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Abstract

The Alternating Direction Method of Multipliers (ADMM) is widely recognized for its efficiency in solving separable opti-
mization problems. However, its application to optimization on Riemannian manifolds remains a significant challenge. In this
paper, we propose a novel inertial Riemannian gradient ADMM (iRG-ADMM) to solve Riemannian optimization problems
with nonlinear constraints. Our key contributions are as follows: (i) we introduce an inertial strategy applied to the Rieman-
nian gradient, enabling faster convergence for smooth subproblems constrained on Riemannian manifolds; (ii) for nonsmooth
subproblems in Euclidean space, we incorporate existing well-established algorithms for efficient solution; and (iii) we estab-
lish the e-stationarity of iRG-ADMM under mild conditions. Finally, we demonstrate the effectiveness of iRG-ADMM through
extensive numerical experiments, including applications to Sparse Principal Component Analysis (SPCA), highlighting its su-
perior performance compared to existing methods.
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e-stationary solution.

1 Introduction

In recent years, optimization on the manifold has
been extensively studied and applied across various
fields, including but not limited to automatic control
[1], aerospace engineering [2], and machine learning
[3]. We begin by considering the following optimization
problem,

min A(z)
s.t. e M,

(1)

where A is possibly nonsmooth, and M is an embedded
compact Riemannian submanifold in Euclidean space.
This optimization problem (1) is motivated by a wide
range of applications across various scientific and tech-
nological domains as a result of natural geometry and
latent data simplicity, such as sparse principal compo-
nent analysis [4], low-rank matrix completion [3], parse
inverse covariance estimation [5], blind deconvolution
[6] and dictionary learning [7]. However, solving man-
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ifold optimization presents significant challenges com-
pared to classical optimization in the Euclidean space.
In particular, when the search space is a manifold, the
vectors within it do not exhibit properties such as lin-
ear combinations, which hinders the application of tra-
ditional algorithms that rely on linear structures. As a
result, there has been considerable attention on devel-
oping efficient algorithms tailored specifically to man-
ifold optimization problems. When the objective func-
tion f in (1) is smooth, a variety of algorithms based
on the Riemannian gradient has been proposed, such as
the Riemannian conjugate gradient method [8,9,10,11],
the Riemannian trust-region method [12,13], and the
Riemannian quasi-Newton method [14]. For non-smooth
optimization problems on Riemannian manifolds, how-
ever, algorithm design becomes more complex. Exist-
ing literature has explored the Riemannian subgradient
method [15,16], Riemannian proximal gradient method
[17,18,19], Riemannian proximal-linear algorithm [20],
Riemannian proximal point algorithm [21], etc.

In this paper, we focus on the following optimization
problem,

min A(z) + B(C(x))
s.t. € M, 2)

where A is smooth could be nonconvex, B is nonsmooth
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and convex, M is an embedded compact submanifold in
Euclidean space, nnd C is a potentially nonlinear dif-
ferential mapping. The problem (2) is a generalization
of (1) and highly representative in Riemannian mani-
folds optimization problems. Notable examples include
the Rayleigh quotient problem [12,13], the Brockett cost
function problem [13,11], the sparse principal compo-
nent analysis (SPCA) problem [18] and the dual princi-
pal component pursuit [22], all of which can be viewed as
degenerate cases of this framework. In problem (2), the
nonsmooth function B acts on C(z), which introduces
various inconveniences in practical problem-solving. No-
tably, A and B exhibit favorable separability. Therefore,
a natural approach is to introduce an auxiliary variable
to reformulate the problem (2) into the following sepa-
rable optimization problem:

min A(z) + B(y)

st.C(z) +y=0, x € M. (3)

For separable optimization problems (3), the Al-
ternating Direction Method of Multipliers (ADMM) is
a widely considered and effective approach. ADMM,
initially proposed by Glowinski and Marroco [23] and
Gabay and Mercier [24] in the 1970s, originates from
the Douglas-Rachford operator splitting method [25]. Tt
has since emerged as a powerful tool for solving linearly
constrained separable optimization problems. ADMM
is particularly well-suited for machine learning appli-
cations, where very high numerical precision is often
unnecessary, but low computational overhead per iter-
ation is crucial. ADMM leverages the separability of
the objective function, decomposing inherently difficult
problems into two relatively simpler subproblems. To
solve each subproblem, ADMM utilizes Lagrange multi-
pliers to temporarily transform the constrained problem
into an unconstrained one. This approach not only sim-
plifies handling constraints but also addresses certain
limitations inherent in penalty function methods and
gradient projection methods. Due to its versatility and
strong performance, ADMM and its numerous variants
have garnered significant attention. For a more detailed
discussion of ADMM and its applications, we refer read-
ers to [26,27,28,29,30,31] and the references therein.

