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Abstract

This paper proposes an accelerated proximal point method for maximally monotone
operators. The proof is computer-assisted via the performance estimation problem
approach. The proximal point method includes various well-known convex optimiza-
tion methods, such as the proximal method of multipliers and the alternating direction
method of multipliers, and thus the proposed acceleration has wide applications.
Numerical experiments are presented to demonstrate the accelerating behaviors.
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1 Introduction

A fundamental tool for finding a root of a monotone operator is the proximal point
method [46,59]. The monotone operator theory is particularly of interest, since it is
closely related to convex functions and convex minimization [7,14,60]. For example,
the proximal point method is useful when solving ill-conditioned problems or dual
problems. In particular, the augmented Lagrangian method (i.e., the method of mul-
tipliers) [36,56] and the alternating direction method of multipliers (ADMM) [26,27]
are instances of the proximal point method applied to dual problems [23,24,58].

To improve the efficiency of the proximal point method, accelerating its
worst-case rate has been of interest both in theory and in applications (see e.g.,
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[1,3,6,15,29,34,43]). In specific, inspired by Nesterov’s fast gradient method [51,52],
Giiler [34] accelerated the worst-case rate of the proximal point method for con-
vex minimization with respect to the cost function. This yields the fast rate O(1/i?)
where i denotes the number of iterations, compared to the O(1/7) rate of the proxi-
mal point method. However, this acceleration has not been theoretically generalized
to the monotone inclusion problem, and only somewhat empirical accelerations, e.g.,
via the relaxation and the inertia (i.e., an implicit version of the heavy ball method
[55], or equivalently, Nesterov’s and Giiler’s accelerating technique [34,51,52]) in
[1,3,6,15,29], have been studied. Therefore, this paper studies accelerating the worst-
case rate of the proximal point method with respect to the fixed-point residual
for maximally monotone operators. This provides the fast O(1/i%) rate, which
improves upon the rate O(1/i) of the proximal point method [9,32]. The proof is
computer-assisted via the performance estimation problem (PEP) approach [21] and
its extensions [20,22,31,32,37-41,61,65-67].

Under the additional strong monotonicity condition, the proximal point method has
a linear rate in terms of the fixed-point residual [59], while the proposed acceleration
is not guaranteed to have such a linear rate. Therefore, this paper further employs
a restarting technique (e.g., [50, Section 11.4], [53, Section 5.1]) under the strong
monotonicity condition. This has a linear rate, and is faster than the proximal point
method for some practical cases.

The proposed acceleration of the proximal point method has wide applications. This
provides an acceleration to the proximal method of multipliers [58], the Douglas—
Rachford splitting method [19,44], and ADMM [26,27]. The proposed result also
applies to a preconditioned proximal point method such as the primal-dual hybrid
gradient (PDHG) method [11,13,25,35], (i.e., a preconditioned ADMM), yielding an
accelerated PDHG method. This paper then shows that the proposed acceleration
applies to a forward method for cocoercive operators. Existing works on accelerating
the forward method can be found, for example, in [2,45].

Section 2 reviews maximally monotone operators, the proximal point method and
its known accelerations. Section 3 studies the PEP with respect to the fixed-point resid-
ual for monotone inclusion problems. Section 4 proposes a new accelerated proximal
point method using the PEP. Section 5 considers a restarting technique to yield a lin-
ear rate, under the additional strongly monotone assumption. Section 6 applies the
proposed acceleration to well-known instances of the proximal point method, such
as the proximal method of multipliers, the PDHG method, the Douglas—Rachford
splitting method, and ADMM. Section 6 also provides numerical experiments. Sec-
tion 7 presents that the proposed approach also accelerates the forward method for
cocoercive operators, and Sect. 8 concludes.

2 Problem and method
2.1 Monotone inclusion problem

Let H be a real Hilbert space equipped with inner product (-, -), and associated norm
[| - |]. A set-valued operator M : H — 2M is monotone if
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(x —y, u—v)>0forall (x,u), (y,v) € graM, (D

where gra M:={(x,u) € H x H : u € Mx} denotes the graph of M. A monotone
operator M is maximally monotone if there exists no monotone operator A : H —
2™ such that gra A properly contains gra M. Let M(H) be the class of maximally
monotone operators on . In addition, a set-valued operator M : H — 2™ is
u-strongly monotone for p € R4, if

(x —y, u—v) > pllx — y||* for all (x,u), (y,v) € gra M. 2)

Let M, (H) be the class of maximally and j-strongly monotone operators on H.
Also, define B(H,G) = {L : H — G | L is linear and bounded} for a real Hilbert
space G equipped with inner product (-, -), and let L* € B(G, H) be the adjoint of
L € B(H, G) that satisfies (Lx, y) = (x, L*y) forallx € Hand y € G.

This paper considers the monotone inclusion problem:

Find x € H subjectto 0 € Mx, 3)

where M € M(H) (or M € M, (H)). This includes convex problems and convex—
concave problems; a subdifferential d f of a closed proper convex function f : ‘H —
R U {00} is maximally monotone [48]. Let 7 (H) be the class of closed proper convex
functions on H.

We assume that the optimal set X, (M):={x € H : 0 € Mx} is nonempty.
We also assume that the distance between an initial point x( and some optimal point
X4 € X«(M) is bounded as

|[lxo — x4«|| < R for aconstant R > 0. 4

2.2 Proximal point method and its worst-case rates

Proximal point method was first introduced to convex optimization by Martinet [46],
which is based on the proximal mapping by Moreau [49]. The method was later
extended to monotone inclusion problem by Rockafellar [59]. The proximal point
method for maximally monotone operators includes the augmented Lagrangian [36,
56], the proximal method of multipliers [58], the Douglas—Rachford splitting method
[19,44], and the alternating direction method of multipliers (ADMM) [26,27], so
studying its worst-case convergence behavior and acceleration is important, which is
of main interest in this paper.

The proximal mapping [49] (or the resolvent operator) of an operator M is defined
as

Ju =T +M)7", Q)

where I : 'H — 'H is an identity operator, i.e., I(x) = x for all x € H. The
resolvent operator J s is single-valued and firmly nonexpansive for M € M(H)

@ Springer



60 D.Kim

[47]. The proximal point method [46,59] generates a sequence {x;} by iteratively
applying the resolvent operator with a positive real number A as below.

Proximal Point Method
Input: M € M(H), xo e H, » € Ry.
Fori =0,1, ...

xip1 = Jom(xi).

