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Abstract Due to the possible lack of primal-dual-type error bounds, it was not clear
whether the Karush—-Kuhn-Tucker (KKT) residuals of the sequence generated by
the augmented Lagrangian method (ALM) for solving convex composite conic pro-
gramming (CCCP) problems converge superlinearly. In this paper, we resolve this
issue by establishing the R-superlinear convergence of the KKT residuals generated
by the ALM under only a mild quadratic growth condition on the dual of CCCP,
with easy-to-implement stopping criteria for the augmented Lagrangian subprob-
lems. This discovery may help to explain the good numerical performance of several
recently developed semismooth Newton-CG based ALM solvers for linear and convex
quadratic semidefinite programming.
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1 Introduction

Since the introduction of the augmented Lagrangian method (ALM) by Hestenes
[28] and Powell [42] in the late 1960s for solving equality constrained optimization
problems, the study on the ALM has grown into a fruitful subject in optimization, sup-
ported by significant theoretical developments over the past half-century; see, e.g., the
papers [11-13,31,41,55,56] and the monographs [7,25]. The research of the ALM is
advanced by its impressive numerical performance for various applications, including
optimal control, partial differential equations and game theory [4,6,23,39]. Recently,
the algorithm has also been successfully implemented in several efficient solvers for
large scale convex positive semidefinite programming (SDP) [36,59,60] and convex
composite matrix programming [10,33].

The present paper is motivated by our desire to deeply understand the numerical
success of the ALM in the aforementioned convex programming solvers. Notably, the
targeted problems of these solvers belong to a wide class of convex programming—
convex composite conic programming (CCCP), for which the objective function is
the sum of a nonsmooth term and a smooth term, and the constraints include linear
equations and convex cones. More specifically, a CCCP problem takes the form of

min f0(x) := h(Ax) + (¢, x) + p(x) ®)
s.t. Bx e b+ Q,
where A : X — W and B : X — Y are linear maps, @ C Y is a closed convex
cone, c € Xand b € Y are given data, p : X — (—o00, +00] is a proper closed
convex function, i : W — (—o0, +00] is a proper closed convex and essentially
smooth function, whose gradient is locally Lipschitz continuous on int (dom %), and
X, Y and W are three finite dimensional Euclidean spaces. In particular, when Q is
the cone of symmetric and positive semidefinite matrices, (P) reduces to a convex
SDP problem; when p is the matrix norm function, (P) reduces to a convex composite
matrix optimization problem.

Let 0 > 0 be a given penalty parameter. The augmented Lagrangian function
associated with (P) is given by (cf. [52, Section 11.K] or [55])

1
Lo(x,y) = ) + o (I gely + o (Bx — DI = lIyl?), (x,y) eXxY,

where Q° C Y is the polar cone of Q, ie., Q° = {y € Y|(y,d) <0, Vd € 9},
and ITg.(-) denotes the Euclidean projection onto Q°. Given a sequence of positive
scalars oy 1 0o < +00 and a starting point y© € Q°, the (k + 1)th iteration of the
ALM is given by

@ Springer



On the R-superlinear convergence of the KKT residuals...

{xk‘H ~ argmin { fj (x) := Lg, (x, ¥}, )

Y = Moo [y + o (B = b)l, k >0.

An appealing feature of the ALM for solving (P) is its arbitrarily fast linear con-
vergence rate, a property termed by Powell in [42]. For the ALM applied to nonlinear
programming (NLP), the classical results state that the generated dual sequence con-
verges Q-linearly and the corresponding primal sequence converges R-linearly under
the second order sufficient condition (SOSC), the linear independence constraint qual-
ification and the strict complementarity; see, e.g., [7, Propositions 2.7 & 3.2]. These
assumptions automatically require the local uniqueness of both the local optimal solu-
tion to the NLP problem and the corresponding multiplier. Various attempts have been
made to relax these restrictive assumptions, such as in [12,13,22,31]. Among these
works, Ferndndez and Solodov [22] showed that with a properly chosen initial multi-
plier and a sufficiently large penalty parameter in the case of an NLP problem, both the
primal and dual sequences converge Q-linearly locally under solely the SOSC assump-
tion. This nice result is made possible by the fact that the Karush—Kuhn—Tucker (KKT)
solution mapping associated with the NLP problem is upper Lipschitz continuous if
the SOSC is satisfied [18,32,34,38]. For convex NLP problems, the convergence rate
of the ALM can also be derived through its connection with the dual proximal point
algorithm (PPA) as championed by Rockafellar in [50]. Along this line, one can obtain
the Q-linear convergence rate of the dual sequence generated by the ALM under the
Lipschitz continuity of the dual solution mapping at the origin and certain stopping
criteria on the inexact computations of the augmented Lagrangian subproblems [50,
Proposition 3 & Theorem 2].

Despite the successes in the case of NLP, the aforementioned convergence rate
results cannot be applied to the ALM in CCCP solvers. There are three main com-
pelling reasons for this. Firstly, unlike the case of NLP, the Lipschitzian-like properties
of the KKT solution mappings are difficult to be satisfied for CCCP when the cone Q
is not a polyhedral set or the convex function p is not piecewise linear-quadratic. For
example, Bonnans and Shapiro constructed a convex quadratic SDP problem with a
strongly convex objective function and a unique multiplier failing to possess an upper
Lipschitz continuous KKT solution mapping [9, Example 4.54] (see also Example 1
in Sect. 2.2 for a similar situation). Thus, directly extending the results in [22] to
obtain the primal-dual convergence rate of the ALM for solving CCCP is not pos-
sible. Secondly, within the spirit of Rockafellar’s work in [50], only the asymptotic
Q-superlinear convergence rate of the dual sequence can be derived under the upper
Lipschitz continuity of the dual solution mapping at the origin [37]. However, the lack
of KKT residual information in this derived rate result poses a serious practical issue
since the solution qualities in reliable solvers are almost always measured by the KKT
residuals. Thirdly, the subproblems in the ALM are often solved approximately in a
CCCP solver. But the stopping criteria in [50], which involve the unknown optimal
values of the subproblems, are difficult to be executed unless the objective function
of the original problem is strongly convex. One plausible remedy for the latter two
deficiencies encountered in the ALM is to instead adopt the proximal ALM, or in Rock-
afellar’s terminology, the proximal method of multipliers [50]. However, a moment’s
thought would reveal that this is impractical as the primal-dual convergence rate of
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the proximal ALM would require a Lipschitzian-like property of the KKT solution
mapping at the origin, which is too restrictive for CCCP as we have already mentioned
above.

Now we are facing a dilemma as on the one hand, if the ALM is applied to solve
CCCP, then only the Q-linear convergence of the dual sequence can be derived under
the upper Lipschitz continuity of the dual solution mapping at the origin while on
the other hand, if the proximal ALM is adopted, the assumption to ensure the linear
convergence rate is too restrictive to hold even for the case when the original problem is
strongly convex with a unique multiplier. This leads us to ask the following important
question: Is it possible for the KKT residuals of the iterates generated by the ALM for
solving CCCP to converge linearly without the Lipschitzian-like property of the KKT
solution mapping at the origin?

Before answering this question, we shall first conduct some numerical experiments
on the following convex least square SDP problem, which originates from [61] and
[17, Example 3].

Example 1 Consider the following SDP problem and its dual form:

min § [ Ax — b|% + (x, 1) max —5[yI* = (b, y) —1
s.t. (E,x) <1, x € S3; st. A*y+1tE+1€S3,1>0,

-2 3
B~12(5/2, —1)T, I is the 2 x 2 identity matrix and E is the 2 x 2 matrix of all
ones.

where Ax = BY2(xi1,x20)T for all x € S? with B = (3/2 _2), b =

In Example 1, both the primal and the dual optimal solutions are unique, and the dual
SOSC holds, but the KKT solution mapping is not Lipschitz continuous at the origin
[17, Example 3]. We apply the ALM to the primal form, with the subproblems being
solved by the semismooth Newton method to the accuracy of 10, Figure 1 shows
the KKT residual norm of the iterates, which is the maximum of the primal feasibility,
dual feasibility and duality gap, against different choices of the penalty parameter oy.
One can see that the KKT residuals converge locally linearly. Specifically, when oy is
fixed at a given value for all k, the rate of reduction of the KKT residual norm is almost
a constant depending on the given value. On the other hand, when oy is dynamically
increased from one iteration to the next, the rate of reduction of the KKT residual
norm becomes smaller

The above numerical results shed some light on the possibility that the KKT resid-
uals of the iterates generated by the ALM for solving (P) could still converge linearly
without the Lipschitz continuity of the KKT solution mapping at the origin. To establish
a theorem of this property constitutes a major part of the present paper. Consequently,
we fill the gap between the theoretical and practical performance of the ALM for
solving CCCP problems that has been missing so far. More specifically, our main
contributions can be summarized below.

1. Under the stopping criteria proposed by Rockafellar in [50], we establish the
R-linear convergence rate of the primal feasibility, complementarity and primal
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Fig.1 The KKT residual norm of the sequence generated by the ALM for solving Example 1 with different
values of the penalty parameter oy

objective value under the quadratic growth condition on the dual problem. This
quadratic growth condition can be satisfied even if the targeted problem admits
multiple solutions and multipliers. The convergence rate becomes asymptotically
superlinear if the penalty parameter tends to infinity.

2. Under the Robinson constraint qualification (RCQ), we propose fairly easy-to-
implement stopping criteria for the inexact computations to the subproblems of
the ALM to ensure the global convergence. More importantly, we prove that the
KKT residuals of the iterates generated by the ALM converge R-linearly under
the quadratic growth condition on the dual problem. The convergence rate again
becomes asymptotically superlinear if the penalty parameter tends to infinity.