The ADMM in Euclidean spaces has seen signif-
icant development, however, the research on ADMM
for Riemannian manifolds remains relatively limited.
Lai and Osher [32] focused on a special case of (3) and
proposed splitting orthogonality constraints (SOC) al-
gorithm for solving such problems. The SOC method
demonstrates strong performance when addressing sub-
problems within its framework. However, since SOC is
rooted in conventional optimization frameworks involv-
ing orthogonality constraints, extending it to arbitrary
Riemannian manifolds presents substantial challenges.
Kovnatsky et al. [33] introduced the Manifold ADMM
(MADMM) algorithm to tackle optimization problems
where the objective function consists of a smooth com-
ponent constrained on a Riemannian manifold and a

nonsmooth component constrained in Euclidean space.
In MADMM, Riemannian gradient-based methods can
be used to solve the subproblem associated with the
smooth component, while the nonsmooth subprob-
lem benefits from well-established algorithms in Eu-
clidean space, simplifying its resolution. Consequently,
MADMM exhibits both strong performance and com-
putational efficiency. Although SOC [32] and MADMM
[33] demonstrate promising numerical performance,
their convergence is not guaranteed. To address this lim-
itation, Li et al. [34] introduced intermediate variables
and developed a class of efficient Riemannian ADMM
algorithms under the assumption that C is a matrix
mapping. They further established the e-stability of
these algorithms, marking a significant advancement in
this domain.

Besides, for a class of structured multi-block Rie-
mannian manifold optimization problems, Zhang et
al. [35] proposed a series of effective proximal ADMM
frameworks, incorporating stochastic and gradient-
based algorithms and establishing their e-stability. How-
ever, the algorithms in [35] require the final subproblem
to be smooth subproblem in Euclidean space, which
limits their applicability to problems such as SPCA [4].

This paper introduces a novel optimization frame-
work, inertial Riemannian gradient ADMM (iRG-
ADMM), designed to solve the optimization problem
(3) more efficiently and practically. By addressing key
limitations of existing methods and providing strong
theoretical guarantees, iIRG-ADMM opens new avenues
for solving manifold optimization problems with non-
linear constraints and convex, potentially nonsmooth,
objective functions. The major contributions of the
paper are summarized as follows,

e We propose an inertial strategy that is integrated into
the ADMM framework for solving manifold optimiza-
tion problems. This strategy introduces a new update
direction for the primal variable z, significantly im-
proving the convergence rate and computational effi-
ciency. This is particularly advantageous for problems
where the solution to the first subproblem strongly
influences the overall algorithm performance, as in
ADMM-type methods.

e iIRG-ADMM is designed to be generalizable and scal-
able, as it does not rely on a specific manifold. Un-
like existing methods such as SOC [32] (which is tai-
lored to the Stiefel manifold) and [36] (designed for
the oblique manifold), iRG-ADMM can be applied to
various types of manifolds without requiring manifold-
specific adjustments. This scalability enhances its ap-
plicability to a broad range of optimization problems.

e One key advantage of iIRG-ADMM is that it only re-
quires the objective function of the final subproblem to
be convex, rather than smooth. This relaxed assump-
tion opens the door to solving a wider class of real-
world problems, many of which involve nonsmooth
objective functions but are still convex. This enhance-
ment significantly broadens the algorithm’s practical
applicability, while retaining strong theoretical guar-



antees. iIRG-ADMM is capable of solving manifold op-
timization problems with nonlinear constraints. To
the best of our knowledge, this aspect of manifold
optimization has received limited attention, and our
work presents a foundational approach for tackling
such problems. This positions iRG-ADMM as an im-
portant starting point for future research in the do-
main of constrained manifold optimization.

e We establish the e-stability of iRG-ADMM under com-
mon assumptions and provide a detailed analysis of
its convergence properties. Using the Moreau enve-
lope, we derive stability guarantees that ensure the
algorithm’s robustness. Furthermore, we identify the
permissible parameter ranges for iRG-ADMM, which
will assist practitioners in applying the method effec-
tively in different settings.

e Through extensive experiments, we compare iRG-
ADMM with existing manifold optimization algo-
rithms. The results demonstrate that iIRG-ADMM
not only outperforms current methods in terms of
computational efficiency but also maintains robust-
ness across a variety of benchmark problems. These
findings validate the practical advantages of the pro-
posed algorithm.

