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Abstract

This work presents a new three-operator splitting method to handle monotone inclusion
and convex optimization problems. The proposed splitting serves as another natural
extension of the Douglas-Rachford splitting technique to problems involving three
operators. For solving a composite convex minimization of a sum of three functions, its
formula resembles but is different from Davis-Yin splitting and the dual formulation
of the classical three-block ADMM. Numerical tests suggest that such a splitting
scheme is robust in the sense of allowing larger step sizes. When two functions have
orthogonal domains, the splitting operator can be proven 1/2-averaged, which implies
convergence of the iteration scheme using any positive step size.

Keywords Three-operator splitting - Convex optimization -
Forward-Douglas-Rachford splitting - Davis-Yin splitting - ADMM methods -
Monotone inclusion

1 Introduction

Operator splitting methods break down complex problems into smaller, more man-
ageable subproblems that can be tackled either one after another or at the same time.
While these methods have been around for over six decades, their relevance has grown
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considerably in recent years. They have proven to be highly effective across multiple
fields ranging—from partial differential equations, control theory, and high dimen-
sional problems in machine learning, image analysis, signal processing, statistical
estimation, image processing, compressive sensing, finance, matrix completion, and
control (Shi et al. 2014; Wei and Ozdaglar 2012; Boyd et al. 2011).

In 1950s, (Peaceman and Rachford 1955) and (Douglas and Rachford 1956) oper-
ator splitting techniques were first introduced for solving the heat equation in two
dimensions. In Lions and Mercier (1979), Lions and Mercier extended these methods
to address the formulation involving the sum of two operators, each being maximal and
monotone, and the method in Lions and Mercier (1979) is named Douglas-Rachford
splitting (DRS). In Raguet et al. (2013); Raguet (2019), it was shown that Douglas-
Rachford and Forward-Backward splitting can be integrated, followed by its extension
in Briceno-Arias (2015). Such a Forward-Douglas-Rachford (FDR) splitting was
proven convergent by Davis and Yin in Davis and Yin (2017), and also referred to
as Davis-Yin splitting. It is also well known that DRS is equivalent to the Alternat-
ing Direction Method of Multipliers (ADMM), which was studied in the dual setting
by Gabay and Mercier (1976), Glowinski and Marroco (1975). DRS and ADMM
have been a popular tool in many applications. In particular, (Goldstein and Osher
2009) later advanced the application of ADMM through the development of the split
Bregman method, particularly in imaging and sparse recovery contexts.

In this paper, we propose a splitting scheme which can be used for solving an
inclusion problem 0 € (A + B + C)x, with operators A, B, C being three maximal
monotone mappings over a real Hilbert space X and the operator C is cocoerceive
with parameter 8. Let Jo = (I + A)~! denote the resolvent of a monotone operator
A. The proposed splitting operator is given as

T=J,co (JyA o (2Jy]B —I—-yCo JVIB) +yCo Jy]B) + U = JyB). (D

Such a splitting is inspired by the Davis-Yin splitting (Davis and Yin 2017), which
can be written as

Tpy = JyA o (2JyIB -1-yC on]B%) + - JyIB)'

The main application of such a splitting is to solve a composite convex minimization
in the form of

mind, (x) + d(x) +d3(x),
where d; (x) are convex closed and proper functions, and their proximal mapping
. 1 2
Prox g () = argmin, d; () + 5 v =

can be efficiently computed. When one of the functions has Lipschitz-continuous gra-
dient, e.g., assume Vd, is Lipschitz continuous, characterized by a Lipschitz constant
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L, our proposed splitting scheme with a step size y > 0 is written as
1
xkt2 = Prox, 4, (5
Proposed Splitting : pkHl = prox,, 4, (2xk+% —ZF- dez(xk“‘%))

1
A = prox, g, (p'F! + y Vda (1))

Zk+l — Zk + (xk+l _xk-l—%)- (2)

The Davis-Yin splitting (or Forward-Douglas-Rachford splitting) (Davis and Yin
2017; Raguet 2019) can be written as

L k
x'T2 = prox,, 4, (z")

k+

Davis-Yin Splitting :  x**! = prox,; (2x5T2 — 7k — yVdy (xF2))

ydi

B e S ) 3)

As will be shown in Section 5.2, the dual form of the classical three-block ADMM
method with a penalty parameter or step size y > 0 can be written as

kI — Prox, 4, ()
ADMM Dual Form : pk+l = Prox, g, (2xk+% — = dez(xk))
xk"rl — proxydz (pk+l + dez(xk))
Zk+l — Zk + (xk+l —Xk+%). (4)

Our proposed scheme is motivated by the dual form of the empirically efficient,
classical three-block ADMM, from which we derive a new method to solve (8). In
numerical experiments, the original dual form converges only when the step size is
constrained within a very limited range. By introducing a simple modification to this
dual form, our new scheme significantly widens the permissible range of the step
size, thereby improving its robustness and convergence properties. We can see that
the proposed new scheme (2) is similar to but different from the Davis-Yin scheme
(3) and the ADMM dual form (4). The proposed splitting method may appear less
efficient than the Davis-Yin scheme, as it involves evaluating three proximal operators
instead of two. On the other hand, the extra computation of prox,, ;, might improve
the robustness of the splitting. In Davis and Yin (2017), the Davis-Yin splitting was
proven to converge for any constant step size y € (0, %). Numerically, when the step
size y is much larger than %, the Davis-Yin splitting (3) and and the ADMM dual
form (4) will not converge, and the proposed splitting method (2) can still converge,
as will be shown in numerical examples in Section 6.

Notice that the proposed new scheme (2) can be regarded as a modified version
of the ADMM dual form (4). Thus the proposed splitting scheme (2) can be also
be formally extended to multiple operators by similarly modifying the dual form of
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multiple-block ADMM methods as will be shown in Section 5. In the literature, there
are several studies of ADMM methods that address the generic case where the number
of blocks m > 3. Despite ADMM'’s widespread success in two-block convex opti-
mization, the direct extension of ADMM to three or more blocks was shown to be not
necessarily convergent (Chen et al. 2016). A key result in this direction is the provi-
sion of a concrete example demonstrating divergence of the direct three-block ADMM,
marking a fundamental limitation of naive extensions. To address this, Cai et al. (2017)
proposed a convergent three-block ADMM, assuming strong convexity of one func-
tion and establishing global convergence under additional structural conditions. Later,
He and Yuan introduced a generalized symmetric ADMM (Bai et al. 2018) which
permits larger dual step sizes while retaining convergence guarantees for separable
multi-block convex programs. Beyond ADMM, notable progress has also been made
in Forward-Backward-type primal-dual algorithms. The classical Chambolle-Pock
(CP) algorithm (Chambolle and Pock 2011) was widely used for imaging problems
and saddle-point formulations, but its behavior under inertial parameters in the range
(0, 1) was not well understood. Recent works such as He et al. (2022) and Bai et al.
(2025) addressed this by introducing corrected Forward-Backward-Adjoint frame-
works. These not only clarified convergence in the inertial regime but also resolved
long-standing questions about the robustness of primal-dual methods when extrapo-
lation or momentum steps are introduced. These developments form a critical part of
the ongoing effort to restore convergence in multi-block settings—an area of direct
relevance to our work. In Han and Yuan (2012), the strong convexity assumption has
been assumed on all the given objective functions. Lin et al. in Lin et al. (2015) con-
sidered (m — 1) functions to be strongly convex and established global convergence
without imposing any restrictions on the penalty parameter. Furthermore, Lin et al.
(2015) established linear convergence assuming that the objective functions satisfy
Lipschitz continuity. In a sequel, the work in Hong and Luo (2017) showed that linear
convergence is ensured if the step size in each updating step is sufficiently reduced and
an appropriate error-bound assumption holds. Moreover, it has been discussed in Cai
et al. (2017), Chen et al. (2013), Han and Yuan (2012), Li et al. (2015), Lin et al.
(2015) that the penalty parameter must be suitably controlled for favourable conver-
gence behaviour. The importance of restricting the penalty parameter to ensure faster
convergence has been discussed extensively in Cai et al. (2017), Chen et al. (2013),
Han and Yuan (2012), Li et al. (2015), Lin et al. (2015). Although the restriction
can be conservative to ensure convergence, it may be relaxed to achieve faster rates.
In Davis and Yin (2016), Davis and Yin proposed a convergent three-block ADMM
variant by assuming strong convexity in one objective component and the step size
parameter is bounded by a threshold value. In Lin et al. (2016), Lin et al. proposed
several alternative methods for three-block ADMM without any restriction on penalty
parameters to solve regularized least square decomposition problems.

The Davis-Yin splitting operator Tpy is an averaged operator for any y € (0, 28)
thus converges under suitable assumptions, as proven in Davis and Yin (2017). It is
however nontrivial to prove the averagedness of the operator 7" defined in (1) under the
same assumptions, due to its more complicated structure. In Section 5.3, we consider
a special assumption that dj (x) and d»(x) have orthogonal domains, under which the
new splitting operator can be proven averaged thus the proposed scheme (2) converges
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with any step size y > 0. Such a special assumption is similar to but weaker than the
sufficient condition AlTAQ = 0 to ensure convergence of three-block ADMM in Chen
et al. (2016), as will be explained in Remark 5.4. On the other hand, the Davis-Yin
splitting still needs the step size constraint y < % for convergence even under this
special assumption, as will be explained in Remark 5.9.