We should mention that it is not completely new to guarantee the global convergence
of the ALM for solving convex programming problems under implementable stopping
criteria for the ALM subproblems. For example, Eckstein and Silva [21] proposed
implementable relative stopping criteria for the augmented Lagrangian subproblems
to ensure the global convergence of the dual iterates for convex NLP; see also [2].
However, for the first time we prove, even with the subproblems being solved exactly,
that the ALM can enjoy the much desired R-linear (asymptotically R-superlinear)
convergence rate without the Lipschitzian-like property of the KKT solution mapping.
This result is new even for the convex NLP problems when the constraint functions are
convex quadratic, for which the constraint set can be represented by linear constraints
plus the second order cone constraints, thus being a special case of (P).

The remaining parts of this paper are organized as follows. In the next section, we
provide some preliminary results on the convergence rates of the ALM. In Sect. 3,
we address the issue that the Lipschitzian-like property of the KKT solution mapping,
with the presence of non-polyhedral set-valued mappings, is a much more restrictive
assumption than that for either the primal or the dual solution mapping or even both.
Section 4 is devoted to the study on the arbitrarily fast linear convergence rate of
the KKT residuals for the iterates generated by the ALM for solving CCCP. Easy-
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to-implement stopping criteria are also provided in this section under the RCQ. The
usefulness of the derived theoretical results are demonstrated for solving the convex
quadratic SDP problems in Sect. 5. [llustrative numerical experiments with real finan-
cial data are also conducted in this section. We end this paper with some concluding
discussions in Sect. 6.

Notation. We use U, V, W, X, Y and Z to denote finite dimensional real Euclidean
spaces, S" to denote the space of all n x n symmetric matrices, and S'| to denote the
cone of all n x n symmetric positive semidefinite matrices. For any convex function
p : X — (—o00,+o0], we denote its effective domain as domp = {x € X |
p(x) < 400}, its epigraph as epi p := {(x,1) € X x R | p(x) < t}, its conjugate as
p*(u) = sup,x{(x,u) — p(x)}, u € X, and its proximal mapping as Prox, (x) :=
arg min,ex {%Hu — x|+ p(u)} , x € X. We will often use the Moreau identity
x = Prox,(x) + Prox,«(x) for any x € X (c.f. [47, Theorem 31.5]). Let D € X
be a convex set. Denote the indicator function over D by dp(-), i.e., for any x € X,
op(x) =0ifx € D,and §p(x) = +ooif x ¢ D. We use cl (D) and ri (D) to denote
the closure and relative interior of D, respectively. We write the distance of x € X
to D by dist(x, D) := infyep ||d — x||. For a given closed convex set D C X and
a given point x € X, the Euclidean projection of x onto D is denoted by ITp(x) :=
argmin{||x — d|| | d € D}. For any x € D, we use 7p(x) to denote the tangent cone
of D at x and Np(x) to denote the normal cone of D at x. If D is a closed convex
cone, we use D° to denote the polar of D, i.e., D° :={x € X | (x,d) <0, Vd € D}.
For any set-valued mapping I" : U = V, we use gph I” to denote the graph of I, i.e.,
gph I :={(u,v) € U xV | v el (u)}. Let By be the unit ball in U centered at the
origin. For any # € U and ¢ > 0, denote B, (i) :={u € U | |u — u] < e}. We write
the domain of I" as Dom I" :={u € U | I"'(u) # <}.

2 Preliminary results on the convergence rates of the ALM

As mentioned in the introduction, the ALM can be taken as a dual application of
the PPA for solving convex optimization problems [50]. Thus, one can obtain the
convergence properties of the dual sequence generated by the ALM through the known

results of the PPA. As a preparation for our subsequent study, we will review some
known results and make necessary extensions along this line in this section.

2.1 The convergence rates of the PPA and ALM

Let T : Z = 7Z be a maximal monotone operator. Our aim is to find z € Z such that

0eT(2). @)
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Given a sequence of positive scalars ox 1 0o < 00! and a starting point z° € Z, the
(k + 1)th iteration of the PPA takes the form of

I~ PR =T +aT) '), Yk >0, 3

where [ is the identity operator in Z. In [51], Rockafellar suggested the following
criteria for computing z¥*! approximately to ensure the global convergence and the
convergence rate of the PPA:

o0
(A) 1P = <a. & >0, Y e <oo,
k=1

o0
(B) PG =T <l =241 0<me < 1, )" e < o0
k=1

Note that in general neither (A) nor (B) is implementable since Py (z¥) is unavailable.
In reality, one needs more constructive criteria for practical implementations, which
we shall address later.

In Rockafellar’s original work [51], the asymptotic Q-superlinear convergence rate
of {z¥} is established under the Lipschitz continuity of 7~ with respect to the origin.
Recall that a set-valued mapping I" : U — V is called Lipschitz continuous? with
respectto u € U if I"(u) = {v} and there exist positive constants « and ¢ such that

lv—vll <kllu—ul, Yvel(), YueB ).

Since the uniqueness assumption on the solution set to problem (2) may exclude many
interesting instances, Luque in [37] made an important extension to Rockafellar’s
work by studying the linear convergence of the PPA under the following much more
relaxed condition: there exist positive constants ¢ and « such that

dist(z, T~1(0)) < «llull, YzeT '), YueB.(0).

In fact, this condition is exactly the so-called local upper Lipschitz continuity of
T~ at the origin that was first coined by Robinson in [44]. A fundamental stability
result of Robinson [45] states that every piecewise polyhedral mapping is locally
upper Lipschitz continuous. Moreover, one key result in Sun’s PhD thesis [57] says
that a closed proper convex function is piecewise linear-quadratic if and only if its
subdifferential is piecewise polyhedral (see also [52, Propositions 12.30 & 11.14]).
When T~! is not piecewise polyhedral, such as 7! being the solution mapping
of CCCP with Q being non-polyhedral or p not being piecewise linear-quadratic, a
weaker assumption on 7! may be needed for studying the convergence rate of the
PPA. This leads us to focus on the calmness property. Recall that a set-valued mapping

! For the convergence of the PPA, one does not need the parameters to be increasing as long as oy is
bounded away from zero.

2 The Lipschitz continuity of a set-valued mapping may refer to other properties elsewhere, such as in [52,
Definition 9.26].
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I' : U= Vissaidtobe calmatu € Uforv € V (with modulus «) (c.f. [19, 3.8(3H)])
if (i, v) € gph I and there exist positive constants € and § such that

Fw) NBs®) C I'(id) +«llu — By, Y ueBe(@).

In the following proposition, we summarize and extend some useful results for the
PPA developed in [37,51]. Among them, part (a) is from [51, Proposition 1(a)] and
part (b) comes from [51, (2.11)]. The convergence rate result in part (c), whose proof is
given in the appendix, is an extension of [51, Theorem 2] and [37, Theorem 2.1]. Note
that for the case where the subproblems of the PPA are solved exactly, this relaxation
has also been discussed by Leventhal in [35].

Proposition 1 Assume that T~'(0) is nonempty. Let {z¥} be an infinite sequence
generated by the PPA in (3) under criterion (A). Then the following three statements
hold.

(a) [z — Pr(z)]/ox € T(Px(2)) forany z € Z and k > 0.
(b) Forany 7 € T~Y(0), it holds that

I1Pe(z%) — ZI1> <28 =202 = 1P — 2512, V>0,

(c) The whole sequence {z } converges to some z*° € T_I(O) If in the PPA, the
stopplng criterion (B) is also employed and the mapping T~ is calm at the origin
for z°° with modulus «, then there exists k > 0 such that for all k > k,

dist (X, T71(0)) < e dist (2%, T71(0)),

where = [+ O + Die/ i+ 02 | /(1= m) > poo = /i + 0%
(Moo = 0if oo = +00).

Let us now move on to the ALM. To proceed, we first introduce some notation. Let
l: X xY — [—00, +00] be the Lagrangian function of (P) in the extended form:

FOx)+ (y, Bx —b) x edom [, ye Q°,
I(x,y) =1 —o0 x € dom f0, y ¢ Q°,
400 x ¢ dom f©.

The Lagrangian dual of (P) takes the form of

max {g (y) := inf l(x,y)} st. ye Q°. (D)
ye xeX

The essential objective functions of (P) and (D) are given by

f(x) :=supl(x,y) =
yeY

gy = mf I(x,y) = {g () ye,

{fo(x) Bxeb+ Q,

+00 otherwise;

00 otherwise.
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Denote the mappings 77 : X x Y =2 X x Y, Ty : X = Xand T, : Y = Y by

Ti(x,y) = {(u, v) e XX Y| (4, —v) € dl(x, y)}, (x,y) e Xx Y, Ty :=af,
T, .= —dg, “4)

where 0! is the subdifferential of the convex-concave function / and dg is the subdif-
ferential of the concave function g; see [47, Sections 30 & 35] for the definitions of
such subdifferentials. All of the three mappings 7;, Ty and T, are maximal monotone
operators under the settings of (P) [47, Corollaries 37.5.2 & 31.5.2]. As explained in
[50], the inverse of these mappings can be taken as the solution mappings of the corre-
sponding perturbed problems. Specifically, consider the following linearly perturbed
form of problem (P):

min fO(x) — (x, u)

st. Bx+veb+ Q, (P(u, v))

where (4, v) € X x Y are perturbation parameters. Then

77" (u, v) = set of all KKT points to (P(u, v)),
ijl (u) = set of all optimal solutions to (P(u, 0)),
Tg_1 (v) = set of all optimal solutions to (D(0, v)),

where (D(u, v)) is the ordinary dual of (P(u, v)) for any (4, v) € X x Y. Thus, we
call Tfl the KKT solution mapping, TJ? ! the primal solution mapping, and Tg_1 the
dual solution mapping, all with respect to (P).

