
1

lllCCC©©©ØØØ���ªªª������CCC:::���{{{

���222ÂÂÂ���CCC:::���{{{

¥Æ�ênÄ: 7���¬¢�

ÊÏ��ÆêÆ ���`z�n

Û ] ) H®�ÆêÆX

Homepage: maths.nju.edu.cn/˜hebma

H���Æ 2023c11�20− 23F



2

I.lll���CCC:::���{{{���þþþ(((���ALMÚÚÚþþþ(((���ADMM
�5�åà`z�Lagrange¼ê�Q:��u��·ÜC©Ø�ª�):"O

2.�KF{ (ALM)Ú�O��¦f{ (ADMM)ù
¦)�5�åà`z¯K�ÙU
���{,¢SþÒ´3¦�A�C©Ø�ª�):,ù
�{zÚS��Ì�s¤´

¦)�©Cþ�f¯K,¦f�
��I�ÏL{ü�\\~~�#"du�©Cþ

f¯K�8I¼ê´����5¼êÚ���²��g¼ê�Ú,¬�¦)�5�½

�(J"

�C:�{ (PPA)´¦)C©Ø�ª�ÚÚ�E!S���{,ÙS�S��

)8�Ú�ÚÂ ,�w0�
�
ÏI½��PPA�{"d	,3PPA¿Âe,·�

JÑ
þ(�ALM�{Úþ(�ADMM�{,§�r�©Cþf¯K¥8I¼ê��

²��g�U¤²���g�,ü$
�©f¯K�JÝ;¦f�
�ÏL¦)��

XêÝ
�½��5�§|��¤,l¢yþ("duþ(�{¥¦f
��Xê

Ý
´�±ØC�,��¦)L§�¦f�#����g�½Ý
�Cholesky©)"

ù
/þ(�{0®²��
�cÆö3�'ïÄ¥^5¦)�
¦����¯

K"k,��Öö�±ë�2021. arXiv: 2108.08554 [math.OC]



3

II.lllÂÂÂ   ���{{{���ÚÚÚ���µµµeee���222ÂÂÂ���PPA���{{{
�5�å�à`z¯K=�¤���d�(�.üNC©Ø�ªµ

w∗ ∈ Ω, θ(u)− θ(u∗) + (w − w∗)TF (w∗) ≥ 0, ∀w ∈ Ω.
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‖wk+1 − w∗‖2H ≤ ‖w
k − w∗‖2H − ‖w

k − wk+1‖2H
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‖vk+1 − v∗‖2H ≤ ‖v
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