In [9, Proposition 8], the worst-case rate of the proximal point method with respect
to the fixed-point residual

llx — T @I ©)
was found to satisfy

2

R
llx; —xi—1]]> < — (7

fori > 1. Very recently in [32], this was improved to

1 i—1 R2
llxi —xi-1|> < (1 - ;) —, ®)

1

which is exact when dim H > 2. Such exact worst-case with dimH = 2 given in
[32] will be visited at the end of Sect. 4. The bound (8) is asymptotically e-times
lower than (7), where e is Euler’s number. When we additionally assume the p-strong
monotonicity, the proximal point method has a linear rate [7, Example 23.40] [59]

2
) i — xi—1]]? )

2
Xit1 —x;i||° <
|| i+1 l|| _<1+)\,U«

for i > 1, which is exact considering the case Mx = pux withdimH = 1.
For a convex minimization of f € F(H), [66, Conjecture 4.2] conjectures that the
proximal point method satisfies

RZ
llxi —xi 111> < = (10)
l

fori > 1, which is faster than (8) for maximally monotone operators. In addition, the
O (1/i) worst-case rate of the proximal point method with respect to the cost function
was studied in [33, Theorem 2.1], and this was improved by a constant 2 in [66,
Theorem 4.1]
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2

R
fxi) = fxy) < YTy (11)

fori > 1 and some x, € X, (9 f) with ||xg — x«|| < R.

Remark 2.1 The results for the proximal point method can be applied to a precon-
ditioned proximal point method. Let L € B(H, H) be invertible. Then, L*ML is
maximally monotone for M € M (H) [7, Proposition 23.25], and the corresponding
proximal point method is

¥ir1 = Lm0 = I+ AL*ML)'%;. (12)

Introducing x; = L¥; and P = (LL*)~! yields the following equivalent precondi-
tioned proximal point method

xit1 = (P + M)~ Px;. (13)

So, for example, the inequality (7) leads to the preconditioned fixed-point residual
bound for the preconditioned proximal point method

R2
(P(x; —Xxi—1), X; —X;_1) < ra (14)

for i > 1, and for some x, € X,.(M) with (P(xo — x), X0 — Xs) < R2. This is
particularly useful when considering the PDHG method [11,13,25], [35, Lemma 2.2],
which is an instance of a preconditioned proximal point method. We will revisit this
in Sect. 6.2.

2.3 Existing accelerations for proximal point method

This section reviews existing accelerations of proximal point method for convex min-
imization with respect to the cost function. To the best of our knowledge, there is no
other type of proximal point methods that guarantees accelerated worst-case rates.

For convex minimization, Giiler [34] developed the following two accelerated ver-
sions, inspired by Nesterov’s fast gradient method [51,52]. The following is the first
accelerated version of the proximal point method in [34] which is an instance of FISTA
[8]. The original version in [34] includes some variation with an iteration-dependent
X, rather than a fixed constant A (see also [5] for choosing A; appropriate for further
acceleration). This paper focuses on a fixed constant A, and we leave its extension to
a varying constant A; as future work.
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Giiler’s First Accelerated Proximal Point Method in [34, Sec. 2]
Input: f € F(H), xo=yp € H, A€ R4y, to=1.
Fori =0,1, ...
Xiv1 = Jror (),
1+ /1+4¢
2
ti—1

liy1 =

Yipr =Xip1 + ——(Xip1 — Xp).

i+1

The sequence generated by the Giiler’s first accelerated proximal point method
satisfies [34, Theorem 2.3], [8, Theorem 4.4]

R? 2R’
22, T M+ 1)?

fx) = fxy) < (15)

fori > 1 and for some x, € X, (9 f) with ||x¢g — x,|| < R. The following is another
accelerated proximal point method by Giiler [34], which the formulation is similar to
those of the optimized gradient methods [37,39,40].

Giiler’s Second Accelerated Proximal Point Method in [34, Appendix]
Input: f € F(H), xo=yp € H, A€ Ryy, to=1.
Fori =0,1, ...
xit1 = Jr(y),
e
2
i —1

tit1 =

1
(Xip1 —x;) +—(xip1 — y;).
i+1 iy

Yig1 =Xiy1 +

The sequence generated by Giiler’s second accelerated proximal point method sat-
isfies [34, Theorem 6.1] fori > 1

R? R?

f@xi) = flxs) = v =< TR

(16)

which is twice smaller than (15).

2.4 Main contribution
To accelerate the worst-case rate of the proximal point method for maximally mono-

tone operators, the relaxation and the inertia (i.e., an implicit version of the heavy
ball method [55], or equivalently, Nesterov’s and Giiler’s accelerating technique
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[34,51,52]) have been studied in [1,3,6,15,29]. However, none of them guarantee accel-
erated rates. Therefore, the main contribution of this paper is to develop a method that
has a fast O(1/i?%) rate with respect to the fixed-point residual, improving upon the
O(1/i) rate of the proximal point method in (7) and (8).

This paper considers the following general proximal point method with step coef-
ficients {h;4+1 k+ 1};'(:0 for reusing previous and current updates {x;41 — J’k};;:o- This
includes the proximal point method, the accelerated methods via the relaxation and
the inertia [1,3,6,15,29], and the proposed accelerated method.

General Proximal Point Method
Input: M e M(H), Yo € H, A e R++.
Fori =0,1, ...

xiv1 = Jom (),

1
Yigq =y + Zhi+1,k+1(xk+l = Yi)-
k=0

This paper next uses the PEP approach to find the choice of {hi+1,k+1}};:0 that
guarantees an accelerated rate. While the formulation of the general proximal point
method is inefficient in general, the proposed accelerated method with the specific
choice of {h; 41 k+ 1}};:0 found by PEP has an efficient equivalent form. This form is
similar to the other accelerated methods with the relaxation and/or the inertia [1,3,6,
15,29].

3 Performance estimation problem for maximally monotone
operators

This section uses the performance estimation problem (PEP) approach [21,66,67] to
analyze the general proximal point method for maximally monotone operators, in
terms of the fixed-point residual (6). This was recently studied in [32] for the proximal
point method, providing the exact rate (8). The same authors [31] also used the PEP
to study the exact worst-case rate for the ergodic sequence of the (relaxed) proximal
point method for the variational inequalities. Similarly, [66] used PEP to analyze the
worst-case rate of the proximal point method for convex minimization in terms of the
fixed-point residual and the cost function, yielding (10) and (11), respectively.

