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Abstract

Alternating direction method of multipliers (ADMM) receives much attention in the field of optimiza-
tion and computer science, etc. The generalized ADMM (G-ADMM) proposed by Eckstein and Bertsekas
incorporates an acceleration factor and is more efficient than the original ADMM. However, G-ADMM
is not applicable in some models where the objective function value (or its gradient) is computationally
costly or even impossible to compute. In this paper, we consider the two-block separable convex opti-
mization problem with linear constraints, where only noisy estimations of the gradient of the objective
function are accessible. Under this setting, we propose a stochastic linearized generalized ADMM (called
SLG-ADMM) where two subproblems are approximated by some linearization strategies. And in theory,
we analyze the expected convergence rates and large deviation properties of SLG-ADMM. In particular,
we show that the worst-case expected convergence rates of SLG-ADMM are & (N 1/ 2) and 0 (InN-N7)
for solving general convex and strongly convex problems, respectively, where N is the iteration number,
similarly hereinafter, and with high probability, SLG-ADMM has & (InN - N~"?) and & ((InN)*- N7")
constraint violation bounds and objective error bounds for general convex and strongly convex problems,
respectively.

Keywords: Alternating direction method of multipliers; stochastic approximation; expected convergence rate; high probabil-
ity bound; convex optimization; machine learning

1. Introduction

We consider the following two-block separable convex optimization problem with linear equality
constraints:

min{@l(x)—i—ez()/) |Ax+By=b,xe£?f,ye@}, (1)

where A e R"™™M BeR"™ ™ pecR" Z CR™M, and # CR" are closed convex sets, and 65 :
R™ — R U {+00} is a convex function (not necessarily smooth). 8; : R" — R is a convex func-
tion and is smooth on an open set containing .2, but has its specific structure; in particular, we
assume that there is a stochastic first-order oracle (SFO) for 6;, which returns a stochastic gradient
G (x, &) at x, where & is a random variable whose distribution is supported on E C R4, satisfying
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(@ E[G (x,8)] =Vb; (x) ,and
O E[IG (&) — Vo 0] <o?,

where o > 0 is some constant. In addition, we make the following assumptions throughout
the paper: (i) The solution set of (1) is assumed to be nonempty, (ii) the gradient of 6, is L-
Lipschitz continuous for some L > 0, i.e., || VO; (x) — V6, (y) ” <L }x — yH foranyx, y € 2, (iii)
y-subproblem has a minimizer at each iteration. As a linearly constrained convex optimization
problem, though the model (1) is special, it is rich enough to characterize many optimization
problems arising from various application fields, such as machine learning, image processing, and
signal processing. In these fields, a typical scenario is that one of the functions represents a data
fidelity term and the other function is a regularization term.

Without considering the specific structure of 6y, i.e., the function value and gradient informa-
tion is readily available, a classical method for solving problem (1) is the alternating direction
method of multipliers (ADMM). ADMM was originally proposed by Glowinski and Marroco
(1975), and Gabay and Mercier (1976), which is a Gauss-Seidel implementation of augmented
Lagrangian method (Glowinski, 2014) or an application of Douglas-Rachford splitting method
on the dual problem of (1) (Eckstein and Bertsekas, 1992). For both convex and non-convex
problems, there are extensive studies on the theoretical properties of ADMM. In particular, for
convex optimization problems, theoretical results on convergence behavior are abundant, whether
global convergence, sublinear convergence rate, or linear convergence rate, see, e.g., Eckstein and
Bertsekas (1992); He and Yuan (2012); Monteiro and Svaiter (2013); He and Yuan (2015); Deng
and Yin (2016); Yang and Han (2016); Han et al. (2016). Recently, ADMM has been studied on
non-convex models satisfying the KL inequality or other similar properties, see, e.g., Li and Pong
(2015); Wang et al. (2019); Jiang et al. (2019); Zhang and Luo (2020). For a thorough understand-
ing on some recent developments of ADMM, one can refer to a survey (Han, 2022). However,
when the objective function value (or its gradient) in (1) is computationally costly or even impos-
sible to compute, we can only access some noisy information and deterministic ADMM does not
work. Such a setting is exactly what the stochastic programming (SP) model considers. In SP, the
objective function is often in the form of expectation. In this case, getting the full function value or
gradient information is impractical. To tackle this problem, Robbins and Monro originally intro-
duced the stochastic approximation (SA) approach in 1951 (Robbins and Monro, 1951). Since
then, SA has gone through many developments; for more detail, readers are referred to a series
of works by Nemirovski, Ghadimi, and Lan, etc, see, e.g., Nemirovski et al. (2009); Ghadimi and
Lan (2012); Lan (2012); Ghadimi and Lan (2013); Ghadimi et al. (2016). As for solving problem
(1), motivated by the SA, some stochastic ADMM type algorithms have been proposed recently,
see, e.g., Ouyang et al. (2013); Suzuki (2013, 2014); Zhao et al. (2015); Gao et al. (2018). Note that
in these works, only the basic iterative scheme of ADMM was considered. It is well-known that
incorporating an acceleration factor into the subproblem and the update on the dual variables
often improves the algorithmic performance, which is the idea of generalized ADMM (Eckstein
and Bertsekas, 1992; Fang et al., 2015). In this paper, we study generalized ADMM in the stochas-
tic setting. In particular, we propose a stochastic linearized generalized ADMM (SLG-ADMM)
for solving two-block separable stochastic optimization problem (1) and analyze corresponding
worst-case convergence rate by means of the framework of variational inequality. Moreover, we
establish the large deviation properties of SLG-ADMM under certain light-tail assumptions.