The main contributions of this paper include the introduction to a new three-operator
splitting scheme. As will be reviewed in Section 3.1, there are other three-operator
splitting schemes. To the best of our knowledge, (1) is different from the existing three-
operator splitting schemes. As will be shown in Section 6, the scheme (2) uses only one
parameter y and itis numerically more robust when y > % than existing one parameter
three-operator splitting schemes such as Davis-Yin splitting. Though there are other
three-operator splitting schemes which can also allow much larger step sizes, these
schemes usually involve tuning another parameter for convergence. In other words,
the main practical advantage of (2) is its robustness without further tuning parameters.
Allowing large step sizes could be useful when the Lipschitz constant L is unknown
and hard to estimate. We also prove its convergence using any step size y > 0 for the
composite minimization under one special assumption that d; and d> have orthogonal
domains. In the Appendix, we derive the primal form of the proposed splitting scheme
(2), which gives a 3-block ADMM type scheme. Compared to many existing 3-block
ADMM variants, this particular variant does not seem to have any advantage, and the
Appendix only serves the purpose of comparing it with existing methods for interested
readers. On the other hand, the proposed operator splitting (1) can also be used to solve
an operator inclusion problem like 0 € (A + B + C)x, which however ADMM type
methods do not directly solve. We emphasize that there are some important modern
data science applications which can only be formulated as such a monotone operator
inclusion problem but not a convex minimization problem, e.g., (Nurbekyan et al.
2024).

The rest of this paper is organized as follows. Section 2 describes the notation and
symbols. In Section 3, we first review some existing three-operator splitting schemes
then introduce the proposed new splitting operator. Section 4 includes standard results
under the assumption that the splitting operator is averaged. In Section 5, we prove
the splitting operator is averaged for the composite convex minimization under the
assumption that two functions have orthogonal domains. Section 6 presents numerical
examples, followed by concluding remarks in Section 7.

2 Basic notation and fundamental results

We adopt the following notation for use throughout the paper.

e X denotes an infinite dimensional Hilbert space
e (-, -) denotes the inner product associated to X
e (1j)j>0 € Ry denotes a stepsize sequence.

We now present some standard definitions and basic facts that will be used throughout.
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Amap F : S — X, defined on a nonempty subset S € X is said to be L-Lipschitz
for L > Qif forevery x,y € S

[F(x) = F)I < Lilx — yll.
F is said to be nonexpansive if the above inequality holds for L = 1.
Let 7y be the identity map. A map F, : S — X is called a-averaged if it can be
written as
F,=(0—-a)ly+aF,
where F is some nonexpansive map. Moreover, if F is (1/2)-averaged, then it is said
to be firmly nonexpansive. For convenience, we may use [ in place of Iy.
Let 2% denotes the power setof X'. Anoperator A : X — 2% is said to be monotone
if forevery x, y € X, u € Ax, v € Ay, the inequality
(x —y,u —v) > 0 holds.
The solution set (also called the zeroes set) of a monotone operator A is defined as
zer(A) = {x € X |0 € Ax}.
An operator A is strongly monotone with parameter § > 0 if
(x —y,u—v) = Bllx — yI,

forallx,y € XYandu € Ax, v € Ay.
An operator A is called cocoerceive with constant 8 > 0 if

(u—v,x —y) 2,3||u—v||2, forallx,y e X, u € Ax, v € Ay.

Additionally, from the definition of A, Cauchy-Schwarz inequality and S-cocoerceive
of A, it follows that

lx —yll = Bllu—v|, forallx,y e X, u € Ax, ve Ay, 8> 0. (&)

Moreover, if a convex function f has L-Lipschitz gradient, then Vf is 1/L-
cocoerceive.
The operator A has a graph defined as
gra(A) = {(x,y)| x € X,y € Ax}.

This gra(A) is called maximal monotone if it is not a proper subset of the graph of
any other monotone operator.
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The graph of the inverse operator is defined by
gra(A™!) = {(y, x)|x € X,y € Ax}.

The resolvent and reflection of a monotone operator A is denoted by Ja and Ry,
respectively, and defined by

Ja=U+A) "and Ry = 2], — 1.

For maximal monotone A, Ry is nonexpansive.

For an extended function f : X — (—o00, oo] thatis proper, closed (or equivalently
lower semi-continuous), and convex, its subdifferential set at x is denoted by a map
af 1 X — 2%,

0f(x) ={g € X[f(y) = fx)+(y—x,g), forally € X}.

Moreover, if f is differentiable at x, then V f(x) € 9 f (x).
The convex (or Fenchel) conjugate of f is given by

S5 () = sup{{y, x) — f(0)}.

xeX

The indicator function i¢ (x) of a closed convex set C C X is

0 xeC

W =110 rexc.

The proximal and reflection operators for f with a step size A > 0 are

prox; s (x) = arg min(f(y) + %Hy —x|?) and R, r =2prox, , —1I.
yeX

In this article, we use the following cosine rule and Young’s Inequality given by:
2y —x.z—x) =y —x|* +llz = xI* — Iy — z* forallx, y.z € X (6)
a’ b .
and ab < % + - foralla, b > 0, ¢ > 0, respectively. 7
e
3 A three-operator splitting scheme
In this section, we introduce a new three-operator splitting scheme, which can be used
to solve nonsmooth and monotone inclusion optimization problems of many different

forms. We consider the problem

find x € X suchthat 0 € (A +B + C)x, )
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where A, B, C are three maximal monotone operators defined on a real Hilbert space
X and the operator C is cocoerceive with parameter .

3.1 Existing three-operator splitting schemes

We first review a few existing three-operator splitting schemes. For solving the problem
(8), there are at least the following three-operator splitting methods:

1. The Forward-Douglas-Rachford splitting is also known as Davis-Yin splitting Tpy,
and its convergence was proven by Davis and Yin in Davis and Yin (2017). See
also (Raguet et al. 2013; Raguet 2019) for the extension of Forward-Douglas-
Rachford splitting to multiple operators.

2. In Malitsky and Tam (2020), Malitsky and Tam introduced a Forward-Reflected-
Backward splitting method with a generalization for three operators. This method
requires A to be maximal monotone, B to be monotone and Lipschitz, and C to be
cocoercive. The iteration scheme can be written as

X1 = Jya e — 2y B(xp) + yBxk—1) — yC(xp)). 9
3. In Ryu and Vi (2020), Ryu and Vu combined Douglas-Rachford splitting with

Forward-Backward-Forward splitting (FDRF) under the assumption that two oper-
ators are maximal monotone and the other is monotone and Lipschitz,

Teprr := (I —yC)oJyao Iy —1 —yColyp) +1— (U —yC)ol,p. (10)
The FDREF iteration can be written as

Xn4+1 = e]]yIBZn
Yn+1 = JVA(an—H —z2n — ¥Cxpy1)
Zn+1 = Zn + Ynt1 — Xng1 — ¥ (Cyny1 — Cxpq) (FDRE). (1D

For relaxing assumptions needed for convergence, in Ryu and Vi (2020) Ryu and
Vu also proposed a method that combines DR with Forward-Reflected-Backward
Splitting (FRDR) with an extra parameter 8, which can be written as

Xn+1 = J]yIB%(xn —yuy —yQ2Cx, — (anfl))
Yn+1 = JﬁA(ZX,H_l — Xp + Buy)
Un1 =ty + 5 (2Xn41 = Xy — Yur1) (FRDR). (12)

One application for these three-operator splitting schemes is to solve a composite
convex minimization problem in the following form

x* € arg min{d; (x) + d>(x) + D3(x)}, (13)
xeX
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where d1, d», and D3 are convex, closed and proper. Operator splitting schemes apply
to such a problem with A = dd;, B = ddp, C = 9D3, and J, 5p, is the proximal
operator prox,, p, for the function Dj3. For the case D3(x) = d3(Bx) where B is a
matrix, Yan introduced the following primal-dual algorithm (PD30) in Yan (2018):

X = Prox, q, (zx)
Sttt = Proxsg: ((1 — y8BB )sy +8BT 2xp — 74 — ]/de(xk)))
21 =Xk — yVdy (i) — y B 51 (PD30). (14)

The PD30 method reduces to Davis-Yin splitting when B = I, and it is preferred
when it is much easier to compute Jy4, than J;p,, €.g., D3 is the total variation (TV)
norm function and d5 is the £'-norm function.

3.2 A new three-operator splitting

Next, we derive a new three-operator splitting. To the best of our knowledge, it is
different from all existing three-operator splitting methods in the literature. For any
y > 0, we have

0ey(A+B+CO)x
< 0e(I+yAx—(U—-yB)x+yCx
— 0e( +ryA)x—Ryp( +yB)x
+yCx [since Ryg(I + yB) = (I — yB)]
0e(I+yA)x—Rypz+yCx [assume z € (I + yB)x]
Rypz —yCx e (I +yA)x
2J,mz —z—yCx € (I + yA)x [since R,pz = (2], — 1)z]
JyaQI,Bz —z—yCx) =x [since J, 0 = (I + YA
Jya@Iypz —z—yColypz) = x
Jya@Iypz —2—yColypz) + yColypz =x +yCol,nz
J,aYygz —z—yColypz) + yColJypz = (I + yO)x
Jye Jya@Iyg —I —yColyr) +yColyg)z
=x [since J,c = (I +yC)™']
— Jyc(Jya@lyp -1 —yCol,m) +yColyp)z =,z
[assumption z € (I + yB)x]
&= (JycoWyao @Iy —1—yColyp) +yColyp) + (U —Iyp))z =2
— Tz=z, T=Jycolyao@lyp—1—yColyp)
+yColyp) + (U —Jyn). (15)

[ A

The proposed operator T in (15) splits the three-operator sum problem given in
(8) into simpler sub-problems. For special cases, Algorithm 1 reduces to Douglas-
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Rachford splitting (DRS) and a splitting closely related to Forward-Backward splitting
(FBS). The proposed operator T reduces to two-operator splittings for the two-operator
sum problem given by

find x € X such that 0 € Ax + Bx.