Building upon [21,31,32,66,67], the worst-case rate of the general proximal point
method after N iterations for decreasing the fixed-point residual (6) under the initial
distance condition (4) can be computed by

2
max max —|lxN — yn_1ll
MeM(H) xi...xyeH, RZ? IN-1
Yo, ¥n-1€H,
xX:€X (M)

subjectto x;y1 = Jom(y;), i=0,...,N—1,
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i
Yis1 = Vi Y hiviir1 i1 =y, i=0,..,N=2,
k=0

1o — x4l < R*. (17)

This is an infinite-dimensional problem due to the constraint M € M (H), which is
impractical to solve. PEP in [21] further introduced a series of steps that reformulate
such impractical problem into a tractable problem, which we apply to (17) step by
step below.

The first step is to reformulate the problem (17) into a finite-dimensional problem.
[61, Fact 1] implies that one can replace M € M(H) in (17) by a set of inequality
constraints (1) for M € M (H) on the finite number of pairs of points {x{, ..., X n, X}
without strictly relaxing the problem (17). In specific, such constraints are

(xz'—xj,qi—qj)EO, (18)

foralli, j € {1,..., N, %}, with additional variables q; € Mx; fori =1,..., N and
q, =0 € Mx,. Then the resulting equivalent problem of (17) is

1
2
max — || XN — —
X1yeens XN, Xs€H R2|| N 1“
Yos-YN-1€H
q1,--qNEH

subjectto (x; — x;, qi—qj) >0, i<j=1,...,N,
(xl_x*aql)zoﬂ i=1,...,N,
Xi1=Yy,— Ay, 1=0,...,N—1,

1
Yis1 =i — /\Zhi+1,k+14k+1a i=0,....N =2,
k=0

llyo = x:I” < R*. (19)
Further removing x; and using the change of variables

A .
gizzﬁqi, i=1,...,N, (20)

simplify the problem (19) as

2
max lgnll
Y05 YN-1.XxEH,

. 1 .
subject to §<yi_l —Rgi—yj_1+Rg;,8—8;)=0, i<j=1,....N,
1

E<y,;1—Rgl-—x*, g)>0, i=1,...,N,
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l
Yis1 =Y — thi+l,k+1gk+1’ i=0,....,N=2,
k=0

llyo — x:l* < R%. 1)
Asin [21,31,32,66,67], we next introduce the Gram matrix
gl (g1, &) (g1, &w) %(gl, Yo — ¥
(g1, 82 gl -+ (g2 8n) (82 Yo— X4
z= s o z : 22)
| len g 1 llgwll? %ng, Yo — Xx)
£ (&1, Yo — xx) £ (&N Yo —Xx) wzllyo — x4l
to relax the problem as
T
max tr{uyuyZ}
ZESSTrl
subject to tr{A; j(h)Z} <0, i<j=1,...,N,
tr{B;(h)Z} <0, i=1,...,N,
tr{CZ} < 1, (23)
where {u; }?’:‘ql is the canonical basis of RV *! and
Ay (=i —up) © (@ —uj) = (i =) © Y22 Yhoohivigsiiert, i< j=1,....N,
i=1,..., N,

Bi(hy:=wju] —u; OQuyyi +u; © Z;;(z) Zi:o RI41 k1 815
C:=uny u; 41
with the outer product operator u © v::%(uvT + vuT). If dmH > N + 1, the
problems (17) and (23) are equivalent, based on the following lemma similar to [61,

Lemma 1].

Lemma3.1 I[fdim’H > N + 1, then

1
Z6$5+1 = Elgl,gz,...,gN,E(yo—x*)GH

such that Z = expression of (22).
For simplicity in later analysis, we discard some constraints as

max tr{uNu;Z}
ZegiH!

subjectto tr{A;—1;(h)Z} <0, i=2,...,N,
tr{By(h)Z} <0,

tr{CZ} <1, (24)
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which does not affect the result in the paper, i.e., the optimal values of (23) and (24)
are found to be numerically equivalent for the method proposed in this paper. Finally,
we construct the associated Lagrangian dual of (24)

Bp(h):= min c (D)
az,...,ay,by,ceR
N
subjectto Y a;Ai_1,i(h) +byBy(h) + cC —uyuy > 0,
i=2
a27"'?aN7bN’CZO’
where a», ..., ay, by, c are dual variables associated with the constraints of (24),

respectively. Then, for any given h for the general proximal point method, one can
compute its (upper bound of) worst-case fixed-point residual by numerically solv-
ing (D) using any SDP solver. For some choices of k as for the proximal point method
in [32], it might be possible to analytically solve (D); [32] analytically solved (D) for
the proximal point method yielding the rate (8). This paper provides another choice
of h that provides an analytical solution to (D) with an accelerated rate.

4 Accelerating the proximal point method for maximally monotone
operators

Using the dual problem (D), this section develops an accelerated version of the prox-
imal point method via PEP:

min Bp(h), (HD)

which is studied in [20-22,37-40] for certain classes of problems and methods. The
problem is non-convex but convex for the variables (as, ..., ay, by, ¢) given h and
for the variables (c, h) given (aa, ..., an, by). Therefore, we used a variant of alter-
nating minimization that alternatively optimizes over (az, ..., ay, by, ¢) given h and
over (c, h) given (aa, ..., ayn, by) to find a minimizer using a SDP solver [16,30].
Inspired by numerical results, the following lemma specifies a feasible point of (HD)

analytically. We do not have a guarantee that such point is a (unique) minimizer
of (HD).

Lemma 4.1 The following

o
SR @5)

2% i N—1, k=1,...i—-1,
higx = . .
i=1,....,.N—1, k=i,

m»
26— i

NI i=2,...,N, by=

a; c=— (26)
is a feasible point of (D) and (HD).
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Proof Itis obvious thatay, ..., ay, by, c are nonnegative, so we are only left to show
the positive semidefinite condition in (D). Since

N
> aiAi_1i(h) +byBy(h) +cC —uyuy
i=2

N
20 —1
:Zu[(, 1 —ui) O (ui—1 —u;)

2 2k + 1
—(ui-1 — u)@( (ll )ui—l_z (§_+1)l.)uk+1>i|

2
+[uzvu;—u/v®u/v+1+u/v®z

N
(2(z+1) o« 2k+D )

= S

1
T T
TR UN+IN T UNEY

N-—1 -
2 —1)i 20+ 1) 2i - T2V =DN
:Z[ N TN <1_i+1> mi | TN

i=2

2 1 T
+ﬁ_l uNuN—I— FUN+1UN |

N—1
2i — i 26-1D) , 2iG+D2G-D] '
+Z[ NZ <_2+ i )+ N2 i(i+1)}u'_l®u'
2N = 1) AN -1\ 22(N-1)
2 (2 )

3 [_2(1' “Di2k+1) 2iG+1D)2(k+1)
N2 G- N2 QG+ D)

2
:| uy—1 Quy — ﬁuzv Qun+1

] Up+1 O u;

3 C2N = DN 2(k+1)
N2  (N-DN

N-=-2

0
2(k + 1) 2(k+1)
( k+2 2 (l+1)(z+2)>}"’““®”N

I=k+1

T 1 T 2
= unuy + muNJrlu/\H_] - N“N Qun+i

! ! T>0
= luy — —u uy — —u ,
N T UN+ N = UN+L >

the given point is a feasible point of (HD). O
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Before providing the worst-case rate of the general proximal point method with &
in (25), we develop its efficient formulation below. This has a low computational cost
per iteration, comparable to that of the proximal point method. Note that this may not
be the only efficient form for & in (25).