The rest of this paper is organized as follows. We present the iterative scheme of SLG-ADMM
and summarize some preliminaries which will be used in the theoretical analysis in Section 2.
In Section 3, we analyze the worst-case convergence rate and the high probability guarantees for
objective error and constraint violation for the SLG-ADMM. Finally, we make some conclusions
in Section 4.

Notation 1. For two matrices A and B, the ordering relation A > B (A > B) means A — B is pos-
itive definite (semidefinite). I, denotes the m x m identity matrix. For a vector x, || x| denotes its
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Euclidean norm; for a matrix X, || X|| denotes its spectral norm. For any symmetric matrix G, define

||x||2G = xTGx and x|l := VxTGx if G = 0. E [-] denotes the mathematical expectation of a ran-
dom variable. Pr {-} denotes the probability value of an event. 0 and V denote the subdifferential and
gradient operator of a function, respectively. We also sometimes use (x, y) and (x, y, 1) to denote the

vectors (xT, yT)T and (xT, yT, AT)T, respectively.

2. Stochastic Linearized Generalized ADMM

In this section, we first present the iterative scheme of SLG-ADMM for solving (1), and then, we
introduce some preliminaries that will be frequently used in the later analysis.

Algorithm 1: Stochastic Linearized Generalized ADMM (SLG-ADMM)
Initialize x° € 27, y° € #, A%, & € (0, 2), and two sequences of symmetric

and positive definite matrices: { Gl,k} and { Gz,k}-
fork=0,1,...

Call the SFO to obtain G (xk, S).

T 2
Xkt = arg min {G(xk, S) (x - xk> —xTATHF 4 p HAx + Byk — bH
xeZ 2

+3 -2,
5 X—X Gus

yk“ =arg min {92 (y) —yTBTAk + é Hank+l +(1—ow) (b - Byk>
ye¥ 2

1 2
say=of 43 -2 |

M =k = B (0T 4 (1 — o) (b= BYF) + B4 - b)

end

We give some remarks on this algorithm. Algorithm 1 is an ADMM type algorithm, which
alternates through one x-subproblem, one y-subproblem, and an update on the dual variables
(multipliers). The algorithm is stochastic since at each iteration SFO is called to obtain a stochas-

tic gradient G (xk, & ) which is an unbiased estimation of V6, (xk> and is bounded relative to

Vo, (xk> in expectation. The algorithm is linearized because of the following two aspects: (i) The

T
term G (xk, & ) (x — xk) in the x-subproblem of SLG-ADMM is a stochastic version of lineariza-

1 2

tion of 6; (xk>. (ii) x-subproblem and y-subproblem are added proximal terms 5 Hx — X and

l
Gk

2
% H y—yk ” o respectively, where {Gj 1} and {G,} are two sequences of symmetric and positive
2k,

definite matrices that can be changed with iteration; with the choice of G, = 1,, — BB, >
B HBTB| , the quadratic term in the y-subproblem is linearized. The same fact applies to the x-
subproblem. Furthermore, SLG-ADMM incorporates an acceleration factor o; generally, the case
with o € (1, 2) could lead to better numerical results than the special case witha = 1. When o =1,
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G1x =I,,, and the term % H y— yk vanishes, SLG-ADMM reduces to the algorithm appeared