The two special cases for the proposed operator T are as follows:

(1) If A =0, (15) reduces to
T=1J,co@Jyg—1)+ U —IT,p), whichis DRS [31].
@ii) If C = 0, (15) reduces to
T'=J,p0Q@l,g—1)+ U - J,B), whichis DRS [31].
(iii) If B = 0, (15) reduces to
Jycoypao —yC)+yC)z =2z

The splitting above is not FBS (Lions and Mercier 1979; Passty 1979) but it is
closely related to FBS since

Jyco@yao(I —yC) +yC)z=¢
— Jypo -yCz+yCz=U+yO)z
— Jypo —yCz =1z

For solving (8), consider the Krasnosel’skii-Mann (KM) iteration with the operator
T above:

Ty o= (1= A + AT
and 2t = (1 — a0 2K + A T2 (16)

If T is a-averaged, then the classical fixed point iteration theorem states that the
iteration zx+1 = T (zx) converges for any constant A € (0, é]. See (Bot and Nguyen
2023) and references therein for some of the latest developments of strategies for
designing Ax. The steps of the iterative procedure are given in Algorithm 1:

As a remark, for solving an inclusion problem like

x* € arg min{d; (x) + dp(x) + d3(Bx)},
xeX

when B = [, PD30 and other primal-dual algorithms such as Condat (2013), Vi
(2011), the Primal-Dual Fixed—Point algorithm (Chen et al. 2016), and the Asymmet-
ric Forward—Backward—Adjoint splitting (Latafat and Patrinos 2017) naturally give
algorithms for a general inclusion problem (8). On the other hand, these primal-dual
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Algorithm 1 Initialize z° € X, y € (0,28], and sequence (Ax)i=0 € (0, (48 —
y)/2B). Fork =0,1,2,...

1. Compute x{é = JJ,B(zk):

2. Compute xg = JVA(ZX]% -k y(Cx]Ié) or JVA(ZJV]B;(zk) —k - yC onIB(zk));
3. Compute x(]é = ch(xg + y(Cxﬁ) or J},C(xg +yCol,p ));

4. Update Kl =k Ak(xé‘: - x]]ﬁ;).

Fig. 1 The proposed mapping 7 : & — TzK and vectors u,ﬂ% € Bxﬁ, ug € Axg, and u{é € (Cx{é as given
in Lemma 4.1

methods were designed with motivations to exploit the explicit separation between B
and d3, allowing the proximal operator of d3 and the linear mapping B to be handled
efficiently. Nonetheless, for solving a general inclusion problem (8), the proposed new
splitting is indeed different from these existing methods. Numerical tests in Section 6
suggest that the proposed new splitting for solving composite convex minimization
problems is quite robust with any positive step size. Furthermore, it can be regarded
as a variant of the Davis-Yin splitting, and this variant has the numerical advantage
of allowing much larger step sizes, which can be proven for a special problem in
Section 5.3.

4 Weak convergence and rates of proposed three-block operator
splitting scheme

In this section, we discuss some properties of the operator 7 defined in (15). Figure 1

provides a geometric illustration of how 7" acts on a point z € X corresponding to the
points defined in Lemma 4.1.
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Lemma 4.1 For z € X, define the points:
xg=JmEN, =2k -k Wl =y - xf) e B,

k " k k k —1,_n k k
Xp = JVA(Z ), 77 = Xy + ch]gy Uy =Y (z —XA) € AxA,

7!=7- y(Cxﬁ, x(]{’: =J,c@@"), u{é = y_l(xg + )/Cx]]é — x(’é) € (Cx(]é.

Based on the above relations, the following equations hold:
Th — ¢ = x(]é — xﬁ = —y(ug + ”1%3 + ufé) and T7* = x(]{: + yulﬁ.
Proof In view of the definition of 7', we observe that
T7F =25 3k — b = xE +yuf.

Now, we conclude that

Tzk—zk:xé‘:—xﬁ:x§+ny]§—yu{é—xI§:2x]§—zk—yu§—yué—x]§
k k k k
=X T2 T YUy —YVUc
k k k
= —y(uy +up +ug).
O

Next, we show that the fixed point relation associated with the operator 7' holds
true. Moreover, with the help of any fixed point z* of 7 and J, pz*, azero of A+B+4C
can be obtained.

Lemma4.2 Let A, B, and C be three operators. Then, we have the following set
equality:

zer(A+B+C) =J,gFix T),

where Fix T = {x + yul0 € (A+ B+ C)x, u € (Bx) N (—Ax — Cx)}.

Proof Let x € zer(A+B+ C), thatis,0 € (A+B+ C)x. Letuy € Ax and up € Bx
such that y (up + up + Cx) = 0 and z = x + yup. We first show that z is a fixed
point of 7. Notice that x = J,g(z). We have

2I,8(z2) —z2—yColyp(z) =2x —z—yCx =x —yup — yCx =x + yuy
= Jya0Q@IBGE —z—yCol,p() =x
= JV(C o (JVA o (ZJ)/B(Z) —z—yC OJ)/IB(Z)) +yCo JV]B(Z))
=Jycx +yCx) =x.

With all the identities above, we conclude that

Tz =Jycoyno@IyB(@) —2—yColy(2) +yColyn(2) + yus
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=X+ yug =2z2.

Next, assume that z = x + yup € Fix T, then x = J, g(z) € zer(A + B+ C) since

x+yug=Tz=1J,colypo @Iy —z—yCol,p(@)+yCol,p) + yup
=x=J,colyao@x —z—yCx)+yCyx)
= x+yCx =Jyp0Q2x —z—yCx)+yCx
= x+yup =x —yug — yCx
=0 =up +up+ Cx.

O

Next we discuss the convergence of the proposed Algorithm 1 under the assumption
that 7 is an averaged operator. The following are some standard convergence results
under the assumption that 7" is an averaged operator, following Corollary 2.1 and
Theorem 2.1 in Davis and Yin (2017).

Theorem 4.3 Assume that T : X — X is a-averaged with a = % < 1 and
suppose that z* € FixT. Consider a sequence of relaxation parameters (A ;) j>0 C
(0, é), where a = 1/(2 —¢) and a < 2B/(4B — y). Let Z;io T = Z?‘;O(l —
Ajja)Aj/a = oo. Let 2 e X and (z«i)jzo C X be the sequence generated by
Algorithm 1. Then, the following hold:

(i) The norm sequence |z/ — Z*|lj>0 is monotonically nonincreasing for any z* €
FixT.
(ii) The residuals | Tz/ —z/ | j>0 form a monotonically nonincreasing sequence which
converges to Q.
(iii) The sequence (z/) j=0 converges weakly to a fixed point of T.
(iv) Assume that T = }g%rj > Ofort > 0. Then, for any z* € Fix T and for all k > 0,

we have the following convergence rate:

29 — 2|2

Tk k2 <
ITz" =" < Tkt 1)

k k2 _ 1
and |72 = 2412 = o ().

Proof The proof for parts (i)-(iii) follows from Proposition 5.15 of Bauschke and
Combettes (2017), and the proof of part (iv) follows from Davis and Yin (2016). O

Theorem 4.4 (Convergence theorem). Let T : X — X be an a-averaged operator
with o = % < 1. Let (Aj)j>0 € (O, é) be a sequence of relaxation parameters,
wherea = 1/(2—¢) < 2,3/(4,3.— ¥). Suppose 3320 Ti = 3 5 o(1 = Aj/a)rj/a =
oo is satisfied. Let z° € X and (z7) j=0 € X bethe sequence generated by Algorithm 1.
Then, the following results hold.

1. Assume inf j>o A ; > 0 and z* denote a weak limit point of z*. Then:

(a) The sequence (Cxé)jzo converges strongly to Cx*, where x* € zer(A+B+C).
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(b) The iterates J,p (zj)jzo converges weakly to J,5(z*) € zer(A + B + C).

(c) The sequence (J,a o I, — 1 — yC o J,B)(2/)j>0 weakly converges to
J,8(z*) € zer(A + B + O).

(d) the sequence (J,co(Jyp0Q2l,5—1—-yCol,p)+yC on]B)(zj)jzo weakly
converges to J,g(z*) € zer(A + B + O).

2. The sequences JVB(zj)jzo and (J,c o Jyan o @Iyg —1 —yColyp) +yCo
J,B)(2) j=0 converges strongly to a solution in zer(A + B + C) if at least one of
the following holds:

(a) Operator A is uniformly monotone on every nonempty bounded subset of its
domain.

(b) Operator B is uniformly monotone on every nonempty bounded subset of its
domain.

(c) Operatoe C is demiregular at each solution point in zer(A + B + C).

Proof 1. (a) Let k > 0. Then, using Corollary 2.14 in Bauschke and Combettes
(2017), we observe that

I — 24012 = 11— ) (F — 2%) + (T2 — 2911
= (1 =2l = 212 + Ml T2 = 2% — (1 = 20N T2F = ¥ )1307)

In view of Theorem 2.1 of Davis and Yin (2017), we get

illek SRR ikl
- B = T
i va (28— %)

which gives ||Cx1§ — (CQ]I),B(z*)H2 — 0ask — oo.
(b) We recall the notations from Lemma 4.1 given by

xg = Jyp (@), up =y~ (2 — xp) € Bxg,
XK =T,a0xk — 2K —yCxb), uk =y @xf —2F — yCxf — x5) € Axf,

x{é = ch(xfg + ny]ﬁ), u{é = yfl(xg + y(Cxﬁ — x(’{:) € (Cxé‘:.
Note that for all £k > 0, we have
lxk — JyEOI = 1T,8E5) = T,eEH < 128 — 2% < 12° — 2711,

therefore (xIé) j>0 is bounded and admits a weak sequential limit labelled as
x.

Now, assume that there exists a subsequence (k) j>o such that x{;i —Xxasj—
00. Let x* € zer(A + B + C). Next, observe that C is maximal monotone and
(Cxﬁ — Cx™*, and x]]];j — X, thus, in view of Proposition 20.33(ii) of Bauschke
and Combettes (2017) and weak-to-strong sequential closeness of C, we have

C# = Cx* and Cx/ = C¥.
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Further, in view of ((ii)) of Theorem 4.3 and Lemma 4.1, we have x(]é — xﬁ =
TzF — 78 — 0 as k — oo. Thus, with j — 00, we obtain

x{;j—\i, xgj—\i, x(]g—\i, (Cx{;/—\(C)E

ki _ ki _ _ ki _ _
and uB’A%(z* —X), uA’A%(x — 7 —yCx), uC’A%(x + yCx).

