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Abstract—Recently, heuristics based on the Douglas-Rachford
splitting algorithm and the alternating direction method of
multipliers (ADMM) have found empirical success in minimizing
convex functions over nonconvex sets, but not much has been
done to improve the theoretical understanding of them. In this
paper, we investigate convergence of these heuristics. First, we
characterize optimal solutions of minimization problems involv-
ing convex cost functions over nonconvex constraint sets. We show
that these optimal solutions are related to the fixed point set of
the underlying nonconvex Douglas-Rachford operator. Next, we
establish sufficient conditions under which the Douglas-Rachford
splitting heuristic either converges to a point or its cluster points
form a nonempty compact connected set. In the case where the
heuristic converges to a point, we establish sufficient conditions
for that point to be an optimal solution. Then, we discuss how the
ADMM heuristic can be constructed from the Douglas-Rachford
splitting algorithm. We show that, unlike in the convex case, the
algorithms in our nonconvex setup are not equivalent to each
other and have a rather involved relationship between them.
Finally, we comment on convergence of the ADMM heuristic
and compare it with the Douglas-Rachford splitting heuristic.

Index Terms—Alternating direction method of multipliers
(ADMM), Douglas-Rachford splitting, optimization algorithms,
nonconvex optimization problems.

I. INTRODUCTION

In this paper, we study convergence of heuristics based on
the Douglas-Rachford splitting algorithm and the alternating
direction method of multipliers (ADMM) for minimization
of convex functions over nonconvex sets. Such optimization
problems can be described as

minimize f (x)

subject to z € C, (OPT)

where x € R"™ is the decision variable. The constraint set
C C R"™ is nonempty and compact (closed and bounded),
but it is not necessarily convex. The cost function f : R® —
RU{+oc} is CPC. This means that f is (i) convex, (ii) proper,
i.e., its domain dom f = {x € R" | f(x) < oo} is nonempty,
and (iii) closed (or lower-semicontinuous), i.e., its epigraph
epif = {(z,§) e R*" xR | f(x) <&} is a closed set. The
constraint set C is assumed to be closed so that projection
onto C is well-defined, and it is assumed to be bounded to
avoid the possibility of an unbounded optimal solution.
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We consider the following heuristic based on the Douglas-

Rachford splitting algorithm [1, §27.2] to solve (OPT):
Tp41 = ProX.; (zn)
Ynt1 = Te (2Tn41 — 20) (NC-DRS)
Zn+1 = Zn + Yn+1 — Tn+1,

where n € N is an iteration counter, IT¢(z) is a Euclidean

projection of x onto C (as C is not necessarily convex, there

can be multiple projections onto it from a point outside C),
and

. , 1
prox. ; () = argmineqom 7 (f(v) + %Hy —z|)

is the proximal operator of f at x with parameter v > 0.
We also investigate the following heuristic based on ADMM
(also known as NC-ADMM [2, §3.1]) to solve (OPT):

Tpi1 = ProxX. ¢ (Yn — 2n)
=1II¢ (anrl + Zn)

Zn+1 = Zn — Yn+1 + Tn+1,

Yns1 (NC-ADMM)

where n € N is an iteration counter, and v > 0. Note that both
heuristics consist of the same subroutines, but different inputs
are fed into them. So, any software package that implements
one of the heuristics can be easily modified to implement the
other.

If the set C is convex, then the iterates z,,y, in both
(NC-DRS) and (NC-ADMM) converge to an optimal solution
for any initial point [1, Corollary 27.4], [3]. The convergence
conditions for the nonconvex case, studied in this paper, are
far more complicated.

Motivation. This paper is motivated by the recent success
of ADMM in solving nonconvex problems. ADMM, which
is a special case of the Douglas-Rachford splitting algorithm
in a convex setup, was originally designed to solve convex
optimization problems [3]. However, since the idea of im-
plementing this algorithm as a general purpose heuristics to
solve nonconvex optimization problems was introduced in [3],
(NC-ADMM) has been applied successfully to minimization
of convex functions over nonconvex sets [2], [4], [5], [6],
and it has been implemented recently in the Python package
NCVX—an extension of CVXPY—to formulate and solve
problems of the form (OPT) [7]. In these works, the nonconvex
projection step of (NC-ADMM), if computationally too costly,
is replaced with a tractable “approximate” projection onto the
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nonconvex set, e.g., rounding for Boolean variables; yet it
finds approximate solutions to a wide variety of nonconvex
problems effectively. In spite of the empirical success, not
much has been done to improve the theoretical understanding
of such heuristics. Some recent progress has been made on un-
derstanding convergence of ADMM for specialized nonconvex
setups, such as (i) minimizing a nonconvex function over an
affine set [8], and (ii) minimizing the sum of a smooth function
with a bounded Hessian and a nonsmooth function with an
easy to compute proximal mapping [9]. However, these works
are not applicable to (NC-DRS) and (NC-ADMM), which has
motivated us to investigate the convergence properties of these
heuristics.