2

Gak

in earlier literatures (Ouyang et al., 2013; Gao et al., 2018).
Let the Lagrangian function of the problem (1) be

L(xy,1) =01 (x)+6, (y) — A" (Ax+By—b),

defined on 2" x % x R™. We call (x*, y*, 1*) a saddle point of L (x,y, 1) € 2" x & x R" if the
following inequalities are satisfied:

Liere (2, 2) <L (x*,y",1") < Lyea yew (x.3.17).
Obviously, a saddle point (x*, *, A*) can be characterized by the following inequalities
x* € 2,L(x,y"1*) —L(x*,y*,\*) > 0Vxe %,
y* e, L(x*y,M*) —L(x*,y*,A*) = 0Vye %,
A* e R L (x*, y%,0%) — L (x*,y*,1) >0 VAL e R™.

Below we invoke a proposition which characterize the optimality condition of an optimization
model by a variational inequality. The proof can be found in He (2017).

Proposition 2. Let 2" CR" be a closed convex set and let 0 (x) :R" — R and f (x) : R" - R
be convex functions. In addition, f (x) is differentiable. Assuming that the solution set of the
minimization problem min {6 (x) + f (x) |x € 2"} is nonempty, then we have the assertion that

x*=argmin {6 (x) +f (x) |xe 2},
if and only if
FeZ,0(x -6 (x*) + (x—x*)TVf(x*) >0Vxe Z.
Hence with this proposition, solving (1) is equivalent to solving the following variational

inequality problem under the assumption that the solution set of problem (1) is nonempty:
Finding w* = (x*, y*, 1*) € Q:= 2" x & x R" such that

0 (u)—0 (u*) + (w — w*)TF (w*) >0,Vwe Q,

where
x —ATx
X
u:(y),w: y|,Fw) = —BT) ,and 6 (1) =6, (x) + 65 (y).
A Ax+By—b

The variables with superscript or subscript such as u*, wk, it, Wy are denoted similarly. In addi-
tion, we define two auxiliary sequences for the convergence analysis. More specifically, for the

sequence {wk} generated by the SLG-ADMM, let

)NCk xk-‘rl »
W= = s and iF = (ick> . ()
ik a—p (Axk+1 + Byt — b) 4

Based on the above notations and the update scheme of A¥ in SLG-ADMM, we have

WLk = (1 — g (Ak - 7\") + BB (yk —yk) , 3)
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and
Wkt — g (xk — X") + BB (yk - yk> . 4)
Then, we get
Wk — Wkt = M (W i), 5)
where M is defined as
I, 0 0
0 I, o |. (6)
0 —BB «al,
For notational simplicity, we define two sequences of matrices that will be used later: for k=
0,1,...
Gix 0 0 Gix 0 0
He=| 0 ZB"B+Gy L2BT|.Qu=| 0 BB™B+Gy (1—wBT|. ()
0 Lap Faln 0 —B 1n

Obviously, for any k, the matrices M, Hy, and Qy satisfy Qp = HyM.
Throughout the paper, we need the following assumptions:

Assumption.

(i) The primal-dual solution set 2* of problem (1) is nonempty.
(ii) 0; (x) is differentiable, and its gradient satisfies the L-Lipschitz condition

VO (x1) — VO ()|l <L llx1 — %2l
for all x;,x, € 2.
(iif)
a) E[G (x,£)]=V6; (x) andb) E[|G(x.&)— V6, (x)||2] <o?,

where o > 0 is some constant.

Under the second assumption, it holds that for all x, y € 2,

009 =01 () + (=) V01 () + % ey

A direct result of combining this property with convexity is shown in the following lemma.

Lemma 3. Suppose function f is convex and differentiable, and its gradient is L-Lipschitz continu-
ous, then for any x, y, z, we have

(=)' @ <F 9 —F 0) + =yl

In addition, if f is -strongly convex, then for any x, y, z we have
T L 1%
(=)' @<f@~f )+ Iy =2 = Sl -2l

Proof. Since the gradient of f is L-Lipschitz continuous, then for any y,z we have f (y) <
f@+ (- z)TVf (2) + ]5“ ly - sz. Also, due to the convexity of f, we have for any x, z, f (x) >
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f@+ (x— z)TVf (z) . Adding the above two inequalities, we get the conclusion. If f is p-strongly
convex, then for any x,z, f (x) > f (z) + (x — z)TVf (z) + %llx —z||?. Then, we combine this

inequality with f (y) <f (2) + (y — z)TVf (2) + ]5“ |y —= \2, and the proof is completed. O

3. Theoretical Analysis of SLG-ADMM

In this section, we shall establish theoretical properties of SLG-ADMM. More specifically, in
Subsection 3.1, we analyze the expected convergence rates of SLG-ADMM. And, we analyze the
large deviation properties of SLG-ADMM in Subsection 3.2.

