functional are the isotropic total
variation TV, : RF — R,

M—-1N-1

TVio(2) = > \/(xi-i-l,j — %i5)? + (i1 — ig)?
i=1 j=1
M—-1 N-1
+ |Zit1,N — @i N | + Z |2 a1 — Tl
i=1 j=1

and the anisotropic total variation TVaniso : R¥ — R,

M—-1N-1
TVaniso(x) = Y Y |ziv1j — @igl + lwijan — 2]
i=1 j=1
M—-1 N-1
+ Z [Ziv1,n — @i N+ Z [Za 41 — T s
i=1 j=1

where in both cases reflexive (Neumann) boundary conditions are assumed. Obviously, in
both situations the qualification condition in Theorem 15 is fulfilled.
Denote Y = R* x R* and define the linear operator L : R¥ — Y, zij — (Lizi 4, Loz 5),
where
Tig1i—Xiq, i< M Tij+1 — Tij, ifj<N
Lyzgj =4 T d Loxij =14 - S
1¥i,j { 0, if = NG 0, if j=N
The operator L represents a discretization of the gradient in horizontal and vertical direc-
tion. One can easily check that ||L||?> < 8 and that its adjoint L* : Y — R* is as easy to

implement as the operator itself (cf. [10]). Moreover, since W is an orthogonal wavelet, it
holds |[W]| = 1.
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(a) Noisy image, o = 0.06 (b) Noisy image, o = 0.12

(c¢) Denoised image, Ay = 0.035, (d) Denoised image, A1 = 0.07,
A2 = 0.01, isotropic TV A2 = 0.01, isotropic TV

Figure 1: The noisy images in (a) and (b) were obtained after adding white Gaussian noise
with standard deviation ¢ = 0.06 and ¢ = 0.12, respectively, to the original 256 x 256
lichtenstein test image. The outputs of Algorithm 14 after 100 iterations when solving
(42) with isotropic total variation are shown in (c) and (d), respectively.

When considering the isotropic total variation, the problem (42) can be formulated as

inf {f(x) +g1(Lz) + g2(Wa)}, (43)
z€R

where f: R¥ - R, f(z) = 3|z —b||? +6[0,1% () is 1-strongly convex, g1 : ¥ — R is defined

M <N
as g1(u,v) = Arl(w,v)[lx, where [[(- )] = ¥ = R, [(w,0) s = 3052y 20550 \/ui; +v3,

is a norm on the Hilbert space Y and go : R¥ — R, go(x) = Ao||z[|1. Take (p,q) € Y and
o > 0. We have

prox, ¢ (p) = P 1y (1+0)"'(p+0ob)).
Moreover, gi(p,q) = ds(p,q) and
proX,g: (p,q) = Ps (p,q) ,
where (cf. [6])

— . 2 2
S§=qPa) ed: max (/i +a; <M

1<j<N
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isotropic TV anisotropic TV

e=10""*

c=006 0=012 0=006 o=0.12
Algorithm in [21] 373 329 383 388
Algorithm 14 95 180 126 255

Table 1: Comparison of the algorithm in [21] and its modification, Algorithm 14, when
denoising the images in Figure 1 (a) and (b) for isotropic TV and anisotropic TV. The
entries represent the number of iterations needed for attaining a root mean squared error
for the primal iterates below the tolerance level of ¢ = 1074,

anisotropic
1 0;}:‘ .-+ isotropic
m - - anisotropic modified
2 — isotropic modified
=
0.5

10 — 15 20
Iterations

Figure 2: RMSE curves for image denoising: the case of white Gaussian noise with stan-
dard deviation ¢ = 0.06

and the projection operator Pg : Y — S is defined via

(Pijs 9i5)

max{)\l, \ /plz’j + qzj}

Finally, ¢5(p) = 5[_/\2’>\2]k(p), hence

ProX,g: (p) = P[_/\Q’AQ]k(p) Vp € R*,

On the other hand, when considering the anisotropic total variation, the problem (42)
can be formulated as

inf {f(@) +g1(Lz) + (W)}, (44)
where the functions f,go are taken as above and g1 : ) — R is defined as ¢1(u,v) =
A1l[(w,v)||1. For every (p,q) € Y we have gj(p) = 5[_/\17/\1]@[_/\17/\1]/9(}9, q) and

ProX,ge (@) = Py 31w o a2 D)

We experimented with the 256 x 256 lichtenstein test image to which we added white
Gaussian noise with standard deviation ¢ = 0.06 and ¢ = 0.12, respectively. We solved
(42) by Algorithm 14 (with the modifications mentioned in Remark 17) for both instances
of the discrete total variation functional. For the first noisy image (added noise with
standard deviation ¢ = 0.06), we took as regularization parameters A\; = 0.035 and
A2 = 0.01 and for the second one (added noise with standard deviation o = 0.12), A; = 0.07
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anisotropic

1.0k .-+ isotropic

' - - anisotropic modified
— isotropic modified

Iterations

Figure 3: RMSE curves for image denoising: the case of white Gaussian noise with stan-
dard deviation o = 0.12

and Ao = 0.01. As initial choices in Algorithm 14 we opted for A = 1, 79 = 50, 01,0 = 0.0241
and o9 9 = 0.008. The reconstructed images after 100 iterations for isotropic total variation
are shown in Figure 1.