For the ALM, the following criteria on the approximate computation of x**! in (1)
are considered by Rockafellar in [50]:

o0
(A fil*) —inf fi <ep/20k, & 20, ) e < oo,
k=0

o0

(B) fi*™h —inf fi < /2000y =y 1% 0<m <1, ) m < oo,
k=0

(B) dist(0, dfi (")) < (/o) Iy =4I, 0 <y — 0.

The connection between the ALM applied to (P) and the PPA applied to (D) is
revealed in the next lemma, where part (a) is taken from [50, Proposition 6] and part
(b) is taken from [50, (4.21)].

Lemma 1 For any k > 0 and x**' € X let P, = (I + oxTy) ! and ykt =
Mg [y* + ox (Bx**t! — b)]. Then the following inequalities hold:

(@) (1200) 1y = Py I1? < fee*+!) —inf fi.
(b) dist (0, 7,7 ' (xk+1, y*+1)) < [dist®(0, i (F+1)) + (1/0D) 4! — yh|211/2.
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It can be seen from Lemma 1 that, when using the ALM for (P) under criteria (A”)
and (B'), we are, in effect, executing the PPA for T, = —dg under criteria (A) and (B).
This fact leads to the following two propositions regarding the global convergence and
local convergence rate of the ALM.

Proposition 2 Assume that Tg*] (0) is nonempty. Let {(x*, y¥)} be an infinite sequence

generated by the ALM for (P) under criterion (A'). Then, the whole sequence {y*}
converges to some y>° € Tg_l (0), and the sequence {x*} satisfies for all k > 0,

1B — b — o[B! — b+ y*/o*1I = (/o) Iy — ¥ — 0, (5a)
FOER —inf (P) < firx* Y —inf fi 4+ (17200 (Y12 = 17*FH1%). (Sb)

Moreover, if (P) admits a nonempty and bounded solution set, then the sequence {x*}
is also bounded, and all of its accumulation points are optimal solutions to (P).

The above proposition is essentially adopted from [50, Theorem 4]. Note that the
inequalities (5a) and (5b) are slightly different from [50, Theorem 4 (4.13) & (4.14)].
We directly take the inequalities (4.4) and (4.18) in the proof of [50, Theorem 4] to
serve the purpose of our later developments.

Proposition 3 Let {(x¥, yX)} be an infinite sequence generated by the ALM for (P)

under criterion (A"), for which {y*} converges to y*.

(a) If Tg_1 is calm at the origin for y*° with modulus kg, then under criterion (B’),
there exists k > 0 such that forallk > k,

dist (V1 T70)) < i dist (74, T (O)), ©)

where jui = [+ O+ Dicg/\[k3 + 07 | /(1= 1) = o = kg/ Jid + 0%
(U«oo =0ifO’oo =+OO)- ~

(b) If in addition to (B') and the calmness condition on T; ', one has criterion (B)
and Tfl is upper Lipschitz continuous at the origin with modulus kj, then there
exists k > 0 such that for all k > k,

dist (51 T 0) < gy = yFL

where 11}, := (k1/01) (1 +n2) = (s, = K1/000 (Woy = 0if 000 = +00).

Part (a) of the above proposition is a consequence of criteria (A’) and (B’), Proposi-
tion 1(c) and Lemma 1(a); part (b), whose proof'is given in the appendix, is an extension
of [50, Theorem 5] by relaxing the Lipschitz continuity of Tl_l at the origin, which
is too restrictive in our context. Proposition 3 provides the asymptotic Q-superlinear
convergence rate of {y¥} under the calmness of the dual solution mapping Tg’1 at the
origin. In fact, by applying Lemma 3 that will be given in Sect. 4, one can also derive
the asymptotic R-superlinear rate of {x*} under the upper Lipschitz continuity of Tz_l .
However, the assumption on the upper Lipschitz continuity of T[_1 is likely to fail for
CCCP considered in this paper. This phenomenon can be seen clearly later in Sect. 3.
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2.2 The quadratic growth condition of CCCP

Proposition 3 says that the asymptotic Q-superlinear convergence of the dual sequence
generated by the ALM holds under the calmness assumption of Tg_1 at the origin. Then
one may wonder to what extent this condition is satisfied for CCCP, especially when 7,
is a non-polyhedral set-valued mapping. In this subsection, we attempt to characterize
the calmness of the dual solution mapping by relating it to the known results in the
existing literature.

Since the function 4 is assumed to be essentially smooth, it is known from [47,
Theorem 26.1] that dh(x) is nonempty if and only if x € int (dom %), where in fact
dh(x) consists of Vh(x) alone. Thus, the KKT optimality condition of (P) can be
written in the form of

0 € A*Vh(Ax) + c+dp(x) + B*y, yeNoBx—b), (x,y)eXxY. (7)

Throughout this paper, we always assume that the KKT system (7) has at least one
solution. Denote SOLp and SOLp, as the sets of all the optimal solutions to (P) and
(D), respectively. Then x € SOLp and y € SOLp if and only if (x, y) solves (7)
[47, Theorem 28.3]. Denote Fp and Fp as the set of all the primal and dual feasible
solutions, i.e.,

Fpi={xeX|Bxeb+Q, xedom %, Fp:={yeY]|yedom(—g" N Q.

The quadratic growth condition for (P) at x € SOLp is said to hold if there exist
positive constants k1 > 0 and &1 > 0 such that

fO(x) > inf (P) 4« dist>(x, SOLp), V x € Fp N By, (X). (8)

The quadratic growth condition for (D) at y € SOLp is said to hold if there exist
positive constants k3 > 0 and g > 0 such that

— () = —sup (D) + k2 dist*(y, SOLp), V y € Fp N By, (7). ©))

The constants x| and k3 are called the quadratic growth modulus for (P) at x and for
(D) at y, respectively. It can be derived from [3, Theorem 3.3] that the calmness of
the dual solution mapping at the origin for a dual optimal solution is equivalent to
the quadratic growth condition at that optimal solution. This is made precise in the
proposition below.

Proposition 4 Assume that SOLp is nonempty. Let y € SOLp. The following state-
ments are equivalent to each other:

(i) The mapping Tg_1 is calm at the origin for y.

(ii) The quadratic growth condition (9) for (D) holds at y.

More specifically, if (9) holds with quadratic growth modulus k, then Tg*1 is calm at

the origin for y with modulus 1/k; conversely, ing_l is calm at the origin for y with
modulus k', then (9) holds for any « € (0, 1/(4k")).
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Proof By [3, Theorem 3.3] and the fact that g(y) = go(y) for any y € Fp, the
quadratic growth condition for (D) holds at y € SOLp if and only if —dg = 9(—g)
is metrically subregular (see [19, 3.8(3H)] for its definition) at y for the origin. The
latter property is the same as the calmness of the mapping Tg_1 = (—dg)~! at the
origin for y with the same modulus, as stated in [19, Theorem 3H.3]. O

The above proposition allows us to characterize the calmness of the mapping Tg_1
of CCCP via the dual quadratic growth conditions studied in the recent work [14].
However, the lack of an explicit expression of the dual objective function makes it
difficult to apply the known results directly. To see this, let the function ¢ : X —
(—00, +00] be given by ¢ (x) := h(Ax) + p(x) for x € X. Direct computations show
that

80 =—¢" =By —c) = (b.y). yeY,
where the conjugate function ¢* takes the form of

¢*(v) = inf {h*(w)+ p*(v — A*w)}, veX
weW

To alleviate the aforementioned difficulty, we introduce the following problem:

0 = —h* _ b _ ¥
(w,y,sgrel%é(xYxxg w, y,s) (w) — (b, y) — p*(s) (D2)
s.L. Aw+ By +s+c=0, yeQ.

Note that we used the same notation g° to denote the dual objective function of (D2)
but there is no danger of confusion since it involves three variables (w, y, s). Similarly
to the notation SOLp, we use SOLp, to denote the set of all optimal solutions to (D2).
Also denote by Fp» the set of all feasible solutions to (D2):

Fp2:={(w, y,s) €edomh* x YxX | A*w+B*y +s +c =0, yeQ°, secdom p*}.

In fact, the KKT optimality condition in terms of (D2) can be written, for (w, y, s, x) €
WxY x X x X, as

Ax € 0h*(w), Bx—b e Noge(y), x €dp*(s), A*w+B*y+s+c=0. (10)

The quadratic growth condition for (D2) at (w, y, §) € SOLpy is said to hold if there
exist positive constants k3 > 0 and €3 > 0 such that

— g%w, y,5) = —sup (D2) + k3 dist*((w, y, 5), SOLpy),
Y (w,y,s)€FprNBg(w,y,s). (11

Itis known from [47, Theorem 26.3] that if & is essentially smooth, then its conjugate

function i* is essentially strictly convex, implying that the vector w is unique over
SOLp,. For notational simplicity, we write this vector as w. In the following lemma,
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we establish the equivalence between the quadratic growth conditions for problems
(D) and (D2), whose proof can be found in the appendix.

Lemma 2 Assume that h* is locally strongly convex on dom h*. Then the quadratic
growth condition for (D) holds at y € SOLp if and only if the quadratic growth
condition for (D2) holds at (w, y, —A*w — B*y — ¢) € SOLpp.