3.1 Expected convergence rate
First, this subsection considers that the function 6; is convex. The next several lemmas are to

T
obtain an upper bound of 6 <ﬂk> -0 (u)+ (ﬁ/k — w) F (Vvk). With such a bound, it is possible
to estimate the worst-case convergence rate of SLG-ADMM.

Lemma 4. Let the sequence {wk} be generated by the SLG-ADMM and the associated {ka} be
defined in (2). Then, we have

00 5) o o) () 2 o ) (0 5) (o)

(8)
L 2
— —ka — ik ,Ywe Q,
where Qy is defined in (7), and k=G (xk, g) — Vo, (xk), similarly hereinafter.
Proof. The optimality condition of the x-subproblem in SLG-ADMM is
T
(x - xk+1> (G <xk, é) —ATAF 4+ ,BAT (Axk"'1 + Byk - b) + Gk (xk+1 — xk)) )
>0,Vxe Z.
Using X* and ¥ defined in (2) and notation of 8%, (9) can be rewritten as
g
T -
(x - ick) (vel (xk> ok~ ATik 4 Gy (ic" - xk)> >0,Vxe 2. (10)
In lemma 1, letting y = %, z = xX, and f = 6;, we get
T L 2
(x—ick) V6, (xk> <6, () — 6, (xk> +5ka—5ck) . (11)
Combining (10) and (11), we obtain
T -
0 (x) — 6, (xk> + (x - 5ck> (—ATXk)
K\ k =k A\ ok Lk ok]? (12
> <x—x ) Gk (x —X ) — (x—x ) 8 —E”x —X
Similarly, the optimality condition of y-subproblem is
T
6, (y) — 62 (yk) + (y - yk) (—BTA’<+1 + Gox (yk - yk)> >0,Vyed. (13)
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Substituting (3) into (13), we obtain that
8 0) =0 (7) + (-7) (-5')

>(1—a) (y - yk) "pT (xk — 7\") n (y - }k)T (ﬂBTB + Gz,k) (yk — yk) Nyed,

At the same time,

(14)

Jk—ak_g (Axk+1 +Byk+1 _ b) + BB (yk+1 _yk)
=3k~ p (A% + B —b) + 8B (7 - ).
That is,
(/\ - 7\")T (Asc" B — b) - %(A - X")T (Ak - i") + (/\ . I\k)TB (y" —yk) . (15)

Combining (12), (14), and (15), we get

T -
x — % — ATk

0 (1) — 0 (ak) + |- _BTjk
A — Ak A%k 4 BYF — b

(1= #) G (- #) - (- 2) 5= L -2 (16)
F-a) (y-3) BT (3 + (y-3) (BB7B + i) (3~ 5)
+ %(/\ - I\k)T (=35 + (2 - X")TB (7 -) wwee
Finally, by the definition of F and Qy, we come to the conclusion. O

Next, we need to further explore the terms on the right-hand side of (8).

Lemma 5. Let the sequence {wk} be generated by the SLG-ADMM and the associated {ka} be
defined in (2). Then for any w € " x % x R”, we have

(v #) @ (- #)

_! ket H & ”k~k2 1Hk~k2

= (HW e P U P R S IR " (17)
-2 o2

] [AE
2B
Proof. Using Q; = HxM and wk—wk“:M(wk—Wk) in (5), we have
T T
(w—ﬁ/k> Qk (wk—ﬁ/k> :(w—ﬁ/k> H:M <wk—ka>
(18)

T
:(w - v?/k) Hj (wk - wk+1) .