Proposed Accelerated Proximal Point Method for Maximally Monotone Operators
Input: M € M(H), xo=y9g=y_1 €H, L e Ry4.
Fori =0,1,...
xit1 = Jam(y),
i i
Yitl =Xi41 + m@ﬁ#l —Xj)— m(xi —Yi-1)-

Proposition 4.1 The sequences {x;} and {y;} generated by the general proximal point
method with step coefficients {h; i} in (25) are identical to the corresponding sequence
generated by the proposed accelerated proximal point method starting from the same
initial point.

Proof We use induction, and for clarity we use the notation x}, x5, ...and y;, y/, ...
for the general proximal point method with (25). It is obvious that xg = y; = .
x| = x| =y, and we have

Yi=Yo+hia(x] =y =x) =y,
Similarly, it is obvious that x’2 = x», and we have

1
4 1
Yo =i+ D hi (K — YD =y + (x2— ) — (X1 — yp)
Z 3 3

1 1
=X+ §(x2 —Xx1) — g(xl - Yo) = Y.

It is then also obvious that x/3 = Xx3. Assuming x; =x;forl =1,...,i +1and
yé =y, forl =0,...,i, forsomei > 2, we have

1
Yig1 =Yi+ Zhi+l,k+l(x;c+1 - )
k=0

R N~ VO (S VI B
=y, + ) (xit+1 y,)+k2_:0( (i+1)(i+2)>(xk+l Vi)

B i - i g 20+ -
_y,~+<1+l,+—2>(xl+1 yi)+i+22< i(i+1)>(xk+1 i)

k=0

I I

=Xi+1 + Py 2(xi+1 -y + m(yi + yio1 — 2xi)
i i

=Xi+1+ l.+—2(xi+1 —X;) — 2

(xXi —=Yi—1) = Yit1s
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where the fourth equality uses

2i 20k +1
Yi=Yi-1+ Wi y,1)+Z< l§i+1)))(xk+l_yk)
i—1

2k + 1
=Yyi_1 +2(xi — y,_1)+z< E +1))>(xk+l = Yi)-

O

The proposed accelerated method has the inertia term ﬁ (xijy1 — x;), similar
to Nesterov’s acceleration [51,52] and Giiler’s methods [34]. However, the proposed
method also has a correction term — lfz (x; —y,_1), which is essential to guarantee an
accelerated rate. Without such correction term, the accelerated method can diverge, for
which we provide an example at the end of this section. We leave further understand-
ing the role of the proposed correction term as future work, possibly via a differential
equation perspective as in [64] for Nesterov’s acceleration. Note that a different cor-
rection term for Nesterov’s acceleration has been studied via the differential equation
analysis for convex minimization [4,63].

The following theorem provides an accelerated rate of the proposed method in
terms of the fixed-point residual.!

Theorem 4.1 Let M € M(H) and let x¢, yg, X1, ¥1,-.. € H be generated by the
proposed accelerated proximal point method. Assume that ||xo — x«|| < R for a
constant R > 0 and for some x,. € X (M). Then for any i > 1,

R2
lx; — yilI* < EE (27)

Proof Using Lemma 4.1, the general proximal point method with & (25) satisfies

1 1
—z ey — yy_1l1> < Bp(h) < e (28)

Since the iterates of the method are recursive and do not depend on a given N, the
bound (28) generalizes to the intermediate iterates of the method. By Proposition 4.1,
the proposed accelerated proximal point method also satisfies the bound (28), which
concludes the proof. O

The bound (8) of the proximal point method was found to be exact in [32] by
specifying a certain operator M achieving the bound (8) exactly; that is, for given

1 The convergence of the fixed-point residual does not guarantee the convergence of the sequence of

the iterates {x;}. We leave analyzing the convergence of the sequence as future work, possibly based on
the convergence analysis in [10] for Nesterov’s fast gradient method [51,52] and FISTA [8] in convex
minimization.
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1
0.015 -©-Proximal Point Method |
== Giiler’s Method
——Proposed Method 0.5
5 oot
= g o
|
5
—=.0.005 05 . |
¢ Initial Point
# Optimal Point
0 + s -1 . - :
0 20 40 60 80 100 -1 -0.5 0 0.5 1
Iteration (i) Tin

Fig. 1 Solving a worst-case monotone inclusion problem of the proximal point method with M (29) with
N = 100; (left) the fixed-point residual vs. iteration, (right) the trajectory of the iterates x; = [x; 1, xi,Z]T
(markers are displayed every 5th iterations)

N > 2, the proximal point method exactly achieves the bound (8) for the operator

u 1 0 1]|u
[l ll) ®
with an initial point xo = [1 0]". Such exact analysis is important since it reveals the
worst-case behavior of the iterates of the method. However, we were not able to show
that the bound (27) of the proposed method is exact, which we leave as future work.
Instead, we compared the behavior of the iterates of the proximal point method and its
accelerated variants on the operator M in (29). Figure 1 compares the proximal point
method, Giiler’s first accelerated method with M instead of d f (i.e., an instance of the
inertia method) and the proposed accelerated method, with an initial point xo = [1 0]
and the optimal point x, = 0. Note that the Giiler’s first method is almost equivalent
to the proposed accelerated method without the correction term —HLz(xi —Yi—1)s
and this exhibits diverging behavior in Fig. 1. The figure illustrates that the correction
term greatly helps the iterates to rapidly converge by reducing the radius of the orbit
of the iterates, compared to other methods.

We further investigate the behavior of the proposed method for a convex—concave
saddle-point problem

min max ¢ (u, v), (30)
ucH| veHy

where H; and H» denote real Hilbert spaces equipped with inner product (-, -), and
¢(-,v) € F(H1), —¢(u, -) € F(Hz), which we further study in Sects. 5 and 6.1. The
saddle subdifferential of ¢,

Oudp(u,v)
[av<—¢<u, v>)} ’ G
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is monotone [57]. The proposed accelerated method applied to (31) with x;:=(u;, v;)
and x,:=(u,, vy) (see Sect. 6.1 for details) satisfies

lluo — wil|? + [Jvo — vsl]?
b, v,) — . v;) < 20— o 0 (32)

for any i > 1. This is numerically conjectured by the PEP analysis in (19) with the
objective function %HxN — yN_1||2 and the inequality (xy — x4, gy) > 0in (19)
replaced by ¢ (un, vi) — ¢ (U, vy) and (xy — X4, ) > P (unN, V5) — P (Us, VN),
respectively.?