Equipped with the preparations in Proposition 4 and Lemma 2, one can obtain
sufficient conditions for the calmness of the dual solution mapping associated with a
rich class of non-polyhedral CCCP via the recent results established in [14]. In order
not to deviate too much from the main purpose of this paper, we would not repeat
those results here. Instead, we take convex quadratic SDP problems as an example to
illustrate these sufficient conditions in Sect. 5.

3 The Lipschitzian-like property of the KKT solution mapping can
easily fail

As mentioned in the previous section, from Proposition 3 and Lemma 3 (in Sect. 4), one
can derive that the primal sequence generated by the ALM converges asymptotically
R-superlinearly if the KKT solution mapping Tz_l is assumed to be upper Lipschitz
continuous at the origin. However, this is a restrictive assumption for non-polyhedral
CCCP. As what have already been indicated in Example 1, even if the dual SOSC
holds and a unique KKT point is admitted, the mapping Tl_1 can still fail to be
upper Lipschitz continuous at the origin. This is completely different from the case of
NLP, for which the SOSC implies the upper Lipschitz continuity of the KKT solution
mapping at the origin, see, e.g., [18,32,34,38]. In this section, we shall show that even
a weaker assumption on CCCP—the calmness of the KKT solution mapping, can still
be difficult to be satisfied.

In what follows, we shall first consider the case that the KKT system (7) admits
a unique solution, in which case the calmness property coincides with the isolated
calmness property. Recall that a set-valued mapping I” : U =2 V is said to be isolated
calmatu € U forv € V (c.f. [19, Section 3.9(31)]) if (4, v) € gph I and there exist
positive constants «, ¢ and § such that

lv—vll <«llu—ull, Yvel'w)NBs®), VueB:@). (12)

If in addition, the mapping I is also locally nonempty-valued, i.e., I (u) N\Bs (v) # &
for any u € B, (i), the set-valued mapping I is called robustly isolated calm at u for
v [17].

Based on the recent work in [17, Theorem 24], one can obtain the following char-
acterization on the robust isolated calmness of the KKT solution mapping at the origin
when the closed convex cone Q is C2-cone reducible and the function p is the indicator
function over a C2-cone reducible set ( [9, Definition 3.135]). It is worth mentioning
that the class of C2-cone reducible sets is rich, and it includes polyhedral convex sets,
second order cones, the cones of symmetric and positive semidefinite matrices, the
epigraph of the nuclear norm, and their Cartesian products [16,54].

@ Springer



Y. Cui et al.

Proposition 5 Assume that the cone Q is C>-cone reducible and the function p in
(P) is 8xc(+), the indicator function over a C2%-cone reducible set K C X. Let (X, y)
be a KKT solution of (P). Then the KKT solution mapping TI_1 is isolated calm at
the origin for (x, y) if and only if it is robustly isolated calm at the origin for (X, y),
which is also equivalent to have both the SOSC for (P) at x and the following strict
Robinson constraint qualification for (P) at X for y:

B X4 To(Bx — b) N y* Y
I Tic(¥) N (A*VRh(AX) + B*5 + )" X/

One may refer to [15] for an analogous result to Proposition 5 for the case when
the function p in (P) is the nuclear norm function defined over X = R™*" and Q is a
convex polyhedral cone.

In fact, we can also characterize the Lipschitz continuity of the KKT solution map-
ping based on Proposition 5. The key factor to this characterization is the equivalence
between the Lipschitz continuity and the robust isolated calmness of any maximal
monotone mapping, which is given by the proposition below.

Proposition 6 Let I' : U = U be a maximal monotone mapping. For any (i, v) €
gph I', the mapping I is Lipschitz continuous at u if and only if it is robustly isolated
calm at u for v.

Proof First let us assume that I" is robustly isolated calm at & for v. To prove the
Lipschitz continuity of I" at i, it suffices to show that I" is locally nonempty-valued
at u for v. This can be obtained by a result of Rockafellar that # € int (Dom I') if I”
is locally uniformly bounded [48, Thoerem 1], and the latter property is guaranteed
by the definition of the Lipschitz continuity of I" at u.

Now we prove the reverse implication. The assumed isolated calmness of I" at i for
v implies the existence of positive constants ¢, § and « such that (12) holds. Without
loss of generality, let us assume that ¢ < §/k. Suppose on the contrary that I” is not
Lipschitz continuous at . By shrinking ¢ if necessary, we may choose a sequence
{(u/,v/)};>1 satisfying

ul € Bo()\{i}, v/ e Fw!), |v/ —v| >t;|lu/ — il for some t; — oco. (13)

We may also assume that 7; > « for any j > 1. The inequalities in (12) and (13)
together imply that v/ ¢ B (v) forany j > 1, orequivalently, |[v/ —v|| > 8. Considera
fixed but arbitrary index j > 1. Since I is assumed to be locally nonempty-valued, we
know that there exists / € I"(u/)NBs (). Denote the constant y; := 3 (i |[u/ —it||+8)
and the function &§; : R — Roas §;(A) = [|Av/ + (1 — M)/ — | for A € R.
Note that y; € (k|u/ — i, 8) since u/ € Be(u) S Bs/c (). Obviously &;(-) is
continuous on R with £;(0) < y; and §;(1) > y;. Then by the intermediate value
theorem, we get the existence of A; € (0, 1) for which &; j (Aj) = y;. Since I" is a
maximal monotone mapping, it is easy to check that A;jv/ + (1 — A )vf e I'(u)).

Then A v+ (=2 )vf e I'(u/) NBs(v) since Ei(Aj) =yj <4.0n the other hand,

vl + (1 =23 — ol = &()) =y > «llu! — .
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Thus, we get a contradiction to (12), which implies that I” must be Lipschitz continuous
at u. O

Propositions 5 and 6 reveal the reason behind the failure of the Lipschitz continuity
of Tf] at the origin in Example 1, that is, the lack of the strict Robinson constraint
qualification. Different from the case of NLP, there is a gap between such a constraint
qualification (known as the strict Mangasarian-Fromovitz constraint qualification in
the case of NLP) and the uniqueness of the multiplier.

Now we move on to the case that the KKT system (7) admits multiple solutions.
As indicated in [14, Theorem 16 & Proposition 17], to guarantee the calmness of
Tg_1 at the origin for a dual optimal solution, it suffices for (P) to possess a partially
strictly complementarity solution with respect to the non-polyhedral complementarity
system. However, to ensure the calmness of the mapping Tl_1 at the origin for a KKT
point is much harder, as can be seen from the following example.

Example 2 Consider the following SDP problem and its dual:

min [x11] + 682 (2) max 2y — 682 (—s)
x,7€S? + yeR,seS? -
s.t. X12+x21 +2x0 =2, x—2=0, st. y+s512=0,2y+50=0, |s1] <.

It is easy to check that

For any (x,z,y,5) € SOLp x SOLp with 511 € (0, 1], it holds that rank(z) +
rank(s) = 2, or equivalently, 5 € ri(8<‘>‘Sz+ (z)). Hence, the primal solution mapping

n !is calm at the origin for (X, z) and the dual solution mapping Tg_1 is calm at
the origin for any (y,§) € SOLp (5§ may be different from 5) [14, Theorem 16 &
Proposition 17]. However, the KKT solution mapping Tl_l fails to be calm at the

origin for (¥, Zz,y,5) € Tl_l(O) with 57, = 0. This can be seen as follows: for any

i ) . . € € _ € €
€ € (0, 3), consider the perturbation parameters u(e) := <<6 26) , ( €2 6))

and v(e) = (0, (8 8)) Then one can show from the KKT optimality condition

that

(x(e). 2(€). y(€), 5(€)) = <<_°ﬁ l_fjg)’ (_Eﬁ 11‘5;)’ 0, —C zi))

e T, N(u(e), v(e)).

Also one can readily verify that
(e, vl = VT3¢, dist ((x(e). z(©). y(©). s 7)) > V.
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Thus, there cannot exist positive constants k and § such that
dist((x, 2, y,9), 7,7 O) < k@, v, YV (x,2,y,9) €T, (w,v) NBs(%, ),

showing that Tl_1 cannot be calm at the origin for (¥, §") € Tl_1 (0) with 51, = 0.

In addition to the existence of the partially strictly complementarity solution as well
as the calmness of Tf_ Vand Tg_1 at the origin for the corresponding optimal solutions,
there are other nice properties of Example 2: the primal solution set is a singleton; the
dual solution set is bounded; the dual SOSC holds at any § with 511 > 0. Given these
facts, the mapping Tl_l still fails to possess the calmness property at the origin for a
KKT point. Therefore, additional conditions must be imposed in order to guarantee the
Lipschitz continuity and calmness of TI_1 at the origin for the non-polyhedral CCCP.

We shall end this section with the following remarks. Though the uniqueness of the
solution and multiplier, strict complementarity, SOSC, and constraint nondegeneracy>
are all generic properties for many structured conic programming problems, including
the linear and nonlinear SDP [1,20,40,53], some of these properties often fail to hold
for problems arising from various interesting applications. In general, the quadratic
growth condition for (P)/(D) is much weaker than the Lipschitz continuity/calmness of
the KKT solution mapping at the origin. While the former condition is satisfied under
either the SOSC for (P)/(D) or the existence of a partially strictly complementarity
solution [14, Theorem 2.5 & Theorem 3.12], the latter may fail even if both the
quadratic growth conditions for (P) and (D) hold.

4 The R-superlinear convergence of the KKT residuals

In this section, we shall derive the asymptotic R-superlinear convergence of the KKT

residuals on the sequence generated by the ALM for solving (P) under the quadratic

growth condition for (D). As explained in Sect. 2.2, this quadratic growth condition

is fairly mild for CCCP. Our approach is still within the spirit of Rockafellar’s work

in [50] in that the ALM is an application of the PPA applied to the dual problem.
Before proceeding, we consider the following three assumptions.