Now applying the identity: for the vectors a, b, ¢, d and a matrix H with appropriate dimension,

(a=6)H (e~ d)=3 (Ja—dl}~la =) + 5 (o=l ~ 1d=b[3;).
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In this identity, lettinga=w, b = Vvk, c= wk, d=wk and H= Qy, we have

LGOS A e

1 2
g ([t et
2 Hj

2

==
Hi

2
g/
2

k+1_ 5

~k‘

2
Next, we simplify the term H wk — Vvk’ - H w .
Hi Hi
2 2
H WK — ik

_ ”Wk+1 _ ka‘

Hy Hy
~k 2

=Hwk—W k+1 .k

w —i—wk—ﬁ/kﬂ

2
- |
Hy, Hy,

2 2
= |G = 20) (= #4)]
Hy

k

s
Hy

T T -
= <Wk - Wk) (Hk — (Inymotn — M) Hy (Inynytn — M)) (Wk - Wk)
T
- (wk — ka) (HkM + MTH, — MTHkM> (wk — wk)

(o) (e 07 ) (0 5).

k k41

169

where the second equality uses w* — w* ™ =M (wk - 17vk> in (5), and the last equality holds since

the transpose of MT Hy is HxM, and hence,
T T
<wk — ka> H:M (wk — ka) =(wk — ka) MTHk (wk — ka)

(o) (o).

The remaining task is to prove

(55" (e 37) ) ()

2 2 ) )
i M =2
Gk B

Gk

—X

=[
By simple algebraic operation,

Gk 0 0
(homin—M) Q= 0 Gy @-o)BT

0 (@—2)B Z_T"‘In

With this result, (19) holds and the proof is completed.

(19)

O

Now, we are ready to establish the first main theorem for SLG-ADMM. In this theorem, we

take Gy of the form 7 I, — BATA, 7, > 0, which simplifies the system of linear equation in x-
subproblem, and G,y = G,. Of course, G can also take the similar form as Gj . In particular, if
Gy=nl,, — BB'B,n>p HBTB , then y-subproblem reduces to the proximal mapping of g.
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Theorem. Let the sequence {wk} be generated by the SLG-ADMM, the associated {ﬁ/k} be defined
in (2), and

for some pre-selected integer N. Choosing Ty = ~/N + M, where M is a constant satisfying the
ordering relation MI,, > LI, + BATA, then we have

0 (in) — 0 () + (wy — w)TF (w)

N N
1 o 2 1 1 12 (20)
S2(N+1) “ W”H0+N—|—1;( x) 8+N+122\/N”8 I

Proof. Combining lemma 2 and lemma 3, we get

0 (@) — 6 () + (& —w)" F (#)

<3 (I =l = " = wlly) =5 1 =#15, =51 -7 I,
e Y s P

(=l e

B TR I M A S

1 2 1 2 T
=5 (1w = wl, = W+ = wl, ) + (=) 5t+m}|5 H
(x = &) (Ll — Ml,, + BATA) (* — &)

2 T
(It = wl?, = [ = w]?,) + (e )

where the second inequality holds owing to the Young’s inequality and « € (0, 2). Meanwhile,

N

1 - - T ./~
] ty 0 t_ F t
N+1 4 (@) =6 w + (W' —w) F (#)
N (22)
T @) =0+ (=) F o

>0 () =0 () + (o — w) ' F (w),
where the equality holds since for any w; and wy,
(wi —w2)" (F (w1) — F (w2)) =0,

and the inequality follows from the convexity of 8. Now summing both sides of (21) from 0 to N
and then taking the average, and using (22), the assertion of this theorem follows directly. O
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Corollary 6. Let the sequence {wk} be generated by the SLG-ADMM, the associated {ﬁ/k} be
defined in (2), and

1 N
- ~ ¢
w =—E W,
N N+14&

for some pre-selected integer N. Choosing ty = ~/N + M, where M is a constant satisfying the
ordering relation MI,,, > LI, + BATA, then we have

v - 1 O (* F 9% 2 02 2
BJam By -] 5 s - (a9l 2 G)
and
i, A"+ 1 2 IV +1
B0 @) =6 ()] < gy IV = @2+ 9y + = et @)

where e is an unit vector satisfying —e’ (Axk + By — b) = HAEck + By — b”
Proof. In (20), let w= (x*,y*, A), where A = A* + e. Obviously, |le|]| = 1. Then, the left-hand side
of (20) is
6 (in) — 6 () — (A)" (AZy + Byn — b) + | A%y + Bjy — b - (25)
Such a result is attributed to
(y —w)"F (w)
=(&w =) (=ATh) + G = )" (=B"2) + (v = 2) " (Ax* + By* — b)
=T (Ax" + By* — b) — (3" (A%y + Bjy — b))
=~ ()" (A% + By — b) + [ A%y + By — b,
where the first equality follows from the definition of F, and the second and last equalities hold

due to Ax*™ 4+ By* — b =0 and the choice of 1. On the other hand, substituting w = wy into the
variational inequality associated with (1), we get