5 Restarting the accelerated proximal point method for strongly
monotone operators

For strongly monotone operators, the proximal point method has a linear rate (9),
whereas the proposed accelerated method is not guaranteed to have such a fast rate.
Technically, one should be able to find an accelerated method for strong monotone
operators via PEP, as we did for the monotone operators in the previous section.
However, the resulting PEP problem, a reminiscent of (HD), is much more difficult to
solve, and we leave it as future work. Instead, we consider a fixed restarting technique
in [50, Section 11.4], [53, Section 5.1] that restarts an accelerated method with a
sublinear rate every certain number of iterations to yield a fast linear rate, particularly
for M € M, (H) in this section.

Suppose one restarts the proposed method every k (inner) iterations by initializing
the (j + Dth outer iteration X 11,0 = ¥;410 = ¥j4+1,-1 by Xk, where x;; and
Y, denote iterates at the jth outer iteration and /th inner iteration for j =0, 1, ...
and/ = —1,0, 1, ..., k. Using the rate (27) (with R = ||x 0 — x«||) and the strong
monotonicity condition (2), we have

2
' 2 xj0 —xull 1 e
beik = ypamtlP = = < Ml (33)
for j =0,1,.... Since %(xj_l,k — Yj—1k—1) € Mx o, we have a linear rate
2 1 2
lxjk—Yjr-1ll” = W—zkzﬂxj—l,k —Yi—1k—1ll" (34)

For a given N = jk total number of steps, minimizing the overall rate with respect

to k yields an optimal choice of the restarting interval given by kqpe ~ ﬁ, where e is

Euler’s number. The corresponding linear rate is O ((eMH/€)=2N)y,

2 A convex—concave function ¢ satisfies ¢ (ux, o) > duy,vy) + (ux —uy, q, §) for q, y €
up(un,vy) and —p(un, vs) > —pUy, vy) + (v« — VN, —qy §) Tor —q, § € (=P (uy, vN)).
Adding these two inequalities yields (x y — Xx, ) > ¢(up, v5) — ¢(ux, vy ), Where x y:=(uy, vy)

and ¢ 5:=(qy, N, —qv,N)-
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We further investigate the behavior of the restarting technique for a saddle-point
problem (30) with an assumption that ¢ is strongly-convex—strongly-concave, i.e.,
¢, v)— 511> € F(H1) and —¢ (u, ) — 4[| - ||* € F(Ha). The associated saddle
subdifferential (31) is u-strongly monotone. For such case, using the rate (32), and the
inequalities ¢ (u, vy) + %Hu - u*||2 < ¢(u, vy) and —¢ (uy, v4) + %”v - I)*||2 =
—¢ (uy, v), the proposed method with restarting every k iterations satisfies

G@ji, Vi) — Py, vj k) < 5—(P (10, v4) — P (U, v0)) (35)

— 2auk

for j = 0, 1,.... The associated optimal restarting interval is 34 which is

opt 2A,4
twice smaller than kqp. The corresponding linear rate is also O ((e**/¢)=2N)) whereas
the proximal point method has the rate O ((1 + X M) —2NY in (9). For any given posi-
tive u, there is no positive A that satisfies both k pt(A, 1) = 1 and e > 1+ ap.
This contrasts with the fact that the worst-case rate of optimally restarting the pro-
posed method is not slower than that of the proximal point method. This implies that
the bounds (34) and (35) are not exact, and we leave finding their tight bounds as
future work. The numerical experiment below (and those in Sect. 6) suggests that the
restarting technique can perform better than the proximal point method.

We consider a toy problem that is a combination of the worst-case problems in
M(H) and M, (H) for the proximal point method:

N L NP T

which is the saddle subdifferential operator of ¢ (u, v) = 5 Ly 4 \/7 uv — %vz. We

choose N = 100, A = 1 and u = 0.02. The optimal restarting intervals are kopy ~ 136

and kfpt ~ 68, and we run 200 iterations in the experiment, where restarting intervals
17, 34, 68, and 136 are considered. Figure 2 compares the proximal point method,
its accelerated variants, and the proposed accelerated method with restarting, with
an initial point xg = [1 0] and the optimal point x, = 0. Figure 2 presents that
the proximal point method has a linear rate that is faster than the proposed method
(with a sublinear rate), while the restarting greatly accelerates the proposed method
with a fast linear rate. Figure 2 also illustrates that the optimal restarting intervals
kopt and kopt for strongly monotone operators and strongly-convex—strongly-concave
functions, respectively, are not optimal for this specific case. Examples in the next
section also present that the restarting can be useful even without strong monotonicity
(but possibly with local strong monotonicity).

6 Applications of the accelerated proximal point method
As mentioned earlier, the proximal point method for maximally monotone opera-

tors include various well-known convex optimization methods. These include the
augmented Lagrangian (i.e., the method of multipliers), the proximal method of mul-
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= -©-Proximal Point Method \R - S o
T =%~ Giiler’s Method
k)

—Proposed Method a:

->-Prop. w/ Restart. every 136 |. S -~
Prop. w/ Restart. every 68 1

~(-Prop. w/ Restart. every 34 - - ¢
Prop. w/ Restart. every 17 S N

10710
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Iteration (i) Tteration ()

Fig. 2 Solving a strongly monotone inclusion problem with M (36); (left) the fixed-point residual versus
iteration, (right) the function residual versus iteration

tipliers, and ADMM. The augmented Lagrangian method is equivalent to the proximal
point method directly solving the dual convex minimization problem [58], so Giiler’s
methods [34] already provide acceleration, whereas other instances of the proximal
point method have no known accelerations yet. Thus, this section introduces accelera-
tions to well-known instances of the proximal point method, which were not possible
previously to the best of our knowledge (under this paper’s setting).

6.1 Accelerating the proximal point method for convex-concave saddle-point
problem

This section considers a convex—concave saddle-point problem (30), where the associ-
ated saddle subdifferential operator (31) is monotone. [59] applied the proximal point
method on such operator to solve the convex—concave saddle-point problem, and this
section further applies the proposed acceleration to such proximal point method as
below.