On applying Proposition, 25.5 of Bauschke and Combettes (2017)to (x\/ , u}/) €
gra(A), (x{éj , uﬁ{) € B, and (x]]};j , (Cx]l};j ) € C, we observe that x € zer(A +
B+ C),z* —x € yBix,x —z* — yCx € yAx, and ¥ + yCi € yCx. Thus,
we obtain X = J, g(z*), and hence ¥ is a unique weak sequential cluster point
of (x]é) j=0. Therefore, in view of Lemma 2.38 of Bauschke and Combettes

(2017), we conclude that (x]ﬁ)jzo converges weakly to J,g(z*).
(c) On proceeding in similar manner to part 1c and part 1d, we implies that

x(]f: — x{é =T7ZF -7 > 0ask — ooand X]]];—\JVB(Z*) — xé‘:—\JVE(z*).

2. The proofs are in a similar manner to those given in Theorem 2.1 of Davis and Yin
(2017).
]

Before we proceed to the analysis of convex optimization problems of using Algo-
rithm 1 under several assumptions on the regularity of the problem, we discuss the
following lemma:

Lemma4.5 Assume that T : X — X is a-averaged with ¢ = % < 1. Let
(zj)jzo is generated by Algorithm 1 and y > 0. Let z* be a fixed point of T and
x* = I,p(z%). Then, (X@jzo and (x]ng)jzo are contained within the closed ball

B(x*, (1+y/B)lIz° — z*ID.

Proof By ((i)) of Theorem 4.3, we have

k k k 0
lxg — x*I = 17,8 — Ty < llzF — 2% < llz° — 27|
Similarly, we have

Ixk —x*Il = 17, a Ry B(") — yCxf) — I, aRyB(*) — yCx™)||
< IR, B(z5) — R,B(z*) + yCx* — yCxk||

<k =+ guz" — ) < (1 + %) 120 — 2*]1.

With the inequality above, we also have
k * k k * PN k * k *
Ixg —x*ll = IJ,c Gy + vCxp) —J,cx™ + yCxM)l = llxy —x" + yCap — yCx7|
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2y
< ||zk—z*||+?|

2
k¥ < (1 + %) 120 — 2*].

5 Application to composite convex minimization problems
In this section, we consider the application of the proposed three-operator splitting for
composite convex minimization problems. We first review the classical three-block

ADMM method, then in Section 5.2 we derive its dual form. We will also discuss the
convergence of the proposed new splitting scheme.

5.1 The classical three-block ADMM

We analyze the convex optimization problems under several assumptions on the reg-
ularity of the problem in this section:

e Every considered function is proper, closed, and convex.

e Every differentiable function is Fréchet differentiable.

e The functions f; : X — (—o0, +o0],i = 1, 2, 3, satisfy the existence of solution
condition, i.e.,

zer(d f1 + 02+ 0 f3) #0.
The following are some well known facts.

Proposition 5.1 (Optimality conditions of prox). Let w € X and f be a proper, closed,
and convex function. Then, the following identity holds.

w = prox,, ¢ (w) if and only zfﬁ(w —w) € df(W).

Proposition 5.2 (Firm nonexpansiveness of prox). Let w,r € X, and let w =
prox,, ;(w) and r = prox,, ;(r). Then,

1o —FI* < (@ —F,w —r).
In particular, Prox,, ¢ is nonexpansive.

Theorem 5.3 (Descent Lemma). Let f be a differentiable function and V f is %-
Lipschitz. Then, for every x,y € X, we have

FO) < FO) + =3, V) + 2 lx = yI1%
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Consider a convex minimization problem with linear constraints and a separable
objective function given by :

min fi(x) + f2(x2) + f3(x3),
subjectto  Ajx; + Axxz + A3x3 = b, , (18)
x1eXi=R", xpe X, =R", x3e X3 =R"

where f; : R" — RU{+o0} are proper, closed, and convex functions (not necessarily
smooth), A; € R”™*" and b € R™. Let f;* denote the convex conjugate of function
fi, and let

di(w) = fi(A{w), da(w) = f5 (A, w), dz(w) = 5 (A3 w) — (w,b).
The dual problem of (18) is given by

ufrellié}n di(w) + da(w) + d3(w) (19)

The original two-block ADMM method in Glowinski and Marroco (1975) has two
parameters y and o, and it converges with certain parameter constraints for convex
problems. If using only one parameter, i.e., taking o = y, the classical two-block
ADMM method in Glowinski and Marroco (1975) is equivalent to the Douglas-
Rachford splitting, thus such a single parameter two-block ADMM converges with
any step size y > 0 for convex problems, implied by the averagedness of the DRS
operator. One could consider multiple-block ADMM methods with multiple parame-
ters, but we only consider ADMM methods using a single step size here to compare
its dual form to the proposed splitting scheme in this paper. A direct extension of the
original ADMM in Glowinski and Marroco (1975) with only one step size for (18) is
given by

= argmin { A1) + B4 + Aok + Asxh — ) = Luf2} 00)
x1€X]
5 # = argmin { fa(e2) + S 1A + dova + Asf — ) — 2wk} 200)
X EX,
4 = argmin { f306) + BT + Aokt + Asx = b) = Luk)?)
xX3€X3
(20c)
W = wk — (A 4 At Ak ), (20d)

where w* € R is the Lagrange multiplier, y > 0 is the penalty parameter or step
size.
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5.2 The similarity compared with the dual formulation of the three-block ADMM
method

In this subsection, we derive the dual formulation of (20), which will be a scheme
solving the dual problem (19). For convenience, define % := x**1. We first list the
change of variables needed in this subsection:

2 =wk - )/(Al)ck+l +A ka) @D
PR = gkt —J/(Alle JrAzxk+1 +A3x§+1—b) (22)
S S V(A1x1+1 JrAzxkﬂ JrASxéchl —b). (23)

We start the derivation with (20c) as follows

AT = argmin{ 3(x3) + S 1A+ Apxb T 4 Asxs —b) — Suw|?)
X3€X3

= 0edfs5T) — AT (wF — y (A 4 Aok 4 Akt —py)
= 0edfs(xi™) — AJwkt [from (20d)]
AT k+1 c 8f3(.x§+1)

= At edradwth. (24)
In view of (20d), observe that

WAL = wk — (AT Ak 4 Akt )
Wkt = 2K — (A58t — b)  [by definition of Z¥ in 21)]  (25)
= W = (A0 (A W) —b)  [from (24)]

— vt =ZF —yadzwtt (26)
= ([ +ydd)wth =2
— wktl = Pprox,, 4, (5. 27

Consider the equation given by (20a), we have
x]f‘H = argmin{ fj (x1) + %II(Alxl + A2x§ + A3x3 b) — w || }
x1€X]
= 0ecafixi™) — AT @* — y (A1 Aoxd + Asxh — b))
= 0e€dfiF") — AT w* — y(A1xF + Axk + Asxd — b))
== 0edfiE
— AT @ =y (A T 1 Aot 4 AT — b)) holds for any k € N'U {0}
& 0edfi@@™) — A pf1 [by definition of p**! in (22)]
— ATpk+1 c 8f1(xk“
— T eafral pth. (28)
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Next, from (20b), we have

xy T = argmin{ f5(x2) + S 1A + Azxs + Az} —b) — Tut|?)
x2€Xs

= 0€dfr(xb™) — AT (wk — (AT 4 Ad T 4+ Asxk — b))
— 0O¢e 8f2(x2) — A2 (w — y(Alxl + A2x2 + A3)cl3C — b))
= 0edfr(is™h
— A @ =y (A ET + A + Asxf T — b)) holds for any k € N U {0}
= 0cdfr(i™) — A v [by definition of v**! in (23)]
AT k+1 c 8f (xk-i-l)

= B edfr@agvtth. (29)
Now, from (24), (28), and (29), observe that

DAL — kLl y(Al)Elchrl + Az)zk+1 + A%karl —b)
— vk+1 _ wk+] _ )/(Alafl (AT k+l) +A23f2 (AT k+1)
+A39 £ (A w T — b)
= M =kt —pad (P — yada T — yads . (30)

Note that,
pk+1 — Wk y(Alx"“ JrAzx/ﬁul JrA3X§+1 —b)
= p=w Ty A0 AL P + A0 £ (A V)

+A38f3*(A3Tw"“) —b)

= pMl=w" —yadi (P — yady 0F) — yads Tt 3D
= (I +yad)(p*t") = w™ —yady(v5) — yads(w*th)

= (I +ydd)(p*t") =205 — 2 —yadr, 0¥ [from (26)]

= pt = prox, 4 Qut — 2K —yad ). (32)

Now by (30), we have

KT — okt yadl(pkH) _ yadz(ka) _ y3d3(wk+1)
= (I +y3d) ") = w —yad (pFh — yads(w )
= (I +ydd) ") = p* +y3d,0%)  [from 31) ]
= V¥l = proxydz(pk+1 + y0dr (V).

Last, we have

2 =wh — (A 4 Axxh ) [by definition of z¥ in (21)]
— Zk+l — wk+1 V(Alkarl + A2x12<+1)
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— =k AT 4 AR AT —b) by 25)1
S LT [by definition of v**1in (23)].

Hence, we derive the dual formulation of the three-block ADMM as

wktl = Prox,, 4, (z5

pk—H — PrOXydl (2wk+1 _ Zk _ yadz(vk))

vt = prox,, 4, (P! + ¥ 9da (vF))
KL kg gkl _ ke

(33)
z

where we have abused notation to use dd, (v¥ ) to denote any element in the subdiffer-
ential set dd> (v¥). As a comparison, the proposed new splitting in the previous section
for minimizing d; (w) + dz2(w) + d3(w) is written as

wkt! = Prox,, 4, (")

(2wk+l _ Zk — vdd (wk+l))
v roe . (34)

vk—i—l — proxydz (pk—H + yadg(wkH))
k+1 Zk + vk—H _ wk+l

P = prox

Z

We can observe that the dual formulation to three-block ADMM (33) is similar to but
different from the proposed scheme (34).

The splitting scheme (34) can be implemented as in Algorithm 2 for solving (19)
where d; are proper closed convex functions and Vd, is L-Lipshcitz continuous.