6 (i) — 6 (u*) — (V)" (AXn + By — b) > 0. (26)

Combining (25) and (26), we obtain that the left-hand side of (20) is no less than

||A5cN + Byn — b|| when letting w = (x*, y*, A* + ¢). Hence,
1

E [l sy + By — b|] < s [0 = (5% 27 - ¢) [, +

T2(N+1) (@7)

o2
2VN’
2
where in the first inequality we use [E [8"] =0andE |:H 8k H ] < o2, The first part of this corollary

is proved. Next, we prove the second part. Substituting w = wy into the variational inequality
associated with (1), we get

6 (an) — 6 (u*) + (vw — w*) ' F (w*)
=0 (i) — 0 (u*) — (%) (A%y + Bjy — D)
>0 () — 0 (u*) — ||1*|| [|AXn + Byn — b

>
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ie.,
0 (un) — 0 (%) <6 (un) — 6 (u*) + (wy — w*) F (w*) + |2*| |Axy +Byny —b] . (28)
Take expectation on both sides of (28), and hence, (24) is proved. O

T

Remark 7. (i) In the above theorem or corollary, N needs to be selected in advance, and hence, 7;s
are constant. In fact, . can also vary with the number of iterations. In the case of 73 = Vk+M,

2
k < R2 for any k, we can also obtain

if the distance between w* and w* is bounded, i.e., H wh—w*

a worst-case convergence rate. The main difference with that proof idea in the above theorem or
. . k t (|2 t+1 % |2 c 1.

corollary is bounding the term ) _,_ (”x — x| Gue [+ — x| G ) which is now bounded as

follows.

k
2
> (I =g, — 1+ =2, )

t=0
, Kt ‘ ) .
=M|}xo — x|+ Z (Tig1 — Ti) ||x1+1 —x| - ka+1 o )
i=0 1k
k—1
<[(M+> @n—w | R
i=0

= (M+ ﬁ) R

(ii) The above corollary reveals that the worst-case expected convergence rate of SLG-ADMM

for solving general convex problems is & (ﬁ), where N is the iteration number.

At end of this subsection, we assume that 6, is u-strongly convex, ie., 0 (x) > 6, (y) +

(V@l (y),x— y> —+ %”x — y| 2 u >0 for all x,y e 2. With the strong convexity, we can obtain
not only the objective function value gap and constraint violation converge to zero in expectation
but also the convergence of ergodic iterates of SLG-ADMM.

Theorem. Let the sequence {wk} be generated by the SSL-ADMM and the associated {ka } be
defined in (2), and

=

k
we=oy W
t=1
Choosing T = w (k + 1) + M, where M is a constant satisfying the ordering relation M1, > LI, +
BAT A, then SLG-ADMM has the following properties

E [| A% + Byx — b]]

; 0 10) _ (% 3% 2 1 0 k2
=i 1002 = 08+l + sy 1 = ara
2

+m(l+ln(k+l)),
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and

E [0 () — 6 (u)]

A%+ 1 IVN+1
<2(k+1) ”()’ > )_()/*,)L*—i-e)HHl;ZXZ-i-Z(k_i_l) Hx — HMInl—ﬂATA
o’ (1Ml +1)
——— (1+In(k+1)),
2u (k+1) (11 (k+1))

where e is an unit vector satisfying —e’ (Axk + By — b) = HAJ_ck + By — b”, and

B T l—a pT
I (&ﬂB B+ G, =B )
1;2x2 =

1—
TaB ﬂaI”

173

(30)

Proof. First, similar to the proof of lemma 2, using the (-strong convexity of f, we conclude that

for any w € Q

0 (u)— 0 (ak) + <w - wk) F (ka)
oY 0 () o) o+ 2o

where Qy, is defined in (7). Then using the result in lemma 3,

(o) (o)

=5 (Pr= =Tl ) + 5 =2+ 5 171,
_Z(HW w H, w—w He —i—2 X X le y -
|
28

Combining (31) and (32), we get

0 (@) — 6 (u) + (W — w)"F (#')