The rest of this paper is organized as follows: we
give mathematical notations and recall some known re-
sults for further analysis in Section 2; we introduce the
iRG-ADMM and establish their e-stability for problem
(3) under suitable assumptions in Section 3; we present
results of numerical experiments with SPCA to demon-
strate the effectiveness of the propose iIRG-ADMM in
Section 4; and summarize the study with future direc-
tions in Section 5.

2 Notations and Preliminaries
2.1 Notations

In this subsection, we introduce some standard no-
tations that will be used throughout this paper. First,
we consider the Euclidean space, which can be inter-
preted as a space of vectors, matrices, or tensors. For any
vectors u,v € R™, we denote the Euclidean inner prod-
uct by (u,v) = u' v, and the Euclidean norm is defined
as |lu|| = /{u,u), where the superscript “T” denotes
the transpose of a vector or matrix. This definition cor-
responds to the lo-norm of a vector. For any matrices
U,V € R™*"™ the Euclidean inner product is defined as
(U, V) = Tr(UTV), and the Frobenius norm of U is de-
noted as ||U||r = /(U,U). Additionally, we define the
lo-norm of a matrix U as [|U|| = /uy7y, where pyry
represents the largest eigenvalue of the matrix UTU.
Naturally, for vectors or matrices x and y in Euclidean
space, we define their distance as dist(z,y) = ||z — y||.
Finally, for the problem (3), we introduce the associated
augmented Lagrangian function (ALF) as follows:

Loz, y,A) = A(w)+B(y)+<A7C(x)+y>+gllc($)+y\|27
(4)

where A is the Lagrangian multiplier and p > 0 is a
penalty parameter.

2.2  Moreau envelope

Considering a function B : R? — R, we can define
its Moreau envelope [39], [40], [41] as follows:

Ms(2) = min{B(y) + lly - =|*).

where v > 0 is a parameter. Then, its corresponding
proximity operator could be defined:

Prox, 5(2) = argmin{B(y) + 51y — 2|2},
Yy

If B is convex and v > 0, then Prox, g(-) is mono-
tone, single-valued and Lipschitz, and Mp(z) satisfies
[41,42,43):

VMg(z) = v(z — Prox, 5(2)) € 0B(Prox, 5(z)).

Definition 1 [41] Let B be a proper, lower semicontin-
uous and convex function. We call B satisfies the im-
plicit Lipschitz subgradient property if for any v > 0,
there exists Ly > 0 (depending on ) such that for any
u,v € ran(Prox, g),

IVMg(z1) = VMp(22)|| < Li|ju = vl

Yz € Prox,;}g(u), Z9 € Prox,ﬁ;(v).

2.8 Preliminaries on Riemannian submanifolds in Eu-
clidean spaces

Definition 2 Consider a Riemannian manifold M em-

bedded in a Euclidean space. For any x € M, the tan-

gent space T, M at z is a linear subspace consisting of the

derivatives of all smooth curves on M passing x, that is

TM = {7(0) : 7(0) = z, 7([-9, d]) € M, for some § > 0,
7 is smooth}.

The Riemannian metric, i.e., the inner product between
u,v € T,M, is defined to be (u,v), := (u,v) , where the
(+,-) is the Euclidean inner product.

Definition 3 [3] For smoothing funcion f on the
the Riemannian manilfold M, the Riemannian gradi-
ent gradf(z) is a tangent vector in T,M satisfying
v[f] = (v, gradf(z)), for any v € T,M. If M is an
embedded submanifold of a Euclidean space, we have

gradf(z) = Proj,(Vf(x)),

where Proj,(+) is a orthogonal projection operator onto
the subspace 7, M, which is a nonexpansive linear trans-
formation.

Definition 4 [3] A retraction on M is a smooth map Re:
TM — M satistying: (i) Re,(0,) = z, where 0, denotes



the zero element of 7,M; (ii) with thecanonical iden-
tification Ty, T,M ~ T,M, Re, satisfies DRe,(0,) =
td7,m, where Rey: T,M — M is the restriction of Re at
x, DRe, is the differential of DRe,, and idr,m denotes
the identity map on 7,M.

Definition 5 [3] The function f : M — R is Ly-
smooth. There exists a constant Ly > 0, for all x € M,
z = Rey(u) with v € T,M such that

F(2) < F(@) + {grad (@), u) + 22 ful”.