Accelerated Proximal Point Method for Convex—Concave Saddle-Point Problem
Input: ¢ (-, v) € F(H1), —¢(u,-) € F(Ha), dp € Hy, Vg € Ha,
x0 =yo=y_1 = (@0, 00), » € Ry4.
Fori =0,1,...

. 1 A2 A2
Xit1 = Wiy, v; =arg min max w,v)+ —|lu—a;||”— —|lv—19; ,
41 = @i, Vi) = arg min Hz{m )+ 5l = 1P = 5] lu}

1 Ve

(x; —yi—1)-

o N i i
Yig1 = @1, 0i41) =xi41 + m(xi+l —Xi) — 2

One primary use of this accelerated method is the following convex—concave
Lagrangian problem

unelgll max {L(u, v):=f(u) + (v, Au —b)}, (37

@ Springer



74 D.Kim

associated with the linearly constrained problem
i,
subjectto Au = b, (38)

where A € B(Hi, Hz) and b € H,. The resulting method is called the proximal
method of multipliers in [58], and applying the proposed acceleration to this method
leads to below.

Accelerated Proximal Method of Multipliers
Input: ¢ (-, v) € F(H1), —pu,-) € F(Hp), fig € Hy, do € Ha,
x0=Yyo=y_1 = (o, Vo), » € Ry4.
Fori =0,1,...

A 1
w1 = arg min | L(u, v; Z1Au — b|)> + —||lu — a;|>},
i+1 gue’)—ll{ ( 1)+2|| Il +2k|| 1||}
Xit1 = Wit1, Vi +A(Auip1 — b)),

A A i i
Yigr = Wig1, Viq1) = Xiq1 + m(xiﬂ —Xi) — i+_2(xi = Yi-1)-

Note that this method without the acceleration and the term % ||t —u;| |2 reduces to
the augmented Lagrangian method. This method has an advantage over the augmented
Lagrangian method and its accelerated variants; the primal iterate u;1| is uniquely
defined with a better conditioning.

Example 6.1 We apply the accelerated proximal method of multipliers to a basis pursuit
problem

min ||ul|];
ucR4
subjectto Au = b, 39)

where A € R%*41 and b € R In the experiment, we choose d; = 100, d» = 20,
and randomly generated A. A true sparse uyye is randomly generated followed by a
thresholding to sparsify nonzero elements, and b is then given by Auy,e. We run 100
iterations of the proximal method of multipliers and its variants with A = 0.01 and
initial xo = 0. Since the u; 1 1-update does not have a closed form, we used a sufficient
number of iterations to solve the u;4-update using the strongly convex version of
FISTA [8] in [12, Theorem 4.10].

Figure 3 compares the proximal method of multipliers and its accelerated variants.
Similar to Fig. 1, Giiler’s first accelerated version diverges, while the proposed method
has accelerating behavior, compared to the non-accelerated version. The proposed
method exhibits an oscillation in Fig. 3 (and a subtle oscillation in Fig. 1). This might
be due to high momentum, owing from the acceleration, discussed in [54]. So in Fig. 3
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Fig.3 Solving a basis pursuit
problem (39); the fixed-point
residual versus iteration
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107 ¢ —PMM w/ Giiler’s Acc.
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->-PMM w/ Prop. Acc. and Restart.

TP
.
o
n

[|z; —
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Iteration ()

we heuristically restarted the method every 30 iterations to avoid such oscillation and
accelerate, as suggested in [54]. Developing an approach to appropriately choosing a
restarting interval or adaptively restarting the method as in [54] for such problem are
left as future work.>

6.2 Accelerating the primal-dual hybrid gradient method
This section considers a linearly coupled convex—concave saddle-point problem

min m%x {p(u,v) = f(u) + (Ku, v) —g(v)}, 40)
2

ueH, ve

where f € F(H1), g € F(H») and K € B(H{, H>). One widely known method for
such problem is the primal-dual hybrid gradient (PDHG) method [11,25], which is
a preconditioned proximal point method (with & = 1) for the saddle subdifferential
operator of ¢ (31) [13,35]. The associated preconditioner is

1 *
lr -k
= T
P [—K 17 } “D

which is positive definite when to||K||? < 1, where ||K]|| = sup <1 [1Kx|[|. As
mentioned in remark 2.1, we can directly apply our results to the PDHG method as
below.

3 We found that adaptively restarting the method when the fixed-point residual increases seems to be a
good option in practice.
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Accelerated PDHG Method
Input: f € F(H1), g € F(Ha). K € B(H1. Ha). itg € Hy. by € Ha. tol|K|I* < 1.
x0 = yog = y_1 = (&g, do).
Fori =0,1,...

e o .
iy = argmm{f(u) + (Ku, ;) +—llu —u,-||2}
ueHy T

‘ . 1 .
vj41 = arg min {g(v) — (K Quigy =), )+l = v,-uz}
veHy o

Xip1 = Wit1,iq1)

N A i i
Yig1 = @iqy1,0i41) = X1 + m(xiﬂ —x;) — m(xi —-yi—1)

Corollary 6.1 Assume that (P(xog — X+), X0 — X3) < R? for some x,, € X(M). The
PDHG method satisfies

17! R?
(P(x; —Xxi—1), X; —X;_1) < <1 — 7) -

and the proposed accelerated PDHG method satisfies

R2
(P(x;i —yi_1), xi —y;_1) < 1_2

Example 6.2 We apply the accelerated PDHG method to the bilinear game problem

min max {(a, u)+ (Ku, v) — (b, v), 42)

ucR9 yeR%2

where K € R%2*% g ¢ RY and b € R?2. The main part of the corresponding method
is as below:

uir1 =u; —t(K*v +a)
viy1 = 0; + 0 (KQu;y1 — ;) — b). 43)

In the experiment, we choose di = 1000, d> = 500, and a matrix K and vectors a, b
are randomly generated. We run 100 iterations of the PDHG method and its variants
with initial &g = [10 --- 10]7, 99 = [10 --- 10]T and T = 0 = % Figure 4
plots the preconditioned fixed-point residual, where Giiler’s first accelerated method
diverges. The PDHG method and its proposed accelerated variant are comparable in
this experiment, and heuristically restarting the accelerated method every 10 iterations
yields a big acceleration. While [11] found restarting (reinitializing) a relaxed PDHG
method not useful, our experiment suggests that restarting can be effective in some
practical cases.
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Fig.4 Solving a bilinear game ~
problem (42) by a S
preconditioned proximal point Y
method; the preconditioned NS
fixed-point residual versus |
iteration. ]M’p::(P—',-M)_lP S
denotes the preconditioned :_\f 104k
8
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6.3 Accelerating the Douglas—-Rachford splitting method

This section considers a monotone inclusion problem in a form
Find x € H subjectto 0 e (M| + M»)x (44)

for My, M, € M(H), where J ,p, and J ,p, are more efficient than J ,ar, +m,) for
a positive real number p. For such problem, the Douglas—Rachford splitting method
[19,44] that iteratively applies the operator

G,O,M|,M2::JpM1o(2JpM2 _I)+(I_ JpMz) (45)

has been found to be effective in many applications including ADMM, which we
discuss in the next section.