Assumption 1 The domain of 4* is an open convex set and i* is continuously dif-
ferentiable on dom A#* with a globally Lipschitz continuous gradient whose Lipschitz
constant is Ayyp*.

Assumption 2 (a) The constraint Bx € b + Q takes the form of

B\ (b Qi . o
(Bz) X = <b2> + ( Qz) (in compatible sizes),

where Q1 C Y is a polyhedral cone and Q, C Y5 is a non-polyhedral cone with
nonempty interiors.

3 For NLP, the constraint nondegeneracy coincides with the linear independence constraint qualification
[46].
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(b) The function p is splitinto p(x) = p1(x1) + p2(x2) for x = (x1, x2) € X1 x Xo,
where p; : X; — (—00, +00] is a proper closed convex polyhedral function and
p2 : Xy — (—o00, +00] is a proper closed convex non-polyhedral function whose
domain is a closed convex set with a nonempty interior. Moreover, p is globally
Lipschitz continuous on dom p with the Lipschitz constant A, and p* is globally
Lipschitz continuous on dom p* with the Lipschitz constant A x.

Assumption 3 The set SOLp; is nonempty and the following Robinson constraint
qualification (RCQ) of (D2) holds at some (w, y, §) € SOLp; (c.f. [9, Section 3.4.1]):

—c A*B* 0 W {0}
0 € int y |+ 0 Iy O Y | - Q° )
s 0 0 Ix X dom p*

where Iy and Ix are the identity operators in Y and X, respectively.

Many commonly used functions & and p for CCCP satisfy Assumptions 1 and 2
, such as & being any convex quadratic function and p being the indicator function
of a closed convex set or any norm function. When SOLp, # &, Assumption 3 is
equivalent to the Mangasarian-Fromovitz constraint qualification in the context of
NLP. It is known that under Assumptions 1-3, the optimal solution set SOLp to the
primal problem is nonempty and bounded [9, Theorem 3.9].

In the rest of this section, we shall derive the convergence rate of the KKT residuals
for the ALM applied to (P). The following property is useful for developing our main
results.

Lemma 3 Let {(x¥, yX)} be a sequence generated by the ALM in (1) under criterion
(B’). Then for all k > 0, it holds that

Iy = ¥ < (4= mo)~dist(y*, SOLp).
Proof By taking T = T, we know from Proposition 1(b) that for any y € SOLp,
Iy = BOOI < Iy =51 Yk >0.

Hence, ||yk — Py (yk)|| < dist(yk, SOLp) for any k > 0. Therefore, we have for all
k > 0 that

Iy = YK < vk = PeOM)I+ 1P = 341
< dist(y¥, SOLp) + 20k (fi (x**1) —inf fi))!/2
< dist(y¥, SOLp) + milly*+! — y¥ ],

where the second term in the second inequality comes from Lemma 1(a), and the third
inequality follows from criterion (B’). Thus, the conclusion of this lemma follows. O

The following theorem provides the Q-linear convergence of {y*} and the R-linear
convergence of the primal feasibility, complementarity and primal objective value.

@ Springer



Y. Cui et al.

Theorem 1 Let {(x¥, y¥)} be an infinite sequence generated by the ALM under crite-
rion (A'). Then, the sequence {y*} converges to some y*° € SOLp,. If criterion (B')
is also executed in the ALM and the quadratic growth condition (9) holds at y*>° with
modulus kg, then there exists k > 0 such that forallk > k,

dist (y**1, SOLp) < dist (y*, SOLp), (14a)
1T oo (Bx* 1 — b)|| < ), dist (y*, SOLp), (14b)
|, Bk — b)) <l dist (¥, SOLp), (14¢)
FOOrtYy —inf (P) < ! dist (y*, SOLp), (14d)

where

Wi = [nk + e+ 1)/,/1 +G](2K§]/(1 — k) = Moo :=1/,/1 +a§o’(§7

wy = 1/[A = nor] = ph, = 1/000,

wl = 1Y /1A = noord = o = 1y® /0o,

wy = gy = YR+ RN 1R /1200 = noor] = 1l = 11yl s

Moreover, [loo = sy = Hing = iy = 0 if 00g = F00.

Proof The statements on the global convergence just follow from Proposition 2. Next,
we prove the results on the rates of convergence.

From Proposition 4 we know that the mapping Tg’1 is calm at the origin for y*
with modulus 1/k, if the quadratic growth condition (9) holds at y*° with modulus
kg. Hence, the inequality (14a) is a consequence of Proposition 3(a). It follows from
the ALM updating formula y**! = [Tgo[y* + oy (Bx**! — b)] for all k > 0 that

B — b — (1/01) 6K — 35 = (1o Hgly* + ox (Bx*T! —b)] € Q,
which, implies that for all k > 0,

1T ge (Bx**1 — b)|| = dist (Bxk+! — b, Q)
<NBx ! — b — [Bx*H — b — (1/01) *F! = YOI = (1/o) [y = ¥l

and

[, Bakt — by = [(yK+L, (1/on) (T oy* + o (Bxk T — b)] + yk+1 — yky))|
< (/o) IyF AT — yE.

Then the inequalities (14b) and (14c) can be established in view of Lemma 3. Finally,
the inequality (14d) follows from (5b) in Proposition 2, criterion (B’) and Lemma 3.
This completes the proof of the theorem. O

Theorem 1 provides fairly general linear convergence rates for the ALM with criteria
(A”) and (B'). The rates become asymptotically superlinear if 6o, = +00. Note that,
however, it is impractical to execute both (A”) and (B’) numerically since the values of
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inf fj are not known in general. To circumvent this hurdle, we shall propose verifiable
surrogates of criteria (A”) and (B’) under which we also obtain explicit results on the
convergence rate of the KKT residuals for the sequence generated by the ALM.

For any (w, y,s) € W x Y x X and k > 0, denote

() = M—1/Qolly—y I, ge(w, y,s) := g%w, y,5)—1/Qop) ly—y*II*.
(15)
For any given k > 0 and y* € Y, let

FE(x) := M go[y* + ox(Bx — b)], ~"(x) = Vh(Ax),

§5(x) 1= Proxpe[x — (A*wF (x) + B*5* (x)+c)]

ek (x) —x—Proxp[x—(A* Wk (x) + B*3%(x) + ¢)]
= A0 (x) + B*55(x) + 55 (x) + ¢,

x € dom f°. (16)

The following lemma provides an upper bound for the duality gap of the ALM subprob-
lem at the kth step. Recall that f; () is the objective function of the ALM subproblem
defined in (1).

Lemma 4 Let x € dom f°. Then for any k > 0,
| fie(x) — g (@5 (), 55(x), 5l < 1 = 55x), F )l + [p(x) — px — e ().

Proof By the definitions of 5%(x) and €¥(x), we have §%(x) = Prox pelx — eF(x) +
§(x)1, which is also equivalent to x — ¥ (x) € dp*(5%(x)). From [47, Theorems 23.5
& 31.5] and the definition of ¥ (-) in (16), we have that

h(AX) 4+ B* (@ (x)) = (Ax, D* (1)), p(x — e () + p*GEF(x))
= (x — ¢ (x), 55 (x)).

Hence, we obtain that

| i () — ge(@* (x), 35 (x), 5% (x))]

= |h(Ax) + h* Wk (x)) + (e, x) + p(x) + p*GF(x))
+(5¢ (X)/Gk 5 (x) — Yk + oxb) |

< [, AF0K (x) +c+sk<x>+6* (x)) — (X (x), 55 ()|

+|p<x> p(x—ek<x>)|

+(FF(x) for, 7 (x) — y* — ok (Bx — b))

= [(x — §%(x), ek<x>>| +p(x) — plx — ek (x))]
+ (7% (x) ok, Doly* + ok (Bx — b)])|

= [(x — 5 (x), e )| + [p(x) — plx — ek (X)),

where the last inequality is due to the fact that (7% (x), HQ[yk +ox(Bx —b)]) =0by
the definition of y(-). ]

The following lemma, which is a direct consequence of [5, Theorem 7], establishes
a global upper bound on the distance from a given point to the dual feasible set under
the dual Robinson constraint qualification in Assumption 3.

@ Springer



Y. Cui et al.

Lemma 5 Suppose that Assumptions 1-3 hold. Then there exists a constant y > 1
such that for any w € dom h*, y € Q° and s € dom p*,

dist ((w, y,8), Fp2) <y (1 + [(w, y, )DIA*w + B*y +s+cll. (A7)

Proof Note thatunder Assumptions 1-3, one can easily check (c.f. [9, Section 2.3]) that
there exists (W, y, §) € Fpp withy = (31, 72) € Y1 x Yo and § = (51, §2) € X; x X
such that

y2 € int (Q5), §2 € int (dom p3).

It then follows from [5, Theorem 7] that there exists a positive constant y such that
for any w € dom h*, y € Q° and s € dom p*,

dist (w, y, 8), Fp2) < (1 + [{Trp, (w, ¥, 5) — (W, 3, HDA*w
+B*y +s+cll+ lIs = Haom p= ()1
<y +[(w, y,8) — @@, 3, )IDUA W + B*y +5 + ¢l
+ s — Hdomp*(s)H)
=y + [, y, ) + 1@, J, HIDIA*w + B*y +5 + |

The desired inequality can thus be established with y = max{y (1 + ||(w, ¥, $)|), 1}.
O

Equipped with Lemma 5, we are in the position to provide a computable upper
bound on the value f;(x**1) —inf f; used in criteria (A’) and (B’).