Contributions. Our contributions in this paper are as follows.
First, we characterize global minimizers of (OPT) and show
that they are related to the fixed point set of the underly-
ing Douglas-Rachford operator constructed from (NC-DRS).
Then, we establish conditions under which (NC-DRS) either
converges to a point (not necessarily an optimal solution) or
its cluster points form a nonempty compact connected set. In
the case where the heuristic converges to a point, we provide
sufficient conditions for that point to be an optimal solution.
Then, we investigate the relationship between (NC-DRS) and
(NC-ADMM). For a convex optimization problem, ADMM
is the Douglas-Rachford algorithm splitting applied to the
dual problem [10], but their relationship is more involved in
our nonconvex setup. Applying the Douglas-Rachford splitting
algorithm to the convex dual of (OPT) results in a relaxed
version of (NC-ADMM), where the projection is onto the
convex hull of C. We show that this relaxed algorithm finds a
minimizer of f over the convex hull of C, and by restricting
its projection step onto the original constraint set C, we arrive
at (NC-ADMM). The construction procedure also explains
why, when compared with exact solvers, (NC-ADMM) often
achieves lower objective values in many numerical experi-
ments performed in [2], [4], [5], [6]. We comment on the
convergence properties of (NC-ADMM) and compare it with
(NC-DRS). To the best of our knowledge, we are not aware
of similar results in the existing literature.

Notation and notions. We denote the sets of real numbers
and natural numbers by R and N, respectively. Furthermore,
R = R U {cc} denotes the extended real line. The set of real
column vectors of length n is denoted by R". Depending on
the context, 0 may be a scalar or a column vector of zeros. The
n X n identity matrix is denoted by I,,. The standard Euclidean
norm is denoted by || - ||. We use (- | -) as the inner product
in the Euclidean space. Let X', ) be two nonempty subsets of
R", and let z € R™. Then, X+ Y = {a+y |z € X,y € V},
X=-YV={e—ylzeXyel},z+X ={2}+ A&, and
X —z = X—{z}. If one of the sets is empty, then the resultant
addition or subtraction is an empty set, i.e., X+ = . Finally,
the indicator function of a nonempty set X C R", denoted
by ., is defined as

0, ifrex
5 _ )
x(@) {oo, ifzd X

Using indicator function,
minimize f(x) + 0¢(z).

(OPT) can be expressed as

II. BACKGROUND ON MONOTONE OPERATOR THEORY

In this section, we present some definitions and preliminary
results on monotone operator theory and relate them to our
setup. First, in §II-A, we briefly review the essential operator
theoretic notions and provide examples that relate these con-
cepts to (OPT). In §II-B, we review nonexpansiveness and its
several variants for an operator. These concepts are essential
for characterizing (i) the operators II; and prox. , and (ii)
the fixed point sets of the underlying operators of (NC-DRS)
and (NC-ADMM). Finally, in §II-C, we introduce resolvent
and reflected resolvent of an operator to provide additional
characterizations of IIe and prox, .

A. Operator theoretic notions

A set-valued operator 7' : R" = R" maps each el-
ement in R™ to a set in R™; its domain is defined as
domT = {z € R"|T(z)+# 0}, its range is defined as
ranT = |J,cgnT(x), and it is completely completely
characterized by its graph: gral = {(z,u) | v € Tz}.
Furthermore, the zero set of 1" is defined as zer1T =
{z |0 € A(z)}, and the fixed point set of T is defined as
fixT = {x|Tx > x}. The operator 2T — I,, is called the
reflection of 7. Inverse of 7', denoted by 7!, is defined
through its graph: graT~! = {(u,z) | (z,u) € graT}, so
x € T(u) & u € T~(x). For every x, addition of two
operators 77,75 : R™ = R", denoted by T} + T5, is defined
as (11 +T») (x) = Ty (z) + Tz (x) (subtraction is defined
analogously), and composition of these operators, denoted by
T T, is defined as 1175 (z) = T3 (T2 (z)); note that order
matters for composition. Also, if X C R” is a nonempty set,
then T(X) = U, cr T(2).