Lemma 1 [45] Suppose M is a compact and complete
Riemannian manifold embedded in Fuclidean space R™
and f is L¢-Lipschitz smooth in R", then f is also Ly-
geodesic smooth on M |, where Ly is determined by the
manifold M and f.

Definition 6 [3] A vector transport on M is a
smooth mapping T : TM @& TM — T,M : (n,§) —
T, (&) that satisfies the following conditions for any
x € M : (i) there exists a retraction Re such that
T, (&) € Tre,yM, Vn, & € T.M; (ii) (consis-
tency) Tp, (§) = £ for all & € T,M; (iii) (linearity)
T,(a& + by) = aT,(§) + bT,(y) for all a,b € R and
1,6,y € T.M. Here, ® denotes the Whitney sum.
The vector transport TY(v) or equivalently T, (v) with
y = Rey(u) transports v € T,M along the retraction
curve definded by direction u to the 7,M.

Definition 7 [46] For (z*,y*,A\*) where z* € M, if
there exits R* such that

Proj,- {VA(:E*) + C(:z:*)T)\*}
R* € OB(y*) + A\* :
Cla™) +y*

then (a*,y*,A\*) is called e stationary solution if
IRl <e.

3 The inertial Riemannian gradient ADMM

In this section, we presented iRG-ADMM in Algo-
rithm 1, which incorporates an inertial Riemannian gra-
dient technique with variable step sizes to ensure fast
convergence of the problem (3).

First, we present some fundamental assumptions re-

garding Problem (3).
Assumption 1 (i) The function B : R™ — R is proper
and lower-semicontinuous with an effective domain de-
noted by domB := {x € R™ | B(z) < 400} and satisfies
the implicit Lipschitz subgradient property . Moreover,
the proximal oracle of B is available, i.e., given p € R™
and a constant v > 0, we can solve the following prob-
lem:

min{B(y) + Iy - 2%}, y € domB.
(ii) A(z) 4+ B(y) is bounded below, i.e.,

F = inf
zeM, yedomB

{A(z) + B(y)} > —oc.

(iii) The mapping C : M C R™ — R? is gradient
bounded with B¢, i.e.,

IVC(2)]| < Be,Va € M.

(iv) Fixed (7, ), the function £,(z,y,A) is Ly-
smooth.
Now we can propose the iRG-ADMM.

3.1 Descript of iRG-ADMM

Algorithm 1 iRG-ADMM

1: Given initial vector (z°,y°, 4%, A\°) and postive con-
stant ¢ € (0.5,2) and o < min{1, ﬁ} Let d_; =
Js-

2: for k=0,...do

% z-subproblem:

3: [Step 1] Compute Riemannian gradient at x*

with as follows,

i = Proj, {VC(H) T (W 4p(Cla) 1)+ VA()

4: [Step 2] Compute the inertial tangent vector in

the T,xM as dy, = g% + r(9% — T%_, (ds_1)) with
e
o = min{ ug!:fi’lz‘iffydkfl)n’ =
Rzk (—Oédk).
% y-subproblem:

5: L@Step 3] Update the auxilary variable §* = (1 —
V)P + by,

6: [Step 4] Solve y**+! = argmin {Bk (y)} , where

yeR™

1}, then we set x

P Yoo
Br(y) := By)+ (A", y)+ SlICE )yl + 5 =3

% A-subproblem:

7: [Step 5] AFFE = AP 4+ p(C(xFF1) 4 yF+1).
8:

9: end for

10: $k+17yk+l’Ak+17gk+y

Remark 2 (i) The parameters p in Algorithm1 could be
selected as follows,

p = max

2 2
{4(L9 — ’41;121/}— 1}'

The aforementioned selection of p is crucial for our subse-
quent convergence analysis. Moreover, when implement-
ing iIRG-ADMM in practice, the values of ¥ and ~ are
predetermined. Thus, in accordance with the above condi-
tions, it becomes relatively easy to choose an appropriate
value for p.

(ii) In general, the efficiency of solving the first sub-
problem plays a crucial role in determining the overall



performance of ADMM-based algorithms. However, di-
rectly solving subproblems on manifolds often introduces
certain challenges. In this paper, we leverage the smooth-
ness properties of the x-subproblem to compute its Rie-
mannian gradient and incorporate ideas from the iner-
tial strategy [37,38] to construct a new update direction
dy. for solving the x-subproblem. First, we compute the
Riemannian gradient §& and then, using an appropriate
vector transport, combine the “inertia” from the previ-
ous update direction dy_1 with the current Riemannian
gradient §¥. This inertial strategy helps mitigate oscil-
lations, enhances the stability of the solution to the x-
subproblem, and, in turn, improves the overall efficiency
of the algorithm.