Algorithm 2 Initialize z° € X, y € (0,2/L). Fork =0, 1,2, ...
k

1. Compute wk+1 = Prox,, ¢, @

2. Compute pkt1 = prox,, 4, Quktl — 2k — yvdy (wktly);
3. Compute vFt! = Prox,, g, (P + Vo (whthy);

4. Update ZKt1 = zk 4 (k+1 — yk+1y,

5.3 The averagedness of the splitting operator for a special case

In this subsection, in addition to the basic convexity assumption of functions d; for
solving (19), we show that the proposed splitting operator 7 corresponding to iteration
(34)is %-averaged under the following special assumption:

Assumption1 Assume X = X @Y where X,Y are orthogonal subspaces, the
domain of d; (w) is inside X and the domain of d>(w) is inside Y.
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Remark 5.4 In the literature, in addition to basic convexity assumptions of f;, the
convergence of the three-block ADMM iteration (20) (or equivalently (33)) has been
well studied. In Cai et al. (2017), the convergence of (20) to a saddle point can be
proven if assuming strong convexity of f3.In Chen et al. (2016), a sufficient condition
for the convergence of the 3-block ADMM iteration (20) is AT A, =0,0r A; A3 =0,
or A] A3 = 0. For di(w) = f;'(A] w) and dp(w) = f;(A;1 w), A] Ay = 0 implies
Assumption 1, thus the assumption we consider here is weaker than AlTAz =0.

Lemma 5.5 UnderAssumption 1, if using the same subderivative Vd>(w*+1) € ddp(wkt1)
in the second line and third line in (34), the iteration (34) is equivalent to

=74 prox, 4, (prox, 4, (2 prox, 4, (5 — %) - Prox,, g, (Z5). (35)

Proof Without loss of generality, we consider the following special case of the domains
of d; and d being orthogonal complement to each other. Let any w € X be written
asw = (x,y) € XY withx € X and y € Y, and assume d;(x, y) = d;(x,0),
da(x,y) = d2(0, y). Then we have V,,da(x, y) = V,d2(0, y) forall x € X,y € Y.
Let xy,, yy be the X and Y components of w. Let x;, y, be the X and Y components
of z. Let dy, 0y be the x subdifferential and y subdifferential, respectively. The second
line of (34) can be written as

Pkt —argmm{dl(h)+—||h @ k+1—zk—ywz(w"“>)||2}
h=(x,y)

—argmm{dl(x 0>+—||(x y) — RGEF yEEy (kv
(x,y)

—y (0, ¥,d>00, yk“))]nz}

= a_rgmin {d1 (x,0) + in(x, 0) — GET, 0) — (e, 0))||2}
@argmm{—n(o ¥) = 26T yE = (0. y5) — (0, Vyda (0, y"“))]nz}

_argmln{dl(x 0) + —||(x 0) — 2+ 0) — (x§,0))||2}

xeX

€D argmin {2—||<0, ¥ = Q0L yth = o, y§)>||2} = ¥(0. Vydr (0. yi1)

—argmm{dl(x y>+—||<x y) — Qkr ykry (x;‘,y;‘))nz}
(x,y)

—7(0, V,da (0, Y1)
= prox,q, (Zwk+1 — zk) — y%dz(wkﬂ).
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Thus under Assumption 1, if Vda(w**1!) in the second line and Vd,(wkt!) in the
third line of (34) are taken to be the same subderivative, then (34) becomes:

wkt! = Prox,, 4, )

pk+1 = prox,,, (zwk—i-l _ Zk) _ yadz(wk-i-l)

o = prox,, 4, (karl + yadz(wkH)) = PIox, g, (proxydl <2warl - Zk>)

L S I S B

w = 2 4 prox, 4, (prox,, 4, Qw* ! — 26)) — whtl,

Z

which simplifies to (35) and the proof is concluded. O

In general, the composition of two proximal operators of convex functions is
2/3-averaged and is not 1/2-averaged (i.e., firmly nonexpansive), see Bauschke and
Combettes (2017).

Lemma 5.6 Under Assumption 1, the composition prox,,, o prox, g, is firmly nonex-
pansive.

Proof Without loss of generality, we consider the following special case of the domains
of d; and d being orthogonal complement to each other. Let any w € X be written
asw = (x,y) € XY withx € X and y € Y, and assume d;(x, y) = d;(x,0),
dy(x,y) =dr(0,y). Let w € X be given and xy,, y,, be the X and Y components of
w, then

. 1
ProxXy, g, 0 prox,, 4, (w) = prox, 4, | argmin {dl (h) + —1lh — w||2}
h=(x,y) 2y

. 1
= prox, ¢, (arg;nln{dl (x,0) + g [IGx, 0) = (xw, O)|I2},
1 2
argmin | > 10, y) — (O, yuw)ll
y 4
) 1
= Prox,,q, <arg)rcnln {d] (x,0) + ZH(X, 0) — (xw, 0)||2} s y‘w)

. ~ 1 4 . 1
= argmin {dz(h) + k- (argmm{d] (x,0) + =[x, 0) — (xw, O}, yw>u2}
];:()2,5]) 2)/ X 2)’

. N 1 . . 1
= argmin {d(0, §) + ——[|(%,0) — (argmm{dl(x,o) + o 11(x, 0) = (ra, O, 0) ||2}
¢ 2y x 2y

X

1
P argmin {dzm, 45 10.9-0 yw>||2}

1 1
= argmin | ——|(£,0) - (argmin{m (x,0) + =—1l(x,0) — (xw,O)nz},O) ||2}
£ Y x 2y

X

N 1 N
P argmin {dza), P+ 5-10.9) =, yw>||2}
3 14

. 1
= argmin dl(x,y)+2—||<x,y>—<xw,yw>u2}
x Y
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. 1
P argmin {dz(x, W+ 5ol ) = G, yuonz}
y Y

. 1
= argmin{(d] + d2)(x, ¥) + 5 (¥, ¥) = (u, yu)IP} = Prox, 4, ay) (W),
h=(x.) 2y

which is firmly nonexpansive since it is the proximal operator of a convex closed
proper function d; + d. O

Lemma 5.7 (Lemma 2.3 in Davis and Yin (2017)). Let X be a Hilbert space. Let
S:=U+TioV,whereU, T): X — X are both firmly nonexpansiveandV : X — X.
Let W =1 — QU + V). Then we have forall z, w € X:

ISz—Sw|* < lz—w|?—l(I=8)z—(I=S)w|*~2(Tj o Vz — Tj o Vw, Wz — Wuw).
(36)

Theorem 5.8 Under Assumption I and the assumption thatdy, dy, d3 are closed convex
proper functions, if using the same subderivative Vdy(w* 1) in the second line and
third line in (34), the splitting operator for the iteration (34) is %-averaged thus (34)
converges to the minimizer with any step size y > 0.

Proof Notice that (35) derived in Lemma 5.5 corresponds to the following splitting
operator:

T =Jyco(Tyao (20ye—1))+ (I —Ty).

where A = dd|, B = dd» and C = 9dd3. For any closed convex proper function f, its
proximal operator prox,, , is firmly nonexpansive, and so is / — prox,, ;. Lemma 5.6
implies J,c o J,a is firmly nonexpansive. Let U = (I — J,B), T1 = J,c o Jya,
V =2J,8 — 1, then we have § = T and W = 0 in Lemma 5.7, thus (36) gives

1=-1
1Tz = Tw|? < llz —w|> = —21d = Tz — I = Twl]*, (37)
2

which implies 7 is firmly nonexpansive thus %-averaged. Therefore, results in Sec-

tion 4, apply to establish the convergence of the splitting scheme (34). O

Remark 5.9 For a convex minimization d; (x) + d>(x) + d3(x) with differentiable d5,
Theorem 5.8 shows that the proposed splitting scheme (2) converges for any step size
y > 0 under Assumption 1. Even under Assumption 1, the Davis-Yin splitting (3)
still needs the step size to be small enough y < 2, since Vd, cannot be cancelled out
like in Lemma 5.5 for the proposed splitting scheme (2). Thus for special problems
satisfying Assumption 1, the proposed new scheme is provably much more robust than
Davis-Yin splitting in the sense of provable convergence using any positive step size.
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5.4 Some basic properties

In this subsection, we discuss some basic properties of the proposed splitting scheme
(34) under certain assumptions. We introduce the variables wgy, by writing (34) as
follows:

wSS = Ak = Prox,, 4, 5

wh = p*tl = prox, 4 QAT — 2K — yady (KT

wﬁ,z =kt = prox,,4, (P 4+ yad, WKy

k+1 _ k k ok
Z =z +wd2 Wy,

(38)

For convenience we use V f(x) € 9 f(x) to denote a subgradient of f at x.

Proposition 5.10 Let z° € X and (z;)j=0 be the sequence generated by (38). Then
the following identities hold:
(i) wf, =7k - de(wfh)
(i) wdl wd3 )/(le(wd)+Vd2(wd)+Vd2(wd3))
(iii) wh, —wh, = —y (Vi (wh) + Vda(wh) + Vds(wh,))
(iv) wh —wh =wh — wf, +y (Vda(wh,)) — Vda (w}))
(v) = =wh —wh = —y(Vdi(wh) + Vdr (wh) + Vd3(w)).

Proof We start with the relation w§3 = pron3 (25, we get

wy, =2 — yVds(wl). (39)

Next, we have the following relation

k
w,, = Prox

vay Qul, — 2 = yVar(wh))
= (L +yVdph) = 2wk — 2 —yvdry k)
< wle - w§3 = wZS — zk _ dez(Wf@) — y%dl (wsl)

= wy —wh =—y(Vdi(wy) + Vday(wh) + Vds(wy,)).  (40)
Again, we have the following relation

wsz = prox, 4, (wfl1 + dez(wfls))
= (I +yVd)Wh) =wh +yVdy(wh)
= wy, = (w, — yVdi(wg) — yVa(wy) — yVds(wy) + y Vda (w)
—yVdy(wh,) from (40)

= wh —wh = —y(Vdi W) + Vdy(wh) + Vds k). (41)

@ Springer



A three-operator splitting scheme. ..