1 2 2 2 T 2

<3 (I =l = D =l =l =) =)o+ T

Now using (22) and (33), we have

0 (i) — 0 (u) + (Wi — w)'F (w)
k

Z — 60 )+ (' —w) " F (#)

t=0

=~

xtJrl

2
( HMI,1 —BATA — H _x“MInI—,BATA)

t=0

=~

2
= 0 = 162 = 0o
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k k
1 _ N\ Tt 1 1 t)2
" +1t§(x %) +2,u(k+1)§t+1”8 “
2 1 k T 1 k 1 2
— 1629 = (y, 2 — ) st st
1 2

+ 2+ 1) [%” ~ x”MI,,l _BATA - (34)
Finally, taking expectation on both sides of (32) and following the proof for getting (27) and (28),
we obtain
E | A% + Byi — b|]

1 0_ x|? 0 3 0) _ [,k 1% 2 o?
= gy U =2 T para +10%2%) = 070+ iy )+ 5 s (1 I (k)
and
6 (i) — 0 (u*) <6 (i) — 0 (u*) + (g — w*) ' F (w*) + |2*] | A% + 7% — b]) -

Therefore, (29) and (30) are proved. ]

This theorem implies that under the assumption that 6, is strongly convex, the worst-case
expected convergence rate for the SLG-ADMM can be improved to & (In k/k) with the choice
of diminishing size. The following theorem shows the convergence of ergodic iterates of SLG-
ADMM, which is not covered in some earlier literatures (Ouyang et al., 2013; Gao et al., 2018).
Furthermore, if 6, is also strongly convex, the assumption that B is full column rank can be
removed.

Theorem. Let the sequence {wk} be generated by the SLG-ADMM, the associated {ﬁ/k} be defined
in (2), and

Wi =

=

k
>
t=1

Choosing Ty = p (k + 1) + M, where M is a constant satisfying the ordering relation MI,, > LI, +

BATA, and assuming B is full column rank and Amin denotes the minimum eigenvalue ofBTB, then
we have

E [ =] + 3 =[]

IA] 2 _ ) ¥ %+ B7
5<1+ rﬂﬁﬂ)\/[; (E 10 (i) — 0 (u*)] + 12 ||E[}|Axk+Byk—b||])] (35)
1
\/)\min

where the bounds for E [HAJ_Ck + By — b“] and E [0 (i) — 0 (u™)] are the same as in (29) and
(30), respectively.

Proof. Since (x*,y*,k*) is a solution of (1), we have ATA* = VO, (x*) and BTA* € 36, (y*) .
Hence, since 0, is strongly convex and 65 is convex, we have

+

>

E| AX + By, — b

1 () = 01 (x*) + (1) (A3 — Ax') + 25— x| (36)
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and
0> (%) = 62 (v*) + (\) " (Byx — By") . (37)
Adding up (36) and (37), we get 0 (i) > 0 (u*) + ()" (A% + Bjx — b) + %1|% — x*||%, that is

2
|36 — x*| 5\/ » (6 () — 6 (u*) — ()T (Axk + By — b))

(38)
2
5\/; (6 (i) — 0 (u*) + II1*|| | A + By — b))
On the other hand,
| A%k + Byx — b =[| A (% — x*) + B (% —»") |
> | B (7 — y*)|| = Al | % — x*|,
this implies | B (yx — y*) | < lAllllxx — x*|| + | AX¢ + Byx — b| , and hence,
o Al . R
I3 =571 = e i =] + <=l 43+ 5 b )

Adding (38) and (39), using Jensen’s inequality EX 7 < (]EX)% for a random variable X, and taking
expectation imply

E [ =] + 3 = 7]

< <1+ 141 >\/E [3 (6 i) — 6 @) + 127 ||A5ck+Byk—b||)}
~/Amin 22

1

+/Amin
The proof is completed. O

+

E||AXy + By — b||.

3.2 High probability performance analysis

In this subsection, we shall establish the large deviation properties of SLG-ADMM. By (23) and
(24), and Markov’s inequality, we have for any €; > 0 and &, > 0 that

- - 2 o? 1
Pr {”AXN—FB}/N — b” <é (m HWO — (x*)y*,)\* —|—€) HHO + m)} >1-— ; (40)
and
- A% +1 2 I +1 1
Pr {9 (MN) —0 (u*) <& (m ”WO — (x*,y*,)»* + e)HHO + WO'Z)} > 1-— g
(41)

However, these bounds are not strong. In the following, we will show these high probabil-
ity bounds can be significantly improved when imposing standard “light-tail” assumption, see,
e.g., Nemirovski et al. (2009); Lan (2020) . Specifically, assume that for any x € 2

E [exp {IIG (x,&) — V6 (x)|*/0?}] < exp {1}.