(iii) To solve the y-subproblem, we introduce an auz-
iliary variable y along with a proximal term to ensure con-
vergence. Since y is constrained within Euclidean space,
we can apply a variety of well-established algorithms de-
signed for Fuclidean optimization to efficiently solve this
subproblem.

3.2 Convergence analysis

In this section, we establish the e-stationary solu-
tion of iIRG-ADMM. First, we present a lemma concern-
ing the sequence of Lagrange multipliers {\*}.
Lemma 3 Suppose that the sequence {y*, 9%, \¥} is gen-
erated by Algorithm 1. Then, for k > 1, we have

IAHE = XE2 <2(L Pl — g

N (5)
+29%(|9F — g2

PROOF. From optimality condition of y-subproblem
in Algorithm 1, we have

0€ OB ) + X+ BC(=") + ") + (" = 9Y)
_ aB(yk+1) + >\k+1 +f)/(ychrl Ak)

Y
v . /\k+1
=0 (B4 31+ ) 64,

then we have

/\k+1

yk"'l = PrOX%B(yk +

thus

k+1

. A .
VMp(5* + T) = ALy (g — P,

it holds that

k+1

. A
INFHE = NE|| = [V M (5 +

)—m&@*+fw

+ 9" = 9+ Ay = |
< L+ = y" I+ 19" — 9.

Finally, we have

[IANRFL — XF12 < 2(Lp + )2yt — oF )17 + 2929

To proceed, we denote sequence {w*} = {z*, y* yk Ak}

and function [:p(wk) = Ly(a*, y" ) + 2|k — 9,
which plays key role in the convergence analysis. Then,
we provide a lemma to characterize the progress achieved
by a single iterate of the proposed algorithm.
Lemma 4 Suppose that the sequence {w"*} is generated
by Algorithm 1. Then, for k > 1, it holds that

L (W) = L, (W)
v  2(Lp+7v 2 272 N
AT A s o
p
12 -9) 15+ = g*)1? — a—a? 16512
20 2

(6)

PROOF. We begin the proof from the z-subproblem.
If (iv) in Assumption 1 holds, then it is easy to obtain

Lo gk gk Ny — £, (2%, y*, gF \F)
~ L
<(gk, —ady) + 7M||Oédk”27

then we have

L@ g%, g% ) — L, (2", b, 9 /\k)
QL
<*|| b —de)? - *||9m|\2 *||dk||2+7||04dk||2
C”/J
kH 95— T (e 1)H2——|lgz||2 \|011c||2
3
od—a
< gk - S, P
Oé_ag N
<O

(7)
Qonsider the y-subproblem with the strong convexity of
B (y), we obtain

By + (V) + Blleh ) 4+ 2
gl =gt
<B(F) + () + Sl + M 1P+ Syt - ¢
= Tl = g,

which can be equivalently expressed as

Ep(xk'H yk+1 ~k )\k)
7
2

Ep(xk+1? yka gk” )‘k)
(8)

<= Sl =k

k gk71H2'



To proceed, considering the updating of §*, it holds that

Ep(xk—i-l,yk—‘rl’gk-i-l’)\k) _ Ep($k+1 yk-l—l ~k )\k)

=2 lyA = g = Dy - g

=5 (I = M = 25 — g = )
17 =M1 = 2l - g2
”yk—H Ak||2 o ,Y<gk+1 _ gk,yk—b—l _ yk>

From updating of * in Algorithm 1, we have
Zp( k+1 yk:-‘rl Qk-{-l )\k:) o ﬁp($k+1 yk-i-l Qk )\k)

k41 Alc||2 k+1 Ak||2.

IIy Hy

(9)
By the A-subproblem , it holds that

Zp(l'k+l,yk+1,:l)k+l, )\k-‘rl) _ Ep($k+1,yk+1,gk+1, )\k)
1
7H>‘k+1 _ )\kHZ

(10)

Recall (5) and (10), such that

Z ( k+1 yk+1’gk+17>\k+l) o Ep(xk+1’yk+17gk+l7>\k)
(L +7)? Yok ke
5 Iy = y* 12 + = 1g" — 9"
(11)
Combining (7), (8), (9) and (11), we have
Ep(xk+l7 yk+1? gk+1a )‘k+1) - Ep(xk7 yk7 gka )‘k)
v 2(Lg+7)? 292 b e
= (L HLs Ty e ke 2k e
2 P p
Bl DTSSR I R PE
20 2 :
m