Finally, we get
wh —wh = wh —wh +y(Vawh) — Varwh)) and T — 2k = wh —wf42)

[}

Proposition 5.11 (Upper Inequality). Let w € X and w* be the fixed point of the FPI
algorithm given in (34). Then, the following inequality holds:

2y (di(wh) + do(wh) + ds(wh) — (d1 + dy + d3)(w"))
<l — w*? = JI2F = 2K — R — )

+2y (Vdy(wh,) — Vda(w). 5 — w*)

—2y(Vd2(w§3) - de(wflz), R e N L de(wsz))

+2y*(Vdy(wh) — Vdo (wh), Vdy (wh)).

Proof We will show that the required inequality holds for every k > 0. In observance
of subgradient inequality, we get

2y (d (W) + da(wh) + d3(wjy) — (d1 +dy +d3) (™)

= 2y ((why — v, Vi @h ) + (why - w*, Vdrwh) + Vdswh)))
=2y (wh —wh,, Vdiwh)) + 2y (W, —w*, Vd () + Vdr(wy,) + Vd3 (wf,))
= 2(w§1 — w§3, yﬁdl (wsl)) + 2(w§3 —w¥, w§3 - wsl) from (ii) of Proposition 5.10
= 2(w§3 — wzl , w§3 —w* —yVd, (wsl))
= 20w, —wh, +y(Vda(wh) = Vdy (why))), wh, — w*

—yVd; (wl’j,1 )) from (iv) of Proposition 5.10
=2 =My Vaywh) -y Var wh ), wh —w*

—y%dl (wf;71 )) from (v) of Proposition 5.10
=2 = M 4y Vaywp) — y V(w2 wf — 2 —w -y Va )
=2 =My Var(wh) — yVar wh ). 2K =y Vaswh) —w* =y Vi )
=2 = 4y V(i) — y Vaa (). & — y Vs (wf)

—w* — yVdi(wh)) =y Vdy(wly,) +y Vda (wh)
=25 = My Vadyw) — yVaa(wip). = @ = — )

+2(zk — deg(w§3) — dez(wsz), dez(wsz)) from (v) of Proposition 5.10
= (K — KLk gk kL Gk kL +2<de2(w§3)

—yVdr(w,). 2 = w*)

2y Vdy(wh) — yVdy(why), * = 2 4 2F = Ky var wh)

+2y Ve (wl) — yVda (wh,), y Vda ()

k+1 H2 + ||Zk _ w*”2 _ “Zk+l _ *”2 _ ZHZk _ ZkJr] ”2

o w
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+2(y Vda (wjy) — yVda (wh), 25 —w*)
—2<de2(w§3) - dez(wfiz), K= Ry ok — kL Vde(w§2>>
+2<dez(w"§3) - dez(wf,z), ywz(wj;z» from (6)

= N1 — w2 = 1k = FF2 = — w2 4 2y (Vady () — V(). F - w)
72J/(Vd2(wfl3) - de(wf,z), K — Ky oy (k- oL de(w];.z))

+2y2 (Vdy (wh,) — Vdy (wh), Vda (wh)). (43)
O

Proposition 5.12 (Lower Inequality). Let w € X and w* be the fixed point of the FPI
algorithm given in (34). Then, the following inequality holds:

2y (dy (wh) + da(wly) + ds(wh,) — (dy + do + d3) (w*))
> (W), — wh,. Vdi(w") + (yVdy (w},) — y Vo (wh,), Vdy (w*)).

Proof By subgradient inequality and Proposition 5.10 (iii), we have
di(w}) — di(w*)

> (wh —w*, Vdi(w®))

= (wh — wh,. Vdi (") + (wh, — w*, Vdi(w"))

= (wh, —wh, +yVd(wh) — y Vda(wh), Vdi (w*)) + (wh, — w*, Vdi(w")).
In a similar manner, we obtain

dry(wh) — dy(w*) = (wh, — w*, Vdr (w*))

and d3(wh) — ds(w*) > (wh, — w*, Vds(w")).
On adding the above three relations, we get

di(wy) + da(wh) + d3(wh,) — (d1 + dy + d3)(w™)
> (wy, — wy,, Vdi(w*)) + (), — w*, Vdi (w*) + Vda(w*) + Vd3(w™))
+y Vo (wl) — yVda(wy), Vdi (w*)). (44)

Now, from the optimality condition of a subdifferential set, we can assume that
Vd, (w*) + Vdr(w*) = —Vd3(w*) € dd3(w*).
Therefore, on plugging the above relation in (44), we get

di(wh) + dy(wh) + d3(wh) — (dy + da + d3) (w*)
> (wh, —wy,, Vdi(w")) + (y Vda(wh,) — y Vda(wiy,), Vi (w*)).
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]
In the next theorem, we prove the convergence rate of the proposed Algorithm (34).
Theorem 5.13 Consider the iteration (34). Assume that the function d, is L-Lipschitz

continuous on the closed ball B(0, (1 + y/B)||lw® — w*||). Under the same assump-
tions in Theorem 4.3, we have the following convergence

(d + d + d3) (wl) — (di +da + d3)(w*) = 0 (w{;l) .

Proof Note that in view of Lemma 4.5, the sequences wsl and wﬁ} are within the

region where d is L-Lipschitz continuous. Therefore, we have

2y (i why) + da(wy) + da(uh) = (@i + dy + d5) ("))

< 2y (di(why) + da(why) + dy(wh) = (i + da + d3) (W) ) + 2y Llwh, — wh, .
Now, employing relation (43) of Proposition 5.11 in above relation, we get

2y (d1<w§1> +dy(wh) + d3(wh,) — (di +dy + d3)<w*))

< 2(Zk _ Zk_H, Zk . w*> o 2<Zk o Zk+1, Zk . Zk+1)
+2(yVdy(wh) — yVdr(wh), F — w*)
—2(yVdy(wh,) — yVdr(wh), 2 — 1) + 2 — 1y var )
+2(yVdy(wh) — yVdy(wh). y Vdy (wh ) + 2y LIlw§ — w}, || from (6)

< 20128 = NI = wr )+ 2012F = A - )
12y IVda (wh,) — Vdy (wh ) 12 — w*||
2y | Vdy(wfy) — Vdawi) 125 = )+ 2p 112 — IV,
12y | Vda(wh) — Vo (W) Vo (w) || + 2y L w, — wh, |

(
(

Now, note that in view of Theorem 4.3, zF is bounded. Therefore, in view of Lipschitz
continuity of prox, 4, and Vd,, we have that wZ} = Pprox, g, (zk) and de(wfl3) are

bounded. Similarly, Vd2(w§2) is also bounded.

By Theorem 4.3, Ik =2k =0 (ﬁ).By Proposition 5.10 (v), ||w§2_w53 | =

0( L ) The Lipschitz continuity of Vd,, the gradients implies ||Vd2(w§2) —

Vk+1

Vs ()l = o ( ijl) By Proposition 5.10 (iv), we also have [l — wh || =
1 1 :
0 ( «/le> Thus the order o ( «/W) is proven. O
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5.5 Multi-operator splitting schemes

Algorithm 2 can be formally extended to a four-block problem. Consider the following
problem given by

min fi(x) + f2(x2) + f3(x3) + faxa),
subjectto  A1x1 + Axxy + Azx3z + Asxqa = b, ,
X1 € Xl, X € XQ,X3 (S X3,X4 (S X4

where for eachi = 1, 2, 3, 4, the functions f; : R" — R U {400} are proper, closed,
and convex (not necessarily smooth). Foreachi = 1,2,3,4,A; € R and b € R4,
Notice that the proposed three-operator splitting scheme (34) can be regarded as a
modification to the dual form of three-block ADMM (33). Thus similar to derivations
in Section 5.2, we can first derive the dual form of the classical four-block ADMM for
the problem above, then perform similar modifications to obtain a formal extension of
the proposed scheme (34) for minimizing the dual problem Z?=1 d; (x) where each
d; is a proper closed convex function.
The extended 4-operator splitting algorithm is given as follows:

Algorithm 3 Initialize Lex, y € (0, min{L»,, L3}). L; is the Lipschitz constant of
vd;.

k

1. Compute wkt! = proxyd4(zk);

2. Compute pFt! = Prox, 4, Q! — 2k — yVay (w1l — y Vds (wht));
3. Compute v]f"'l = Prox, 4, (PKH! 4 9 Vdo (wkt1y);

4. Compute v§+l = prox,,4, (v]f"'1 + yVdz(wkt1y);

5. Update F+1 = & 4 o+ — bl

Remark 5.14 In general, a splitting scheme for m-operator can be similarly derived
from modifying the dual form of m-block ADMM for minimizing ) /-, d; (x) where
each d; is a proper closed convex function, and at least m — 2 of them have Lipschitz
continuous gradients.

6 Applications and numerical results
In this section, we demonstrate the working of our proposed Algorithm 1 and 2. Next,

we compare the behavior of the proposed Algorithm 1 with the method in Davis and
Yin (2017) and Ryu and Vi (2020).

Example 1 Consider the following problem given by

min f(x) + g(Lx) + h(x). (45)
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where f, g, and h are proper, closed, and convex functions, and g is (1/8)-Lipschitz
differentiable, and L is linear mapping. The proposed Algorithm 1 applies here with
the following monotone operators given by:

A=df; B=V(goL)=L*oVgoL; C=dh.

If zer (3f + Vg + 0h) # §. Then, x* is a weakly minimal solution to (45). The
modified form of Algorithm 1 for problem (45) is discussed below:

Algorithm 4

Initialize an arbitrary 0 € X, stepsize y € (0,28/|L]?) and (x;)j=0 € (0, (4B — y||L||*)/2B). For
k=0,1,...

k

1. Compute x¥+1 = Prox,,j, ("

2. Compute yk+1 = ka+1;

3. Compute pkt! = proxyf(Z)c]H'1 — 2k —yL*vg(ykthy);
4. Compute vk 1 = proxyg(pkJrl +yVg(ykthy,

5. Update 251 = 2k 4 (k+! — k1),

Example 2 Consider the following problem given by

min $llx — ull3 4 iny () +iny (x),
xeR?
subjectto Aj = {x:m <x; <M, Vi) ’ (46)
and Ay ={x:Ax = b}
where A = [1,1,...,1],b € R, u € R" are given. Here « > 0 is a fixed constant.