Proposition 7 Suppose that Assumptions 1-3 hold. Let k be a fixed but arbitrary non-
negative integer and ¥ (-), Wk (), §(-), ek (-) be the functions defined in (16). Denote
k) = @FC), %), 55()). Suppose that {xk’j}];o is an approximate solution
sequence to the augmented Lagrangian subproblem in (1) such that fi (x*:7) — inf f;
and || ¥ (x*7)|| - 0as j — oo. Then the sequences {xk'j}j>0 and {Zk(xk’j)}j>o are
bounded, {7*(x*7)} j>0 converges to some point y5 and the following inequality
holds:

FioB9y — g ZFR ) < AT I+ ISFEEDI 4+ ap)lef B DL a8)

Moreover, let {1y ;} j>0 be a sequence satisfying 1 = sup ;>o{tx,j} = infj>o0{te,j} > 0.
Then there exists j > 0 such that for any j > j,

21‘](,]'

keckidy <
e (X X n po -
lem el I [ FA CL ]|

1
i . . 1 1
i { VR (@F I+ 155k ) — yE [ Jox + 1/0x } 19

and .
SeGBy —inf fi < BPu, (20)

where

B 1= \J201 + hy + y (Il + 2pe) + ¥2(1 + Avp)] 1)
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with the constant y given in (17).

Proof From Lemma 1(a) and the assumption that f (x*7) — inf f;, we know that the
sequence {3/ (x**/)} ;>0 approximately solves (I + 0y T,) ™! (y*) = argmin{—gi(y) |
y € Y}, in the sense that

(1200) |5% 5Ty =y < fix®9) —inf fr - 0 as j — oo,

where y©> € Y is the unique optimal solution to the strongly convex problem
min{—gx(y) | ¥y € Y}. This further implies that {7k (xk'j)}j>0 is bounded and con-
verges to y©>°. By using [49, Theorems 17 & 18], we obtain that g (y©'*°) = inf f;
and the solution set of the augmented Lagrangian subproblem inf fj, for which we
denote it as SOL ., is nonempty and any level set of f; is bounded. Hence, the
sequence {xk’«/ }j>0 is bounded. The boundedness of {Zk (xk’j )}j>0 can be derived
from the boundedness of {(x7, 3 (xk7))} j>o0 and the local Lipschitz continuity of
Vh.

The inequality (18) is a direct consequence of Lemma 4 and the global Lipschitz
continuity of p. Since ||ef(x*7)|| — 0 as j — oo and inf j>0{#,;} > O, there exists
a nonnegative integer j such that (19) holds for any j > j. Note that the inequality
(19) is valid since ||e* (x*/)|| = 0 and {x*/}, {z¥(x¥*/)} are bounded.

For any x € dom £9, denote zX(x) := (W*(x), 7¥(x), 55(x)) € W x Y x X with

(@* (), 7 (0), 5 () 1= M, ().
By the global Lipschitz continuity of VA* and p*, we obtain that for all j > 0,

gk K (xk7)) — g (ZF(xkT)))

< |hF @ (R Ty — @R R I) | + (b, FF (KT — Fh (k)]
+Hp* R — prGEE ) .
+(1/200) [IIF* (KT — y¥ )12 — [I3F (k) — yE 12|

< UVRH@F kT, ok (kT ) — ok ()| + (uwpe /) 1BF (5T ) — wh (ko) |12
HIIF* (k) — 35 (k)|
+hpe 15K KTy = SEER D+ (o) (5 (KT =y, 5E k) — 3R k)|
+(1/200) I35 (5T = FEGR D 12 _

S (1Bl + 2 ps + IVA*@F (RN | + (1/a) 175 (7))
— YR IZE kTy — 2k k)
+3 (hwne + og) 12K (kT — 2k Ty )2,

Note that ||z (x¥7) — Zk(xk7) || = dist(Z¥(x*/), Fpp) and

A0 () + 75 (x0) + 55 (x) + ¢ = €F(x), Vx € dom fO.
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By using Lemma 5, we further get

lge @ (4 D) — gk G _
Sy (Il + Aps + [IVA*@F (F D) |+ (1 /o) 175 (7))
=¥+ ZFEEDID ek (k)|
+3¥2Owne + /o) (1 + (12K R D2 ek (k) )12

The above inequality, together with (18), implies that for j > j,
feeBIy —inf fi = fi (") = sup{gr(w, y. s) | (w, y.s) € Fpo}
y

< frx*) — g G aM)) = (M) — g G
+ gk G (M) — g @M ))

< (L4 Ap + v Bl + 2pe) + ¥ Avn) 4+ X+ 125 GED D e F))|
+ (Y IV @ DI+ p 15565 = yE 1 fox + v /on)
) (14 |57+ 125D ek -,

where in deriving the second inequality, we used the fact in (19) that (1 + xkd 1 +
125D D lle* (x%7) || < 2. Now by using the inequality (19) and the fact that y > 1,
we can show that (20) holds for any j > j. This completes the proof. O

Let {&} and {fx} be two given positive summable sequences. Suppose that for
some k > 0, y* € Q° is not an optimal solution to (D). Let {xk7y j>0 be a sequence
satisfying fi (x¥7) — inf f; and ||e¥(x*7)|| — 0 as j — oco. Then the limit y**° of
(FF(xk7)) >0 must be different from yk because otherwise y* and any accumulation
point of {xk’f } >0 would form a KKT solution point to (P), contradicting the assump-
tion that y* does not solve (D). This observation allows us to apply Proposition 7
with {# ;} being either {£7/20%} or {A?/(20%)||7* (x*+/) — y*||?}, both of which are
bounded away from 0 as y¥ does not solve (D). Thus, we can use the following two
criteria to replace (A”) and (B'), respectively:

&2/ ok

A// ek-‘,—l S
A e S T

1
min , 1 ¢,
{ [VA* (W || + |yk+1 — K| oy + 1/0% }
(12 Jor) [Iy*+T — yk)|2

B’ paan! <
G S e

1
min Ly
{IIVh*(wk“)ll + IV — vkl for + 1/ 0% }
where

k+1 k+1

. ~ k+1 . id
w = o, Y =5
Zk+1 . (wk+l’ yk+l’ Sk-‘rl)’ ek+l

k+1) Sk+1 k+1)

=5(x
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In fact, for the augmented Lagrangian subproblem inf fy, its optimality condition can
be written as

x — Prox, [x — (A*Vh(Ax) + ¢ + B Moo [y* — or (b — Bx)])] —0, xedom f°.

Thus, if the (k 4+ 1)th subproblem in the ALM is solved exactly, one must have
ekl = 0, indicating that both (A”) and (B”) hold automatically. In fact, criteria
(A" and (B") essentially require the residual of the above nonsmooth equation at the
current iteration to be sufficiently small, whereas the original criteria (A”) and (B’)
proposed by Rockafellar in [50] ask the gap between the current objective function
value and the optimal objective function value to be sufficiently small. Proposition 7
says that under Assumptions 1-3, criteria (A”) and (B’) are satisfied with g = B&;
and n; = BN as long as (A”) and (B”) are true. As far as we know, these easy-to-
implement criteria for the ALM have never been discovered before. It is also worth
mentioning that the computation of ¢! requires not much extra cost in numerical
implementations, as shall be demonstrated in the next section.

Denote the natural residual mapping associated with the KKT optimality condition
(7) as

x —Prox,[x — (A*VAh(Ax) + B*y + 0)]

nat -—
R (.X,y) _< y—HQo[y—(b_B-x)]

) . (x,y) edom fOxY.

(22)
It can be easily seen that x € SOLp and y € SOLp if and only if R™(x, y) = 0.
The following theorem establishes the global convergence and the asymptotic R-
superlinear convergence of the KK T residuals in terms of || R™ (x*, y%)|| under criteria

(A”) and (B").

Theorem 2 Suppose that Assumptions 1-3 hold. Let {(x*, y*)} be an infinite sequence
generated by the ALM in (1) under criterion (A"). Then the sequence {y*} converges to
some y*° € SOLp, and the sequence {x*} is also bounded with all of its accumulation
points in SOLp.

If criterion (B") is also executed in the ALM and the quadratic growth condition
(9) holds at y*>° with modulus kg, then there exists k' > 0 such that for all k > K/,
Bk < 1 and

dist (y**', SOLp) < 6 dist (y*, SOLp), (23a)
| R (xF 1 51y < 6] dist (¥, SOLp), (23b)

where

{ek = [ B+ B+ /1 + 072 | /(1= Bi) — b 1= 17,1+ 0%k,
6 := [max{1, 1/ox} + (A7 /o) IY*1 — y¥I11/(1 — Biw) — 6 == max({1, 1/oxc},
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where the constant B is given in (21). Moreover, when Q = {0}, i.e., the constraint in
(P) is Bx = b, the term 9,2 in (23b) can be replaced by

O == [1/ox + (A /o) 1Y T = YM 111/ = Bi) — 0L := 1/00.

Proof All the statements except the inequality (23b) follow from Theorem 1 and the
inequality (20) in Proposition 7. Noting that under criterion (B”), we have

||xk+l _ PrOXp[xk+1 _ (A*Vh(A.xk+l) + B*yk+1 + C)]”
= M < @BE /oy T = YRI2, Yk >o. (24)

By using [58, Lemma 2] and (5a) in Proposition 2, we have for any o > 1 that

[yF = T o[y — (b — BxFH]|
<Y = T [y — o (b — Bx* ]|
= Mo [y* + o (Bx* ! — b)] — Moo [y* ™ + o (Bx* ! — b))
< yF =yl (25)

and by using [24, Lemma 1] and (5a) in Proposition 2, we have for any 0 < o < 1
that

[y — Toeo[y* ! — (b — BxFThH]||
< (/o) Iy = Hoo[y*+! — o (b — BxFhH]||
= (1/o) 1T oo [Y* + ox (Bx*+1 — b)] — Mo [yKH! + o3 (BxH! — b)])|
< (/o) Iy = ¥ (26)

Then, from (25) and (26), we obtain that for any £k > 0
Iy5H — Hge[y* ! — (b — Bx* DI < max{1, 1/ox} " — K.