Remark 5 (i) For most commonly used machine learn-
ing models, the constraint C(x) +y = 0 in Problem (3)

simplifies to the form Cz + y—b=0, where C is a ma-
triz. Additionally, in these models, the smooth function
A is often gradient Lipschitz continuous (with Lipschit
constant L 4 ). These conditions, tailored to practical ap-
plications, render Lemma 4 independent of (iv) in As-
sumption 1. In fact,

A) = VA(z)+CT (Auﬂ(cxw’tb)),
for any x1, xo € M, we can deduce that

||v£p(xlayk gk )‘k) V‘C (3:27 kvyka)‘k)‘l
<[[VA(z1) = VA(za)|| + BCTCllay — |
<(La+BCTO) |21 — a2

Recall Lemma 1, we can conclude that ﬁp(x, Yk gk, AE) s
geodesically smooth. The above discussion demonstrates
that, for a large class ofpmctzcal problems, the geodesic
smoothness of[, (z,y", 4%, \*) naturally holds.

(ii) For k > 0, we deﬁne a Lyapunov function as
follows,

292k ke
W)+ =l =g

where OF = (WF,§*71). Recall (6), it is noticed that
fp(zbk) s non-increasing monotonely and there exists a
constant * > 0, holds that

Fpl@") = Fp@ 1)

. (12)
>C (Y = yh|1? -

155 = 5~

— 119211

Next, we present a lemma to demonstrate that F, is
bounded below.

Lemma 6 If the parameters conditions are satisfied and
Assumptions 1 holds, then the Lyapunov functions F,

are lower bounded F.

PROOF. It is obvious that F,(&%) > L,(w )
23| gk — 5#=1||2. Besides, recall that VMg (g +>\ 1) =

PUREE 7( —y**+1), we have
- 292 e
£ty + 2o gt
P Y N
= A(«") + B(y") + 5\\C($k) +yf? + §||yk - 4"

ke AF .
+ (VMp(5* ! + 7) — (@ —yF),ca”) + ")
2~2 . e
+ gk — g
p
= A@@*) + By*) + Lllc@®) + 417 + Iy - 5*?
b AF .
+ (VMp(5* ! + 7) — (@ —yF),cah) + ")
b 292 N
(@ =y ey ) + gt - g

1 AR
> A(z") + B(y*) - §IIVMB(y’“ T+ 7)\\2

Yok b 5 )
+¥<y’“—y’“ @) +y") + Syt - ot
p—1 . 292 Y
+T||C($k)+yk||2+7|\yk—yk E.



Rearrange the right side of inequality, we have

~ 2'}/2 . T
L,o(w*) + v g% — g% 12
5 .
> A(a*) + B*) + S lly* — 3"

p—1 y R N
+T|\C($k)+y’“+ (@ — 9" "I

Y=y
Y(p—1)
2y’ v k_ ak2
- Yy -y
(L~ gy il
> A(z") + B(y").
Then, it is obviuos that
]:P(@k> 2 F7
this finishes the proof. |

Now, denote F,(@*) < F,(@") := F, and we pro-
ceed to analyze the e-stationary solution of iRG-ADMM.
Theorem 7 Assume that the sequence {x* y*, ¢%, \F}
is generated by Algorithm 1, the assumption 1 and pa-
rameters conditions hold. Then Algorithm 1 finds an e-
stationary solution of (3) in at most T iterations, where

8L(p)*>(F - F
r- SHED)

and

(Bo+1)(Lg+2y) | v

L = — + 1.
(p) , + m +

PROOF. Let us begin with the following relation,
1
IC(™HY) +y™ | = =~ AR = A
p

then we have

Ls+7)

TR b
() 4yr ) < & Iy 4+ 213

Considering the Riemannian gradient updating in the
Step 1 in Algorithm 1, it holds that

Proj, 1 {VC(ac’““)T(A’“+1 +p(C(@" ) + )
+ VA(:vk'H)}

okl
=9z -

Consequently, we obtain

dist (Projzk {VC(xk“)T/\k“ + VA(a:’““)}, 0)

—dist (g§+1 — Ve T (C(a ) + g, O)

Be

<llg&+ + ) INFFE = NP

. Be (L +7) Bev ok ok
<[gEF + ===l = R+ =19 — ")