We compared Algorithm 14 from the point of view of the number of iterations needed
for a good recovery with the iterative method from Theorem 2 (see [21]) for both isotropic
and anisotropic total variation. For the iterative scheme from [21] we have chosen for
both noisy images and both discrete total variation functionals the optimal initializations
7=0.35,01 = 0.2 and o9 = 0.01.

The comparisons concerning the number of iterations needed for a good recovery were
made via the root mean squared error (RMSE). We refer the reader to Table 1 for the
achieved results, which show that Algorithm 14 outperforms the iterative scheme in [21].
Figures 2 and 3 show the evolution of the RMSE curves when solving (43) and (44) with
the algorithm from [21] and with its modified version, Algorithm 14, respectively.

4.2 Support vector machines classifications

The numerical experiments we present in this subsection refer to the class of kernel based
learning methods and address the problem of classifying images via support vector ma-
chines.

We make use of a data set of 11800 training images and 1983 test images of size
28 x 28 from the website http://www.cs.nyu.edu/~roweis/data.html. The problem consists
in determining a decision function based on a pool of handwritten digits showing either
the number eight or the number nine, labeled by —1 and +1, respectively (see Figure
4). We evaluate the quality of the decision function on a test data set by computing the
percentage of misclassified images. Notice that we use only a half of the available images
from the training data set, in order to reduce the computational effort.

Figure 4: A sample of images belonging to the classes —1 and +1, respectively.

The classifier functional f is assumed to be an element of the Reproducing Kernel
Hilbert Space (RKHS) M, which in our case is induced by the symmetric and finitely
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positive definite Gaussian kernel function

a2
k:REXRT S R, k(x,y) = exp —M :
202

Let (-,-), be the inner product on Hy, | - ||« the corresponding norm and K € R"*™ the
Gram matriz with respect to the training data set Z = {(X1,Y1), ..., (Xn,Yn)} € RY x
{+1, —1}, namely the symmetric and positive definite matrix with entries K;; = x(Xj, X;)
for i,7 = 1,...,n. We make use of the hinge loss function v : R x R — R,v(z,y) =
max{l — zy, 0}, which penalizes the deviation between the predicted value f(x) and the
true value y € {+1,—1}. The smoothness of the decision function f € H, is employed
by means of the smoothness functional 2 : H, — R, Q(f) = || f||?, taking high values
for non-smooth functions and low values for smooth ones. The decision function is the
optimal solution of the Tikhonov regularization problem

inf {;Qm +sz(f(Xi),Y;)}7 (45)
i=1

feHs

where C' > 0 denotes the regularization parameter controlling the tradeoff between the
loss function and the smoothness functional.

By taking into account the representer theorem (see [18]), there exists a vector ¢ =
(1, .., cn)T € R™ such that the minimizer f of (45) can be expressed as a kernel expansion
in terms of the training data, namely, it holds f(-) = > " ¢;k(-,X;). In this case the
smoothness functional becomes Q(f) = ||f||Z2 = (f, /s = 1oy > cicih(Xi, Xj) =
c'Kc and for i = 1,...,n it holds f(X;) = > i=1 ¢jk(X;, Xj) = (Kc);. This means that in
order to find the decision function it is enough to solve the convex optimization problem

nf {h(c) + ; gz-(Kc)} : (46)

where h : R" — R, h(c) = 1cTKc is convex, differentiable with || K ||-Lipschitz gradient
and g; : R" — R, gi(c) = Cv(c;, Ys:), i = 1,...,n, are convex functions. The optimization
problem (46) has the structure of (30), where f is taken to be identically 0. Notice that
in this case the function f + h = h is vy-strongly convex with v = Ay, where Api, is the
smallest eigenvalue of the matrix K. Due to the continuity of the functions g;,7 =1, ..., n,
the qualification condition required in Theorem 15 is guaranteed. We solved (46) by
Algorithm 14 and used for p > 0 the following formula (see [8])
proxug;(c) = (0, ooy Py o0y (ci — puY5), ...,O)T

With respect to the considered data set, we denote by D= {(X;,Y;),i = 1,...,5899} C
R™4 x {41, 1} the set of available training data consisting of 2974 images in the class
—1 and 2925 images in the class +1. A sample from each class of images is shown in
Figure 4. The images have been vectorized and normalized by dividing each of them by

1
the quantity (ﬁ 2?29 HXz||2) %

As initial choices in Algorithm 14 we took 79 = 0.99%,)\ = K| +1 and 050 =
\/1 +10(2y — | K||70)/ M/ (n70|| K||?), i = 1,...,n, and tested different combinations of the
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o 015 0175 0.2 0.25 0.5

training error 0 0 0.14 4.09 49.55
test error 1.36 2.12 3.33 5.60 49.12

Table 2: Misclassification rate in percentage for different choices of the kernel parameter
o and for both the training and the test data set.

kernel parameter o over a fixed number of 1500 iterations. In Table 2 we present the
misclassification rate in percentage for the training and for the test data (the error for the
training data is less than the one for the test data). One can notice that for certain choices
of o the misclassification rate outperforms the one reported in the literature dealing with
numerical methods for support vector classification. Let us mention that the numerical
results are given for the case C' = 1. We tested also other choices for C, however we did
not observe great impact on the results.
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