Thus, by using (24) and Lemma 3, we know that there exists k" > 0 such that for all
k > k', Bnx < 1 and (23b) holds.

Finally, by observing that for the equality constrained case with Q = {0} in (P), it
holds that for all k > 0,

95 — Moo [y* ! — (b — B ™Dl = 1o — Bx* | = (1/00) Iy = y¥1,
we can complete the proof of this theorem. O

Below we make a couple of remarks regarding the convergence rates proven in
Theorems 1 and 2 for the ALM applied to CCCP.

Remark 1 Under the dual quadratic growth condition at y°°, the Q-linear convergence
of the dual sequence {y*} in Theorem 1 is an extension of the results established in
[50, Theorem 4] and [37, Theorem 2.1], while the R-linear convergence rates of the
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primal feasibility, complementarity and primal objective value in Theorem 1, and
of the KKT residuals in Theorem 2, to the best of our knowledge, are only proven
here. The latter results resolve the convergence rates for the KKT residuals of the
sequence generated by the ALM when the KKT solution mapping does not possess
the restrictive calmness condition. They also reveal that the ALM is indeed a dual-type
method, in the sense that its KKT convergence rates can be derived by solely using
the property of the dual solution mapping. This feature distinguishes the ALM from
the primal-dual-type methods, such as the alternating direction method of multipliers
(ADMM), for which the convergence rate is derived under proper assumptions on
the KKT solution mapping, see, e.g., [26, Theorem 2]. As mentioned in Sect. 3, the
calmness of the KKT solution mapping, which is a strictly stronger condition than
that of the dual solution mapping, is difficult to be satisfied for non-polyhedral CCCP.
Hence, the above arguments partially explain why the ADMM does not perform well
for many challenging CCCP problems, as shown by the extensive numerical results
conducted in [14,36,59].

Remark 2 All the convergence rates proven in Theorems 1 and 2 become asymptot-
ically superlinear if the penalty parameters oy — -+oo. In numerical computations,
one may progressively increase oy to achieve a fast linear rate. As an example, when
or ~ 1/kg with K, being the dual quadratic growth modulus, the convergence rate
is about 1/+/2. Of course, in general one does not know k¢ in practice, and hence
the adjustment of o} to achieve fast convergence is always an important issue in the
practical implementation of the ALM.

5 Applications to linear and convex quadratic SDP

In this section, we will illustrate the usefulness of the results obtained in the last
section in the context of linear and convex quadratic SDP problems. With the rich
structure exhibited in this class of problems, we are able to gain more insights on the
superior properties of the ALM. The convex quadratic SDP problem and its dual take
the following forms:

1
min  fOx) == §<x17 Hxi) — (b, x2) + 8 (x3)

x=(x1,%2,x3)

s.t. —Hx1 +E*xp +x3 =C, x1 € Ran (H)

(QSDP-P)

and

1
max g2(X) = —§<X, HX) — (C, X)
st. EX=b, XeS,

(QSDP-D)

where H : S" — §" is a self-adjoint positive semidefinite linear operator, £ : §" —
R™ is alinear map, C € S" and b € R are given data, and Ran (H) is the range space
of ‘H. Here, we swap the primal and dual formats from the conventional treatments
such as in [36] to make our discussions consistent with the previous sections. Problem
(QSDP-P) is a special instance of (P) by taking the functions  and p as
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1
h(x) = E(xl,Hxl), p(x) =8gn (x3), x = (x1,x2,x3) € X := Ran (H) x R™ x S™.

In the solvers SDPNAL/SDPNAL+ (for solving linear SDP with H = 0) [59,60]
and QSDPNAL [36], the authors designed ALM:s for solving (QSDP-P) that employed
the semismooth Newton-CG method to obtain high quality approximate solutions for
the inner subproblems. Specifically, given an initial point X° S} and a positive
scalar sequence o} 1 00c < 400, the kth iteration of the ALM is given by

. 1

X & arg min { Je@) = £ + (X" + o (<Hx + &0 +x = OFF = 1X4)?) } ,

xe k
X = Xk 4 op (—Hx ! 4+ e 4 5T - ),

We have the following sufficient conditions of the dual quadratic growth condition for
the convex quadratic SDP problems, which can be obtained from [14, Theorems 13
& 18].

Proposition 8 Assume that the KKT system to (QSDP-P) has at least one solution.
Then, the quadratic growth condition for (QSDP-D) holds at a dual optimal solution
X € S" if either there exists a KKT point (%, 5(\) € X x S" such that rank(S(\) +
rank(x3) =n ( X may be different from X ), or the following SOSC holds at X :

sup (D, HD)+2(%, DX D) >0, ¥ D eCX)\ {0,

(¥1,%2,%3)€SOLp

where bl is the Moore-Penrose pseudoinverse of X and C(X) is the critical cone of
the dual problem at X, i.e.,

c@:{DeS" |ED =0, D e Ty (X), (D,HY+C>=0}.

Proposition 8 says that for the convex quadratic SDP problem, if a partially strictly
complementarity solution associated with the non-polyhedral constraint X € §}
exists, then the dual quadratic growth condition holds at any dual optimal solution.
In fact, we have a relatively complete picture on the relationships between the fol-
lowing concepts and properties associated with convex quadratic SDP: the Lipschitz
continuity (Lip.) and robust isolated calmness (r.iso.calm) of the primal/dual/KKT
solution mappings at the origin, the quadratic growth condition (q-grow.) for the pri-
mal/dual problems at optimal solution points, the SOSC for the primal/dual problems,
the extended strict Robinson constraint qualification (eSRCQ) for the primal/dual
problems (for its definition, see [27, Definition 5.1]) and the existence of a partially
strictly complementarity KKT solution (3 strict comp.sol.). They are summarized in
the diagram below.

In the above diagram, the relations (a) and (b) are from [27, Propositions 5.3 &
5.4]; the implications (c), (d), (o) and (p) are results of [14, Theorems 12 & 13] (see
also Proposition 8 in the above); the equivalence in (e) between the SOSCs for both
(P) and (D) and the Lipschitz continuity or the robust isolated calmness of Tl_1 at the
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(a) © (1 <. R (h) 1 (m)
eSRCQ (D) SOSC (P) T; Llp./r.lso,calm]:{ T; " calm q-grow. (P)
W(U H(k)
Tfl Lip. /r.iso.calm 2 { Tfl calm (j) 3 strict comp.sol.
ﬂ(g) ﬂ(l)
(b) [CNe—— . O (1 (n)
eSRCQ (P) SOSC (D) T, Llp./r,lsoﬁahn]:{ T, calm g-grow. (D)

Fig.2 A diagram of the Lipschitzian-like properties for convex quadratic SDP (the first three columns refer
to the cases with a unique solution while the last three columns refer to the cases with possibly multiple
solutions)

(e)

origin is given by Proposition 6 and [27, Theorem 5.1]; the implications ( f)-(/) can be
directly obtained by definitions; the relations (m) and (n) are stated in Proposition 4
and the negated implication (g) is demonstrated by Example 2.

Figure 2 further explains that the dual quadratic growth condition is fairly mild,
much weaker than the calmness of Tl_l at the origin. As suggested by Theorem 2, the
convergence rate of the KKT residuals for {(x*, X¥)} is asymptotically R-superlinear
under the quadratic growth condition for (QSDP-D), while the weakest known assump-
tion to ensure the linear convergence rate of the ADMM for solving (QSDP-P) is the
calmness of the KKT solution mapping Tz_l atthe origin for a KKT point [26, Theorem
2].

In the following, we shall illustrate how to implement criteria (A”) and (B”) if the
subproblems in the ALM are solved by the semismooth Newton-CG method without
incurring significant extra computational costs. For any (x1, x2) € Ran (H) x R™ and
k > 0, denote

1
Y (x1, x2) 1= E(XLHXl) — (b, x2)

1
35— (s [X* + ok (=Hax + % — O = IXE)).
Ok
One can easily check that if (X1, X2, ¥3) € argmin{ f; (x) | x € X}, we have

{ (X1, %2) € argmin{y (x1, x2) | (x1,x2) € Ran (H) x R™}, @7

%3 = (1/op) g [— X5 — op (= HE + €52 — O))].

To solve the above optimization problem associated with (x1, x3) inexactly, it suffices
to approximately solve the following nonsmooth equation by the semismooth Newton-
CG method:

Hxy — HHSrJtr[Xk + o (—Hx1 + E*xy — O)]

VVk(x, x2) = ( —b —i—EHSrJLr[Xk + o (=Hx1 + Ex2 — O)]

) =0, (28)
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where (x1,x2) € Ran (H) x R™. After obtaining an approximate solution (ka,

k+1) € Ran (H) x R™ to the above equation, we set
A = (1o Mg [- X5 — op (—Hx T+ £5657 = O)l.