Considering the y-subproblem. such that

N BEEH) 4R £ 65) + B
=Ny (yF T — 9F) + By =0,

where Bj,1 € OB(y*1). To proceed, we have

dist(Bua +X1,0) <yl = 4 = FaH - 4t
(13)
We take
Proj, ... {VA(W) + C(x’““)T/\’““}
8B(yk+1) + plan’ ,
C(mlﬁLl) +yk+1

Rirq1 €

which implies

IRl
Sdlbt (PI’ijkJA {VC(.Tk+1)TAk+1 + VA(xk+1)}a O)

+ dist (Bk+1 + AR, 0) + e + o ),

then we have

. B+ 1)(Lg +
IRicsrll < 13+ + Be fj BE ) et

gErL — |

Be+1y, b e
+ Bt D gty 4

oy

P

<L) (G5 + Iyt = oF ) + 9% — 9*)
+l1gE = k).

On the other hand, we consider (12) such that

T
COY UGET + Iy = )P+ (g - k)P
k=1
+ (19 — g" 1%
<2F — 2F.

As a result, there exists an index 1 < k* < T, using the



fact Y0 [Ja;|| < \/p>_%_, a?, such that

g™+ g™+ =y

< [3E= F)
¢T

Then it holds that

M <e.
T
We can finish this proof by the above discussion. |

Rl < Lip)

4 Numerical experiments

In this section, we examine the numerical perfor-
mance of the proposed iIRG-ADMM algorithm and re-
port comparison results with the existing methods on
Sparse Principal Component Analysis (SPCA).

Principal Component Analysis (PCA) is widely
used in data processing and dimensionality reduction.
However, a notable limitation of PCA is that each
principal component is a linear combination of all the
original variables, which can make the interpretation
of the results challenging. To address this issue, incor-
porating sparse structures into PCA and balancing the
sparsity of the solution with the quality of the prin-
cipal component analysis becomes highly significant.
We consider the following Sparse Principal Component
Analysis (SPCA) model:

1
min — 5I&f(XTHTHX) + pl| X |1
s.t. X € St(n,p),

which can be formulated as following seperable stucture,

(14)

1
min —§Tr(XTHTHX) + Y|y
st. X =Y, X eSt(n,p),

(15)

where Tr(-) denotes the trace of matrix , the [;-norm is
defined as [ X|1 = >_,; | Xi; | H € R™*" is a data
matrix, g > 0 is a regularization parameter and St(n, p)
is a Stiefel manifold.

In this experiment, we introduce a series of popular
algorithms to solve SPCA (14), Which are ManPG-Ada
[18], SOC [32] and MADMM [33], to compare with Al-
gorithm 1. First, we propose the iteration frameworks of
these algorithms.

The ManPG-Ada in [18] for solving (14) has a basic
iterates as follows:

1
VAT = argmin {(-H"HX* V) + —||V|J?
Vest(n,p) 2t

+ | DX* + V)13,
Xk = Re, (OVF),

(16)

e A T R 7 T

where 6 and ¢ are stepsizes. The authors of [18] suggest to
solve the V-subproblem by using a semi-smooth Newton
method. For SOC [32], we adjust the (14) and makes
the auxiliary variable Y constraints on the St(n, p), the
modified SPCA model is as follows.

1
min —iTr(XTHTHX) + pllY |l
st. X =Y, Y €St(n,p),

(17)

then the iteration framework of SOC [32] solves the (17)
is given by

1
Xk = argmin{—iTr(XTHTHX) + ul| X |1
X

HORX =YY+ FIX YRR (o
YR = argmin {(F, X5 y) 4 2 XM _ v 2,
Y eSt(n,p) 2

)\k-i-l _ )\k + 5(Xk+1 _ Yk-l-l).

To apply Algorithm 1 and MADMM [33], we introduce
the ALF for (15) as follows,

L,(X, Y, \) =— %Tr(XTHTHX) +ullYlh =\ X -Y)

p
+ 21X - Y,

then MADMM [33] for solving the problem (15) has fol-

lowing iteration framework.

XM = argmin {£,(X,Y* )}
XeSt(n,p)

YR = argmin{£,(X*T1 Y, \")}, (19)
Y

)\k-‘rl _ )\k +p(Xk+1 o Yk+1).

Based on the gradient of £,(X, Y, \) with respect to X,
we can present iteration framework of Algorithm 1 as
follows,

35 = Proji (—HTHX" + A 4 p(X* — Y*)),
di = 5+ i~ (9~ T (di)),
Xk — Re,x(—ady),
VE= (1= )Vt gy, 2
M)
vt
)\k+1 _ )\k +p(Xk+1 o Yk+1).