This assumption is a little bit stronger than b) in Assumption (iii), which can be explained by
Jensen’s inequality. For further analysis, we assume that 2~ is bounded and its diameter is denoted
by Dx, defined as max,, r,e .2 llx1 — x2]|. The following theorem shows the high probability bound
for objective error and constraint violation of SLG-ADMM.
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Theorem. Let the sequence {wk} be generated by the SLG-ADMM, the associated {ﬁ/k} be defined
in (2), and

for some pre-selected integer N. Choosing Ty = ~/N + M, where M is a constant satisfying the
ordering relation MI,, > LI, + BATA, then SLG-ADMM has the following properties

(i)
_ . 1 0 (ko g 2> ODxo 1 2
Pr{”AxN-l-ByN b”s—z(NH) [w® — (x*, 5", 2 “)”Hﬁ—ﬁ +_2«/N(1+®)0}
Zl—exp{—®2/3}—exp{—®},
(42)
(ii)
@Dxa

Pr {9 (@) — 0 () < (]2*] +1) (m [w0 = (% 5% 2% + ) |, +

VN

—i—ﬁ (1+©) 02)} >1—exp {—@2/3} —exp {—0},

where e is an unit vector satisfying —e’ (Axy +Byn —b) = HAJ_CN + Byn — b||

(43)

Proof. Let ¢! =& (x* — xt)T 8'. Clearly, {¢'},. is a martingale-difference sequence. Moreover,
it follows from the definition of Dx and that light-tail assumption that

E |:exp {(gf)z/ (%]Dx(f)z}:| <E |:exp {(I%DX ||3f||)2/ <I%Dxa>2}:| <exp(1}.

Now using a well-known result (see Lemma 4.1 in Lan (2020)) for the martingale-difference
sequence, we have for any ® > 0

Pr{XN:{t> ®DXU} 5exp{—®2/3}. (44)
= YN

Also, observe that by Jensen’s inequality

S e R e L]

t=1

whence, taking expectation,

1Y 1Y

It then follows from Markov’s inequality that for any ® > 0

N
Pr{%z ||5t}|22(1+®>o2} <exp (~©). (45)
t=1
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Using (44) and (45) in (20) for w = (x*,y*, AR+ e), we conclude that
1 ®Dxo n 1
2(N+1) VN  2JN

<exp {—@2/3} + exp {_8}6)

pr |ass -+ By~ 0] > [0 = (57" )2 + 1+

and

@Dxa
VN

+ﬁ (1+©) 02)} < exp {—©%/3} +exp (—6).

The result immediately follows from the above inequalities. O

pr{o @0 =0 (1) (1071 + 1) (5575 1 602+ +

2(N+1) (47)

Remark 8. In view of the last Theorem, if we take ® = 1n N, then we have
_ _ InN 1 1

and
_ N InN 1 1
Pr{@(um—e(u )Sﬁ(— N)}Zl_m‘ﬁ

For strongly convex case, using similar derivation, the high probability bound for objective error
and constraint violation of SLG-ADMM is

i} _ (In N)? 1 1
Pr{HAxN—i—ByN—bHSﬁ( 2 )}Zl_m_ﬁ,

_ . (In N)? 1 1
Pr Q(MN)—Q(u)Sﬁ N EI—W—N,

Observe that the convergence rate of ergodic iterates of SLG-ADMM is obtained in (35). The high
probability bound can be also established, which is shown as follows

InN 1 1
Prijfxn —x*|+ |yn =y | <O0|—= ) 21— == — =,
Hiv =+ v =<0 (S2) =1 -5 -
where N is the iteration number. In contrast to (40) and (41), we can observe that the results in
the last theorem are much finer.

and

4. Conclusion

In this paper, we analyze the expected convergence rates and the large deviation properties of a
stochastic variant of generalized ADMM using the variational inequality framework. By means of
this framework, the proof is very clear. When the model is deterministic and SFO is not needed,
our proposed algorithm reduces to a generalized proximal ADMM, and the convergence region
of « is the same as that in the corresponding literature.
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