Direct computations show that the vector ¢¥*! used in criteria (A”) and (B”) is given
by

k+1 k+1
Sl (Vllfk(xo )) with <+ — (xk+1 k+l x§+1)‘

If a semismooth Newton-CG method is adopted to solve the Eq. (28), which is exactly
the method employed in the solvers SDPNAL [60], SDPNAL+ [59] and QSDPNAL
[36], the stopping criteria (A”) and (B”) then turn out to be

=2
~ &7 /o
A v xk+1 k+1 < k
A" 1V W< T TR

1
n ) 1 )
{ IHXEHL + | XKL — XK fox + 1/ }

~ (72 /o) | XK1 — XK
B// \V/ . xk+1’ k+1 < k
(B") IV( )| < T T X

1
in , 1
{||ka+1 |+ I X5+ — XK fox 4+ 1/ o }

with the given positive summable sequences {&x} and {7, }. Since the sequence {xK)
generated by the semismooth Newton-CG method satisfies fi (x**1y — inf fi, under
the RCQ for (QSDP-D), criteria (A”) and (B”) are achievable due to Proposition 7.
Interestingly, it does not need much extra computational costs to check criteria (Z’ "
and (B/ ", since the value Vi ()ck'H k'H) would be used in the next iteration step
of the inner semismooth Newton-CG method.

The natural residual mapping associated with the KKT optimality condition for
(QSDP-P), in the sense of (22), takes the form of

Hxi — HX
—b+EX
— g (x3 = X) |’
Hx; —E*xp) —x3+C
x = (x1,x2,x3) € Ran (H) x R" x §}, X e §".

R(x, X) :=

Based on Theorem 2, under the Robinsgn constraint qualification and the mild dual
quadratic growth condition and criteria (A”) and (B"”), we know that the sequence { X}
generated by the ALM converges asymptotically Q-superlinearly, and the KKT resid-
uals {||R(x*, X¥)||} converges asymptotically R-superlinearly. These much desired
fast convergence rates have been observed in the solvers SDPNAL [60], SDPNAL+
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[59] and QSDPNAL [36] for solving linear and convex quadratic SDP problems and
actually can be used to explain the good performance of these solvers.

In the last part of this section, we shall conduct some numerical experiments to verify
the derived convergence rates. Consider the following weighted nearest correlation
matrix problem:

min 3[|H o (X — G)

(29)
sit. Xi=1,i=1,2,...,n, XGSﬁ_,

where G € S" is an observed sample correlation matrix, H € S" is a given nonnegative
weight matrix and o denotes the Hadamard product, i.e., (A o B);; = A;;B;; for
any A, B € S". This model has been widely used in finance for estimating sample
correlation matrices with missing data, where a typical choice of the weight matrix
H is to ask H;; = 1if G;; is observed and H;; = 0 if G;; is missing [29]. Other
examples of the matrix H in finance can be found in [8].

Define H(W) = Ho Ho W for W € §",and C = H o H o G. The dual of (29)
can be written as

n
o1
-W,HW—§ i+ 8 (S
y‘?},}%z( ) ‘1y1+ s (S)
1=

s.t. diag(y) —HW + S =C, W € Ran(H),

(30)

where diag(y) is the diagonal matrix with the vector y as its diagonal. Obviously (30)
is in the form of (QSDP-P). We can apply the ALM in (27) to solve (30) with the
subproblems being solved by the semismooth Newton-CG method. One nice feature
of the nearest correlation matrix problem is that the constraints in (29) are always
nondegenerate, making the semismooth Newton-CG method converging at least Q-
superlinearly [43].

In our numerical experiments, we take the matrix G to be the indefinite symmetric
matrices constructed from stock data by the investment company Orbis [30] (one with
the matrix dimensions 1399 x 1399 and the other with dimensions 3210 x 3210), which
are available at https://github.com/higham/matrices-correlation-invalid. We randomly
set some entries H;; = O (the corresponding G;; are thus treated as “missing” from
the the observations) and the other entries H;; = 1. The penalty parameter {o}} is
chosen in the way that oy = 1 and o4 = 1.20%. Figure 3 shows the semi-log curves
of the KKT residuals versus the ALM iteration count, where one can easily observe
the linear convergence.

6 Concluding discussions

In this paper, we have established the asymptotic R-superlinear convergence of the
KKT residuals for the iterates generated by the ALM for solving CCCP, under a fairly
mild quadratic growth condition on the dual problem, for which neither the primal
nor the dual solution is required to be unique. The obtained result has provided a
plausible theoretical explanation to the numerical success of the solvers SDPNAL
[60], SDPNAL+ [59] and QSDPNAL [36] for solving linear and convex quadratic
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Cor1399
no missing data

Cor1399
missing 6995 entries randomly

Cor1399
missing 10 blocks of 30*30 submatrices

10° 10° 10°
. N _ BELN . BEKN
— = — —_—
< . & . = )
=107 By =102 by =102 By
7 v R bl o =
e N e B L =
= “ q = “ a par y ﬁgk
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X . < N 4 \
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Fig. 3 The KKT residuals of the ALM for solving the dual problem (30) of the H-weighted nearest
correlation matrix problem (29) with missing data

SDP problems. We believe that the research presented in this paper has provided a
practical guide for designing efficient general large scale CCCP solvers in the future.
One question that has not been answered here is whether the primal sequence generated
by the ALM for solving CCCP can also converge asymptotically superlinearly without
the upper Lipschitz continuity of the KKT solution mapping at the origin.
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University.

Appendix.

1: Proof of Lemma 2

Proof Obviously if the quadratic growth condition for (D2) holds at (w, y, —A*w —
B*y — ¢) € SOLpy, then the quadratic growth condition for (D) holds at y € SOLp.
Now we prove the reverse implication. We first show that there exist positive constants

& and p such that

—&%w. y,5) > —sup D) + plw —w|% V¥ (w,y.s) € Fop NB, (. 7,5). B1)
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It follows from w € dom A* and the local strong convexity of i* that there exist
positive constants ¢ and w such that

I*(w) = h* () + (VA* (W), w — 0) + ullw — w||%, ¥ w € B.(w) Ndom h*. (32)

Let x € SOLp be given such that (w, y, 5, x) satisfies the KKT optimality condition
(10). By the convexity of p*, we also get

) = prE) +(X,s—5)=p*G) +(x, A (—w+w)+ B (—y+ 7)),
YV (w,y,s) € Fp. (33)

Note that Bx —b € Ngo(y) implies (Bx —b, y) < Oforany y € Q° and (Bx—b, y) =
0. One can thus derive the inequality (31) by adding the two inequalities (32) and (33).
Now by shrinking ¢ if necessary, we have, for any (w, y, s) € Fpa N B.(w, y, 5),

_gO(w, Y, S) 2 _80()’)/2 - go(wr Y, S)/2
> (—sup (D) + kadist? (y, SOLp))/2 + (—sup (D) + pflw — w|?)/2
> —sup (D) + min{ka/2, /2}(dist? (y, SOLp) + [|[w — w]?),

where in the second inequality the first term is due to the assumed quadratic growth
condition for (D) at y with modulus k>, and the second term comes from (31). Finally,
it follows that for any y € SOLp and any (w, y, s) € Fp» N B (w, ¥, 5),

< lw =l + lly = 317 + lIs — 511
= lw—wl?+ lly — $I* + I4*(w — 0) + B*(y — $)|?
<A+ 21 AP w — w1 + (1 +21B* D)y — 312,

dist?((w, y, 5), SOLpy)

which, with y := [TsoL,, (), implies
dist*((w, y,5), SOLp2) < (1 + 2[A* ) llw — @ |* + (1 + 2||B*||*)dist* (v, SOLp).

Thus, the quadratic growth condition (11) holds at (w, y, §) € SOLp; for (D2). O

2: Proof of Proposition 1(c)
Proof The convergence of {zX} under criterion (A) has been proven in Proposition 1.
To establish the desired convergence rate, we first recall that the calmness of the
mapping 7! at the origin for z°° with modulus « asks for the existence of positive
constants € and § such that

dist(z, T71(0)) < «llull, Vze T 'w)NBsz>®), Yu e B, (0).

From parts (a) and (b) in Proposition 1 and the convergence of {zX}, we obtain that

P e TN = Pe(Z) Jow), Yk >0 and Pi(Z") — 2% ask — oo,
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which, imply the existence of a nonnegative integer k such that
dist(Pe(z"), T71(0)) < (c/ow)llz* = Pl Vk > k.
Now taking z = 171, (z¥) in Proposition 1(b), we deduce that for any k > 0,

2% = PN < N8 = Mpa1 ) (@O = 11 Pe(@) — T, @OIP
< dist2(zF, T710)) — dis?(Pr(Z), T~1(0)).

Thus, it holds that
dist(Pr(z*), T7'(0)) < i/\/ie? + o dist(z, T7'(0)), Yk > k.

Hence, if criterion (B) is also executed, we have that for any k > k,

25 — M1 ) (P ()|
<N = Pe@) )+ I1Pe(@E) — -1 0y (PN
<l = 2K+ 1 Pe(b) — T ) (P
(125 = Mo gy (PG I+ 1125 = Pe(1D
+(k + DI Pe(2) — Ty gy (P

<Ml = M o, (P ()1 + [nk + (n + Die/(Jk? + o,?] dist(z¥, T=1(0)).

Then the inequality in part (c) of Proposition 1 readily follows from the fact that
dist(zF1, T7710)) < 12K — -1 9y (Pr(29))| for any & > 0. O

3: Proof of Proposition 3(b)

Proof ByLemma 1(b)and the convergence of { yk3, wehavedist (0, Tj(x*T1, ykt1)) —
0 under criterion (B). Therefore, by the upper Lipschitz continuity of Tl_1 atthe origin,
we can derive, for k sufficiently large,

dist (K1, yFN, 7771(0)) < i dist (0, Ti(xK ! ykH1)
< kg (dist? (0, 3fi (KDY + (1/02) IyFHT — yk |31/
< Gk /o) (1 + ) IykHt — vk

This completes the proof of this part. O
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