Such a simple problem can be used as a postprocessing step to enforce bounds for
solving complicated PDEs (Liu et al. 2024, ?, 2025).

Notice that this simple constrained minimization (46) can also be solved directly via
the KKT system of the Lagrangian, which however might be less efficient than splitting
methods for large problems, see a comparison of DRS with a direct solver of KKT
system in (Liu et al. 2024, Appendix). Moreover, following the analysis in Demanet
and Zhang (2016), a sharp local linear convergence rate of Douglas-Rachford splitting
for (46) can be derived, which can be further used to design optimal step size (Liu et al.
2024). Though (46) can be solved by two-operator splitting, a more general version of
(46) can no longer be easily solved by Douglas-Rachford splitting. For example, for
stabilizing numerical schemes solving gas dynamics equations (Zhang and Shu 2012;
Zhang 2017), the bound-preserving constraint A; = {x : m < x; < M, Vi}in (46)
would be replaced by the invariant domain preserving constraint A; = {x € R"*3 :
xi € G C R3 Vi} for some convex invariant domain set G, which a two-operator
splitting cannot easily handle. Instead, a three operator splitting like three-operator
Davis-Yin splitting or the proposed splitting can be used.
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We conduct a comprehensive comparison of the major splitting schemes sur-
veyed in (3.1) that are applicable to this problem. This includes Davis-Yin split-
ting, Forward-Douglas-Rachford-Forward (FDRF) (11), Forward-Reflected-Douglas-
Rachford (FRDR) (12), ADMM Dual Form (4), and our proposed three-operator
splitting (2). Let f(x) = %Hx — u||%, g(x) =i, (x), and h(x) = ip,(x). The pro-
posed scheme (2) applies here with the following operators given by:

[0, +00], ifx;=M
A=dg=1{0, ifx; € (m, M),
[—00,0], ifx; =m,
and B=0h=R(A),
andC=0f =a(x —u).

Equivalently, we can set dj = g, d» = f, d3 = h in Algorithm 2 or the scheme (2)
to obtain

K2 = At — A + £

. 1 1
pIH'1 = m1n(max(2xk+2 -+ ozy(xk+2 —u),m), M)
k+1 1 k+1 ay
X - ozy+lp + ay+1u
1
S R S

The Davis-Yin scheme (3) with dy = g, d» = f, d3 = h becomes

1
2 = At — A +
. 1 1
Kkl = m1n(max(2xk+2 -+ ay(xk+2 —u),m), M)
1
S R i S e S

The FDRF scheme with dj = g, d» = f, d3 = h becomes

1
= At — AZK) +
1 1
xFH = min(max(Zxk+7 —F+ ay(xk+7 —u),m), M)
1 1
kL kg kD kg Ly — e (Kt — ).

b4 —y(a(x

The FRDR scheme with d| = g, d» = f, d3 = h becomes

! = min(max(x* — yrrorZ" — YERDR Qe (X — 1) — a(x* 1 —w), m), M)
Y = AT (b — AQxFF! = xK 4 By ok xk 4 gk

1
= @

B
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We compare the proposed splitting scheme (2), Davis-Yin method (3) FDRF method,
and FRDR method, ADMM dual form on the problem (46) withae = 1, n = 100, m =
—1,M =1,and b = Au, u € R" where u is constructed by perturbing a sine profile
by random noise:

u; = sin(27 ) + 0.8 % (0, 1).
n

The number of entries in u greater than M = 1 is 17 and the number of entries in u
less than m = —1 is 20. The minimizer x* to (46) satisfies x* € [m, M]. The error
measured by ||xk+% — x*|| is shown in Figure 2. Let L be the true Lipschitz constant
of Vf. Let u be an estimate of the Lipschitz constant L, and we use the following

step sizes:

1. Davis-Yin splitting, FDRF, ADMM dual form and the new splitting method all use
the same step size y = .

2. The FRDR method has two parameters and it converges for any § > 0 and yrrpr <
ﬁ. We use a small enough f > 0 and yrrDR = 155,53

For this simple test, we have L = «, but in practice usually one has to estimate the
Lipschitz constant. To this end, we show the performance using different estimates p in
Figure 2, in which the optimal solution x* is generated by running Davis-Yin method
enough number of iterations with u = L. The Davis-Yin method performs the best if
using step size y = %, i.e., when there is an accurate estimate of L, and the proposed
method is not faster than the Davis-Yin method if y < % The Davis-Yin method,
FDRF and ADMM dual form will not converge using an underestimated Lipschitz
constant like u = % (or equivalently using a large step size like y = %). Even with a
significantly underestimated Lipschitz constant like u = % (or equivalently using a
large step size like y = % in the proposed new method), the proposed new method and
FRDR converge. If using a significantly underestimated Lipschitz constant, FRDR is
much faster with a properly tuned parameter 8, but FRDR does not converge without
tuning the extra parameter . Though the proposed new method is slower than FRDR,
it does not need an extra parameter thus it needs no further parameter tuning, which
is its advantage. In other words, when there is no accurate estimate of the Lipschitz
constant, this simple test suggests that the proposed new splitting is robust and easy
to use.

Example 3 Next we test the performance of the proposed new splitting on a fused lasso
in the following form

o1
min = || Ax — b3 + willx|l1 + pal Bx|1. 47)
xeRr2

-1 1

where A e R"™*" b € R",and B = - e R=Dxn The fused lasso

—-11
has been used in signal processing, genomics, and machine learning to produce sparse
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+Davis-Yin splitting
FDRF
#*#FRDR
= 10_5 A ADMM Dual Form
5
|
1:
5
| 0—1 [
10—15
0 100 200 300 400 500

Iteration number

(a) Lipschitz constant estimate ¢ = OL—3. The step size is
_ 03 ’
T=7T

[OProposed splitting
+Davis-Yin splitting

~|*FDRF

*FRDR

4 ADMM Dual Form

10710
100

0 50 150 200
Iteration number
(c) Lipschitz constant estimate y = %. The step size is

v = 2—84 ADMM Dual Form and FDREF fail to converge.

|OProposed splitting

+ Davis-Yin splitting
FDRF

*FRDR

= 10°  ADMM Dual Form
|
T
£
10°®
0 500 1000 1500 2000
Iteration number
. . . _ L .
(e) Lipschitz constant estimate 4 = 55. The step size is

v = %, ADMM Dual Form, Davis-Yin and FDRF fail to
converge.

|OProposed splitting
+ Davis-Yin splitting

FDRF
*FRDR
f 4 ADMM Dual Form
| .
o 10°
+
%
8
10—10

200 300 400 500

Iteration number
(b) Lipschitz constant estimate 4 = 0.99L. The step size is
_ 0.99

~ 100

- -

* [OProposed splitting
+ Davis-Yin splitting
FDRF
*FRDR
~ ADMM Dual Form

-10
10
0 400

200 300

Iteration number

100

(d) Lipschitz constant estimate y = % The step size is
v % ADMM Dual Form, Davis-Yin and FDRF fail to

converge.
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(f) Lipschitz constant estimate 4 = 5. The step size is
v = 4—L0. ADMM Dual Form, Davis-Yin and FDRF fail to
converge.

Fig. 2 Results in Example 2 for performance of using different values of x, which is an estimate of the
Lipschitz constant L = «. For ADMM Dual Form, Davis-Yin splitting, FDRF and the proposed new
splitting method, we use the same step size y = ﬁ For the FRDR method, we use a small enough 8 = 0.1

and YFRpDR = ﬁ FRDR method will diverge without using small enough g for © <« L

and locally smoothness models. When using a splitting method like Davis-Yin and
the proposed new method in this paper for (47), one needs the proximal operator for
the TV-norm function ||Bx| 1, which is expensive to approximate. The PD30 in Yan
(2018) avoids using the proximal operator of || Bx||1. For a very large scale fused lasso

problem, e.g., TV-norm for 2D and 3D
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We emphasize that we compare the proposed method with Davis-Yin splitting and
PD3O0 for the fused lasso problem only for the purpose of validating the numerical
performance of the new operator splitting. Let f(x) = %||Ax — b||§, g(x) = urllxl,
and h(x) = ua||Bx|1. It is well known that the proximal operator for ||x||; with a
step size y > 0 is the shrinkage operator Shrinkage, . Setd) = g, do = f, d3 =h
in Algorithm 2 or the scheme (2) to obtain

1 . 1
ok+y = proxymHBle(Zk) — arg;nm (M2||Bx||1 + g”x — Zk||2> (48a)

P! = Shrinkage, ,, [26°73 — 2 — y (AT (ax3 = p))] (48b)

S (ATA N %1)_1 ATh+ % (pk+1 +y (AT (Axk+%) - b)) (48¢)

K = gk gkl gkt (48d)

The Davis-Yin splitting with d; = g, do = f, d3 = h becomes

K orox (zF) = argmin(u || Bx |1 + L||x -1 @9
= PIOXy By, (27) = argmin(uz | 5x1h + 5 :
xeX 4
$H = Shrinkage,,,, [2xkT2 — 2k — )/(AT(AXH% —b))] (49b)
Kl = gk kel ke (49¢)

Notice that the subproblem (48a) is the classical TV norm minimization problem
and it is has been known that such a problem can be efficiently approximated by the
classical 2-block ADMM method. See (Torres et al. 2025) for a recent result of local
linear convergence of ADMM method solving TV norm minimization problems. In
each iteration of 2-block ADMM solving (48a), the main computation cost is the
inversion B' B + al where a is a positive constant. For 1D TV-norm, BTB +al is
a tridiagonal matrix, and we use backslash in MATLAB to efficiently invert such a
tridiagonal matrix in our implementation.