In [24, Theorem 4], the Douglas—Rachford operator (45) was found to be a resolvent
Jm, My My of a maximally monotone operator

-1
M:OsMhMZ::G/J,M],Mz_I' (46)

In other words, the Douglas—Rachford splitting method is an instance of the proximal
point method (with A = 1) as

Vit = I My, Vi) = Gp bty M, (Vi) (47)

fori =0, 1, .... Therefore, we can apply the proposed acceleration to the Douglas—
Rachford splitting method as below.
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Accelerated Douglas—Rachford Splitting Method
Input: M, M2 € M(H), vo=n9=1n_1 € H, p € Ryy.
Fori =0,1, ...
vie1 = Gpo m M, (1;)
l

i
Myl =Vit1 + H_—z(vi+1 —vi) = H_—Z(Vi —Mi—1)

Using (8) and (27), we have the following worst-case rates for the Douglas—
Rachford splitting method and its accelerated variant. Finding exact bounds for the
Douglas—Rachford splitting method and its variant is left as future work; [61] used
PEP to analyze the exact worst-case rate of Douglas—Rachford splitting method under
some additional conditions.

Corollary 6.2 Assume that ||[vog — v«|| < R for some v, € X.(M, pm, m,). The
Douglas—Rachford splitting method satisfies

1 i—1 R2
i —mi111* < (1 — 7) —, (48)

l

and the proposed accelerated Douglas—Rachford splitting method satisfies

R2
i —n;_l1* < 5 (49)

[23,24] illustrated that ADMM is equivalent to the Douglas—Rachford splitting
method on the dual problem, so we naturally develop an accelerated ADMM in the
next section and provide numerical experiment of the accelerated ADMM and thus
the accelerated Douglas—Rachford splitting method.

6.4 Accelerating the alternating direction method of multipliers (ADMM)

Let H1, Haz, G be real Hilbert spaces equipped with inner product (-, -). This section
considers a linearly constrained convex problem

min ” fx)+ g2

xeH,ze

subjectto Ax + Bz =c, (50)

where f € F(H1), g € F(H), A € B(H1,G), B € B(H3,G) and ¢ € G. Its dual
problem is

max {=f"(=A") = g"(=B"v) + (¢, v}, (D
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where f*(y):= sup, g, (9. %) — ()} and g*(3):= sup,p, {{y. 2) —g(2)} are the
conjugate functions of f and g, respectively. The dual problem (51) is equivalent to
the following monotone inclusion problem

Find v € G subjectto 0 € —Ad f*(—A*v) — Bag*(—B*v) —c. (52)

We next use the connection between ADMM for solving (50) and the Douglas—
Rachford splitting method for solving (52) in [17, Proposition 9] [60] to develop
an accelerated ADMM, using the accelerated Douglas—Rachford splitting method in
the previous section.

Denoting

M= — Adf*(—A*) —c¢ and My:=— Bdg*(—B*") (53)

converts the problem (52) into a form of the monotone inclusion problem (44). Then
we use the following equivalent form of the accelerated Douglas—Rachford splitting
method to solve (44) with (53):

Siv1=Jpm,(n;)

i =Jdom 28,01 — 1)

vier =0 + &1 — &)

j i
i+2

(ig1 —vi) — Wi —n;_1) 54

l
. = y; +
i1 i+1 P

fori = 0, 1,.... Replacing the resolvent operators of M| and M in (53) by mini-
mization steps yields

. P
zi = argmin f¢@) + . B2) +2 11821

ze€Hy
Civi=n +pBzin
Fip1 = argmin { £(0) + (n; + 20741, Ax — ¢) +5]1Ax — o]’}

xeH,
§iv1=m +p(AXit1 —¢) +2pBzit
vir1 =0 + p(AX;41 + Bzi41 —¢)

i i
Mit1 =Vit1 + - n 2(Vi+1 - i) — Py 2(1’1' —Ni_1)- (55)
By discarding ¢; and §;, and defining
vi:=v; — p(AX; —¢) and @;:=n; — p(AX; — ), (56)

fori =0,1,..., we have

- . . o
241 = argmin {g(@) + (i; + (A%, — ). B2)+51|BzIl’}
z€HH 2
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= argmin | g(2) + (i, A% + Bz — ¢) +2114%; + Bz — ¢l ]
z€H> 2

- . N P
%ioy = argmin { £(0) + (i1 + pBzis1, Ax — ) +2||Ax — e}

xeHy

argmin { () + (4.1, A% + Bzigr — ) +§||Ax + By — ]
xeHy

Viy1 =1; + p(AX; + Bz;41 —©)
i

Nip1 = Vit1 + Pig1 — Vi + pARXiy1 — X))

i+2
i .
- H—_Z(vi — 1+ pAX; —X;i1)). (57)

Then, replacing X; by x;1| and reordering steps appropriately yield the following
accelerated version of ADMM, which reduces to the standard ADMM when we let
f; =v;fori =0,1,....

Accelerated Alternating Direction Method of Multipliers
Input: f € F(H1), g € F(Hp), Ae B(H|,G), BeB(H,G), xg e H, z0 € Hy, Vg€ G, peRy4.
Fori =0,1,...

i) =arg min{_f(x)+(|3i. Ax + Bz —¢)+2||Ax + Bz; —CHZ}
xeHy 2

. fli i=0,1,
= . .
U b+ E Gy by pAGy —x) = Gy o pAGy — X, =23
Zi41 :argmin{g(z) + (0 Ax;iq +Bz7c)+§||Ax,-+1 +Bz—cH2}
z€Hy
Vip1 =1 +p(Axip) +Bzjiy) -0
Since
vi =i =V — ;1 — p(Axiy1 — Ax;) = p(Axit1 + Bz — ¢), (58)

we have the following worst-case rates with respect to the infeasibility for ADMM
and its accelerated version, using (8) and (27).