Yk-i—l

= Proxn,ig»HHl(

We now give the setups of this numerical ex-
periment. The data matrix H € R™*" is generated
randomly whose entries follow the standard Gaus-
sian distribution N(0,1). We choose p = 1, n from



{300, 500, 700,900}, and p from {50,100}. In this ex-
periment, We terminate all the algorithms as following
criterion with respect fo value of objective function F
in (14), which means

[P (X)) — F(XP)]

< 10719,
[ F(XFEL

Additionally, we use objective values and CPU time
to illustrate the behavior of the algorithms.

For the algorithms used in the experiments, we set
the parameters as follows: In (16), the parameters are set
to their default values, as specified in the corresponding
paper [18]; in (18), we solve the Y-subproblem using the
proximal gradient method with p = 50 and step size
7 = 0.01; in (19), the X-subproblem is solved using the
Riemannian gradient method with p = 100 and step size
7 = 0.01; in (20), we set v = 1, p = 20, « = 0.015, and
1) = 0.618 based on empirical experience.

Now we can conduct the experiments to test the
performance of the algorithms.

=300, p=50 =300, p=100

Objectiv

7

' 15 2 2 s
CPUtime CPUtime

0=500p=50

Fig. 1. Comparison of the ManPG-Ada, SOC, MADMM and
iRG-ADMM algorithms.

3005100 50050 500x100 700100 900550 900x100

Fig. 2. Trends of CPU time under different (n, p).

Fig. 3. Trends of CPU time under different p with n = 300.

Figure 1 shows that iIRG-ADMM achieves smaller
objective function values and significantly shorter
CPU times compared to ManPG-Ada, SOC, and
MADMM. As shown in Figure 2, the computa-
tional time for ManPG-Ada, SOC, and MADMM
increases substantially when p is changed from 50
to 100. To further investigate this phenomenon,
we conduct experiments with n = 300 by varying
p € {10, 20, 30, 40, 50, 60, 70, 80,90, 100}. As illustrated
in Figure 3, the computational efficiency of ManPG-
Ada, SOC, and MADMM is highly sensitive to the value
of p under a fixed termination criterion. In contrast,
the CPU time of iRG-ADMM shows minimal variation
with respect to p. This indicates that the computa-
tional efficiency of iIRG-ADMM is relatively insensitive
to the value of p, highlighting its potential for scaling
to larger problems. These results suggest that the ex-
tension of classical ADMM to Riemannian manifolds,
as realized in iRG-ADMM, has practical significance,
despite requiring more complex parameter settings.

5 Conclusion

In this paper, we propose an innovative approach
for solving a class of Riemannian manifold optimiza-
tion problems, where the objective functions are com-
posed of both smooth and nonsmooth components. By
exploiting the separable structure of these problems, we
developed an ADMM-based algorithm that integrates
an inertial strategy to improve the convergence of the
smooth subproblems on Riemannian manifolds. For the
nonsmooth components, we employed well-established
algorithms in Euclidean space, ensuring that the over-
all method is both efficient and scalable. We provide a
comprehensive theoretical analysis of the proposed al-
gorithm, proving its e-stationary solution under broad
conditions, which guarantees its effectiveness in a wide
range of optimization scenarios. The theoretical results
validate the robustness of the algorithm, demonstrat-
ing that it can achieve convergence even in challenging
optimization settings with nonsmooth objective compo-
nents. Furthermore, we apply the proposed algorithm to
Sparse Principal Component Analysis (SPCA), a widely
used problem in data processing and dimensionality re-
duction. The numerical results confirmed the superior
performance of our method, showing that it not only



outperforms existing algorithms in terms of objective
function values but also demonstrates improved compu-
tational efficiency, particularly in large-scale problems.
Our extension of classical ADMM to Riemannian man-
ifolds provides a powerful tool for solving complex opti-
mization problems that involve both smooth and nons-
mooth components. The proposed method is practical,
efficient, and theoretically sound, offering significant po-
tential for applications in a variety of fields, including
machine learning, signal processing, and computational
biology. Future research could focus on several key areas
to enhance the iIRG-ADMM algorithm. First, developing
adaptive parameter tuning methods or automatic hyper-
parameter optimization could improve practical deploy-
ment across different problem settings. Extending the al-
gorithm to handle non-convex problems, which are com-
mon in machine learning, would be a valuable next step.
Additionally, parallelizing the algorithm for distributed
optimization could improve its efficiency for large-scale
applications. Exploring its applicability to other types
of manifolds, such as the Stiefel manifold or Grassman-
nian, would broaden its scope.
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