For the PD30 scheme (14), we set d1(x) = u1llx|l1, d2 = f, d3 = w2llx|l1, then
only matrix multiplication and shrinkage operator are needed thus it is much cheaper
and easier to implement.

We compare the the proposed splitting scheme (48) with Davis-Yin method (49)
and PD30 (14) on the problem (47) with A being a random matrix whose elements
follow the standard Gaussian distribution, and b is obtained by adding independent
and identically distributed Gaussian noise with variance 0.01 onto Ax, 1 = 20 and
o = 200.

We first consider a problem of size A € R190%1000 shown in Figure 3. In the 2-block
ADMM iteration for the subproblem (48a), we set the step size as 1000 with stopping
thresholds as either the difference between two iterations being less than 1 x 1078 or
the total number of iterations exceeding 10000. As we can observe in Figure 3, the
more expensive methods (48) and (49) converge faster than PD30 for certain precision
regime, and the proposed new method (48) is more robust with larger step size y than
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(a) v = % (b) v = I—LO, Davis-Yin and PD3O fail to converge
Fig. 3 Cost function value v.s. iteration numbers for a fused lasso problem with r = 100 n = 1000,

1 = 20, u = 200. Performance of the three methods using the same step size y and the extra parameter in
PD30 is takenas 8 = —22 L The reference solution Xy is approximated by 40, 000 iterations of PD30

I1BBT| V"
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(a) Cost function value v.s. iteration numbers. The differ- (b) Cost function value v.s. CPU time.

ence between new method and DY is marginal.

Fig.4 A fused Lasso problem with r = 400, n = 20000, 1 = 20, up = 200. Step size is y = % The
extra parameter in PD30 is taken as § = 1. The reference solution x is approximated by 40, 000 iterations
of PD30

Davis-Yin splitting (49). PD30 and Davis-Yin, and ADMM Dual Form splitting fail
to converge when the step size y is significantly larger than %.

Next we consider a problem of larger size with A € R400%20000_ Fjoyre 4 shows the
performance. For the PD30 method, we use parameters § = 1,y = %, which may
not be the optimal ones, but it is already faster in CPU time than the two expensive
methods (48) and (49). For the subproblem (48a) in this test, we set the step size as
1000 with stopping thresholds as either the difference between two iterations being
less than 1 x 107° or the total number of iterations exceeding 500 for the 2-block
ADMM iteration. Though the iteration numbers of the proposed new method and the
Davis-Yin splitting are almost the same as shown in Figure 4(a), the proposed new
method is slower in CPU time due to the extra step (48c). Nonetheless, the proposed
scheme (48) is more robust for larger step size as shown in Figure 3.
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7 Concluding remarks

In this paper, we have considered a three-operator splitting scheme for solving mono-
tone inclusion problems, which is an extension of the Douglas-Rachford splitting. It
is similar to but different from Davis-Yin splitting, and the dual form of the standard
three-block ADMM. In our numerical tests, it can allow a larger range of step size,
compared to the Davis-Yin Splitting and the dual form of the standard three-block
ADMM. For solving a composite convex minimization problem, the splitting oper-
ator can be proven 1/2-averaged if two functions have orthogonal domains. Future
work includes exploration of nonsmooth problems as those recently studied in Yin
et al. (2024), Bai et al. (2025).

Appendix: Derivation of a 3-block ADMM-like algorithm

Since the proposed splitting scheme is different form the classical three-block ADMM,
in this section we derive the ADMM-like form of the proposed scheme. For the pro-
posed algorithm

whtl = prox,, 4, (zk) (50)
k+1 __ k+1 k k

P =prox,, Quwt — 2 — ydda(v")) 1

i = Prox,, 4, (P 4+ ydda (M) (52)

N S B e (53)

we start with relation (50)

wht! = Pprox,, 4, ") = U+ ydd)wth) =*

wk+l — Zk _ y8d3(wk+l)
wk+1 — Zk _ V(A33f3*(A;—wk+l) _ b)
ATw ! = AT (% — y(A30 £ (A w 1) — b))

3 f3(es1) = AT (5 — y As(rs1) + vb),

I

where Wkt = 3 N (A3T w**1), and f* denotes the convex conjugate of the proper,

closed, and convex function f. By duality, they satisfy A7 w**! = 3 f3(w**1). From
relation (51), we have

pk+1 = prox,q, (2wk+1 _ ok yadz(wk+l))
= (I +yad)(p") =20 = F —yadr (')
— pk+1 I S yadz(wk—H) _ yadl(pk+1)
— pk+1 — 2wk+1 _ Zk o yAzsz*(AszkJrl) _ yAlafl*(AlTpk+l)
= AP = AT QU = —y A AT WY — y Ad f1AT P
= Afilprr) = AT QT =K —y 420 (AT W —y A
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= 3fi(prr1) = AT @ — y Az + yb)) — 2
—y A2d [ (AT w ) — y A P
3f1(pran) = AT(* =2y Azt — y As* T — y Ay P4 200,

!

where pF1 = 8 (AT pk*1) and &1 = 3 £ (AT w**1). From relation (52), we
have

ko prox,, 4, ("1 + yddy (wh))

(I + yady) 01y = pKH1 4y ady (wh)

oL = Pk+1 i yadz(wk) _ yadz(vk+l)

T = ALy 400 £ (AT Wkt — y Arddy (AT W)

ATV = AT Ry aga £ (AT WY — y Arady (AT VR )

3 @) = AT (PF 4y Az £ (AT wh Tl — y A%

8f2(1_)k+]) _ Ag(Zwar] _ Zk _ )/Alﬁk _ yszk+l)

3 @ = AT @K — y A3 (g ) + yb) — 2F — y AL PR — p ARkt
0" = AT(F — y A BT =y 40T — 2y As () + 20 D),

A A

where o¥+! = 3 5 (AT v*+1). Finally, from (53) we have

szrl z +v

— ZF g pF oy ARt — AR K oy ARt — b
oy (A + AT 4 At — b

k+1 _ k+1

To summarize, after renaming the variables, we have

3 f3(Wrs1) = AL (ZF — y A3 (ikq1) + vb)

k

_ . z

— x§+l wE = argmin {f3(X3) + %||A3x3 —b— —Hz}
xX3€X3 Y

3 f1(pr1) = AT (ZF = 2y Ay — y A2 — y A P 4 290)

k
_ Z
— = 5 = argmin {fl (1) + S A g + AgF T — 24504 — 20 — ?HZ}
x1eX]
3@ = AT (* — y A — y Agp* T — 2y As(iiy 1) + 2vD)
k
- . Z
— x§+1 = pk+1 = argmin =f2(x2) + 3 L ||A|)ck+1 + Apyxy — 2A3x§+1 —2b— ? ||2}
X€X)

R V(A1Pk+l + AT 4 Ayt — )
= =y (AT AT A p).
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So the derived algorithm is

. k
x5 = argmin [f3(X3) + 5llAsxs — b — 2'7”2}
x3€X3
) N k
xf ! = argmin | £1Ge0) + F A1 + A2t — 2434 — 26 — 212}
X|€X1 ’
k
A = argmin | £00) + S1A + Aoxy — 245281 — 2 - 22
x2€eXs
= 2y (AT AT AT )

(54)

where W% t! = § £ (AT Wkt = 3 £5(AT (2F — y (AT — b))).

Since there are quite a few variants of 3-block ADMM methods, we consider a
numerical comparison of some existing variants to the derived 3-block ADMM-like
algorithm (54), as a demonstration of its practical efficiency. We consider an example
transformed from the problem (46). Let f>(x2) = 5[lx2 —u||%, Si(x1) =ia,(x1), and
f3(x3) = ia,(x3), where the two indicator functions are for the same two sets as in
(46). The derived scheme applies here with the following constraint:

Aix1 + Ayxy + Azxz =d,

where A = |:(I)i| € RIxn A, = |:_[Ii| € RZXn Ay = |:_01i| e RZxn and

d = 0y, € R?". For this problem, we obtain from (54):

it =2y + (Z Ao/ + b) fn Ly

i=1
D = (=K 4+ K 4y Ja
’1‘“ = min(max(@**! + z1/y), m), M)

k+1 (au + )/xk+1 2)/karl — z’f + zé)/(a +2y)

k+l k+1 k+1
A =25 — J/(x —x3 ).

The direct extension of 3-block ADMM (33) applied to this problem is:

k'H = mln(max(xk+1 +wi/y), m), M);

k“ = (au + yxi Ty b why @+ 2y)

A = —wafy — (Z(m(i) —w5(i)/y) +b) /n-1,

i=1
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O é-block ADMM
10O * Primal Form of Proposed Splitting ||
ADMM Variant 1
+ ADMM Variant 2
— * ADMM Variant 3
S
_|_
=2
8
1 0_10 |- \ -
\ ] L L
0 100 200 300 400 500

lteration number

1
Fig.5 Comparison of the error ||xk+ 2 — x*|| between the derived algorithm (54) (the corresponding legend
is Primal Form of Proposed Splitting) and other 3-block ADMM variants. The convergence rate of derived
algorithm is between the ADMM variants.

k+1 _  k k+1 k+1
w T =wp -y —xy )

k+1 _ k k+1 k+1
Wy = W, —)/(x2 — X3 )a

where 1, is the n-dimensional vector with all components equal to 1. We compare
the derived algorithm with the direct extension of 3-block extension of ADMM with
variant 1 (He and Yuan 2018) that uses prediction correction steps with parameter
T = % in the correction step, variant 2 in Davis and Yin (2017) that only changes the
xlf“ update, and variant 3 in He et al. (2012) that uses prediction-correction steps
with Gaussian back substitution with o = % in the correction step. For simplicity we
use step size y = 1 for algorithms. All methods are tested on the problem (46) with
the same parameters « = 1,n = 100,m = —1, M = 1, and b = Au, where u is
constructed by perturbing a sine profile by random noise:

u; = sin (2ni) +0.8 %N, 1).
n

The comparison is shown in Figure 5.
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