Corollary 6.3 Assume that ||[vg + pA(xg — ¢) — v«|| < R for some v, €
XM, _ A9 f+(—A*)—c,— Bag*(—B*.))- Alternating direction method of multipliers sat-

isfies

1 i—1 R2
|Axij1+Bzi—clP < (1—-<) —, (59)
l Pl

and the proposed accelerated alternating direction method of multipliers satisfies

2

R
|Axit1 + Bzi — || < —. (60)
Pl
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The bound (59) is e-times asymptotically smaller than the known rate for ADMM
in [17, Theorem 15], which originated from the bound (7). Finding exact bounds for
the ADMM and its proposed variant is yet left as future work.

Remark 6.1 Many existing rates for the (preconditioned) ADMM consider the ergodic
sequences {X;} and {z;}, where ii::% > j—; x; and Z,-::ll Yz (seee.g., [11,13,
17,18]). In particular, in [17, Theorem 15], ADMM is found to satisfy

16R?

. . 2
[|AXit1 + Bz —¢l|” = ——»
p2i

(61)

which is faster than the rate of the nonergodic sequence {x;, z;} of ADMM in (59) and
is comparable to the rate of the proposed accelerated ADMM in (60). One should note
that the feasibility convergence of the ergodic sequence, as in (61), does not necessarily
imply the convergence of the fixed-point residual of the ergodic sequence, unlike (59)
and (60) for the nonergodic sequence. In addition, some numerical experiments in
[13] illustrate that the performance of the nonergodic sequence can be faster than that
of the ergodic sequence. We leave further understanding the rates of the ergodic and
nonergodic sequences of (preconditioned) ADMM and their relationship as future
work.

Remark 6.2 [11,13,28] proposed accelerated variants of (preconditioned) ADMM
under some additional conditions, while the proposed method does not require such
conditions.

Example 6.3 We apply the accelerated ADMM to the problem

. 1
min | Hx —blI> +ylizll

xeR% zeR%

subjectto Dx —z =0, (62)

with a positive real number y, associated with the total-variation-regularized least-
squares problem

. 1
min 5||Hx—b||2+y||Dx||1, (63)

xeR4

where H € R?*41 p € R”, and a matrix D € R%*41 ig given as

1 =1 0 0 0
0 1 -1 0 0

D=1\ " - -0t (64)
: 0 1 -1 0
0 0o 1 -1
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By letting f(x) = 3||Hx — b||*, g(z) = yllzlli,A=D,B = —I and ¢ = 0, we
have the following accelerated ADMM method:

(1 A
Xiy1 = argmm{—nﬂx —bIP> + (3. Dx —z))+ 2| 1Dx fzinz}
xeR% 2 2

=H"H+pD D)\ (D (pz; — %))+ H b)

. v;, i=0,1,
ni=3. i1 o~ ” i1 A . .
C i+ S G =B 4 D — X)) = F i — i+ pD(x — X)), i=2,3,...
. . p
zi41 = argmin {1zl + (. Dxiey —2) +511Dxi — 21
d:
zER2
1.
=Sy | Dxjt1+ —;
p P
bip1 =1 + p(Dxiy1 — zig1), (65)

where the soft-thresholding operator is defined as S; (z):=max{|z| — 7, 0} © sign(z)
with the element-wise absolute value, maximum and multiplication operators, | - |,
max{-, -} and ©, respectively.

In the experiment, we choose di = 100, do = 99, p = 5, and a true vector X e
is constructed such that a vector Dx e has few nonzero elements. A matrix H is
randomly generated and a noisy vector b is generated by adding randomly generated
(noise) vector to Hxye. We choose the parameters y = 3 and p = 0.05 in the
experiment.

Figure 5 illustrates the fixed-point residual of ADMM and its accelerated vari-
ants. Interestingly, ADMM has a rate comparable to the O (1/i?) rate of the proposed
method. This does not contradict with the theory, and we leave further investigating
the worst-case rate of ADMM under the Lipschitz continuity condition of V f; similar
analysis but under different conditions can be found in [17,18]. Noticing the oscillat-
ing behavior of the proposed ADMM in Fig. 5, we heuristically restarted the proposed
method every 20 iterations, yielding a linear rate, without a strong monotonicity condi-
tion.* Restarting has been previously found useful for a different accelerated ADMM
in [28].

7 Accelerated forward method for cocoercive operators
This section applies the proposed acceleration to a forward method, such as a gradient

method, for cocoercive operators. A single-valued operator M : H — H is -
cocoercive for B € Ry, if

(x —y, Mx—My)z,3||Mx—My||2forallx,ye’H. (66)

4 Since V f is Lipschitz continuous, the operator M| = —DBf*(—DT-) in (53) for the problem (62) is
strongly monotone, but this is insufficient to guarantee a strong monotonicity of M, yr, m, (46) for the
problem (62).

@ Springer



Accelerated proximal point method for maximally monotone... 83

Fig.5 Solving a
total-variation-regularized
least-squares problem (63); the
fixed-point residual versus
iteration

-©-ADMM

- ADMM w/ Giiler’s Acc.
—+ADMM w/ Prop. Acc.
-p>-ADMM w/ Prop. Acc. and Restart.|> —

0 50 100 150 200
Tteration ()

Let Cg(H) be the class of B-cocoercive operators on H. For the B-cocoercive operator,
the following forward method (that iteratively applies the forward operator I — BM)
is guaranteed to converge weakly to a solution [7, Theorem 26.14].

Forward Method
Input: M € Cg(H), yo € H.
Fori =0,1, ...
Yipr=U —pM)y;.

An operator T : H — 'H is A-cocoercive if and only if it is the Yosida approxi-
mation of index A [7, Proposition 23.21]:

1
MAI=X(I —Jam) (67)

of a maximally monotone operator M : H — 27, We thus have the following
equivalence between the resolvent (backward) operator of a maximally monotone
operator M and a forward operator of the corresponding cocoercive operator M, :

D = I +2M)~" =1 — 1M, (68)
Therefore, the results on the proximal point method and its accelerated variant for
monotone operators directly apply to the forward method and its accelerated variant
for cocoercive operators.
8 Conclusion
This paper developed an accelerated proximal point method for maximally monotone

operators, with respect to the fixed-point residual, using the computer-assisted perfor-
mance estimation problem approach. Restarting technique was further employed under
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the strong monotonicity condition. The proposed acceleration was applied to various
instances of the proximal point method such as the proximal method of multipliers, the
primal—dual hybrid gradient method, the Douglas—Rachford splitting method, and the
alternating direction method of multipliers, yielding accelerations both theoretically
and practically. The acceleration was also applied to a forward method for cocoercive
operators.

We leave developing accelerations for more general or more specific classes of
problems or methods as future work, possibly via the performance estimation problem
approach; a comprehensive understanding of accelerations for the alternating direction
method of multipliers with respect to various performance measures under various
conditions are yet remain open.
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