A set-valued operator 7' : R™ = R" is monotone if, for
every (z,u),(y,v) € graT, it satisfies (x —y | u —v) > 0.
A monotone operator 7" is maximally monotone if gra7 is
not properly contained by the graph of any other monotone
operator.

Finally, a single-valued operator 7" : D — R" is a special
type of set-valued operator, which maps every x in its domain
D C R" to a singleton T (z) in R™.

Example 1 (projection operator). Recall that II¢(z) is a
Euclidean projection of x onto the constraint set C. The
operator Il is single-valued. The set of all projections onto
C, denoted by Il¢, is the set-valued projection operator
onto C, and it is defined as Il¢ (z) = argmin, ¢z — ylI*.
Clearly, II¢ () C Il¢ (x) for every x. Both II; and Il are
monotone operators, but not necessarily maximally monotone
[1, Example 20.12]. The projection operator onto a nonempty
closed convex set, however, is maximally monotone [1, Ex-
ample 20.12, Corollary 20.27, and Proposition 4.8].



Example 2 (subdifferential operator). For every proper
function g : R™ — R, its subdifferential operator is the set-
valued operator dg : R™ = R, which is defined as

dg(z)={ueR"|[(VyeR") g(y) > g (@) + (uly—x)}.
(D

A vector u € dg (x) is called a subgradient of g at x. The sub-
differential operator of a proper function is monotone, hence
0dc is monotone [1, Example 20.3]. On the other hand, the
subdifferential operator of a CPC function is maximally mono-
tone, thus Jf is maximally monotone [1, Theorem 20.40]. The
following result regarding the subdifferential operator plays a
key role in characterizing global minimizers of (OPT) in §III.

Theorem 1 (Fermat’s rule [1, page 223], [11, §2.3]).
The set of all global minimizers of a proper function g :
R"” — R, denoted by argmin g, is equal to the zero set of
its subdifferential operator Og, i.e., argming = zerdg =
{reR"|0€dg(x)}.

Proof: Take x € argmin g which is equivalent to the statement
(VyeR") g(y) 2 g(x) + 0|y —z) & 9g(x) 20 =z €
zer Jg. [ ]

While this simple characterization of optimality via the sub-
differential holds for every nonconvex functions, it may not
be particularly useful in practice if we cannot compute the
subdifferential in an algorithmic manner [11, page 4].

We now present a lemma regarding the subdifferential operator
of the sum of two proper functions, which is used later in §III.
Recall that 9 (g + h) () = 0 (g(x) + h(x)) according to our
notation.

Lemma 1 (subdifferential of sum of proper functions). Let
g:R" = Rand h: R™ — R be proper functions such that
dom g Ndom h # (0. Then,

(i) the function g + h is proper,

(ii) for every x in R™, we have 0g (x)+0h () C d(g+h)(x),
and

(iii) both O(g + h) and Og + Oh are monotone operators.

Proof: @): By
{z|g(x) +h(z) <oo} =
g + h is proper.

definition, dom (g + h) =
domg N domh # (. Thus,

(ii): Take + € R”, and denote u € Jg(x) and v
Oh (x). We want to prove that w + v € 9(g+ h) (z)
9 (g(x) + h(z)). Using (1), we have g(y) > g(a)
(u]y—ax)and h(y) > h(z)+ (v|y— x) for every y € R™.
Adding the last two inequalities we get (g (y) + h(y)) >
(9(x)+h(z)) + (u+v|y—ux) for every y € R, ie,
u+v€d(g(x)+h(x)).

S+ m

(iii): Denote ¢ := g + h, which is proper due to (i). Now take
(x,u), (y,v) in grad¢, so we have ¢ (y) > ¢ (z)+(u |y — x)
and ¢(x) > ¢(y) + (v |z —y) using (1); adding these
inequalities we have 0 > (u|y—=x) + (v]|z—y) ie,
(u—v|z—y) > 0, so dp = O(g+h) is a monotone
operator by definition. Furthermore, both Jg and Oh are

monotone, as the subdifferential operator of a proper function
is monotone [1, Example 20.3]. Using also the fact that sum
of two monotone operators is a monotone operator [1, page
351], we conclude that g + Oh is monotone. [ |

B. Nonexpansive and firmly nonexpansive operator

Let T : D — R™ be a single-valued operator, where D C R"
is nonempty. Then, 7" is

1) nonexpansive on D if for every z,y € D it satisfies
T (z) =T ()| < llz -yl and

2) firmly nonexpansive on D if for every
v,y € D it satisfies |[|[T(z) — T(y)|*> +
I(Tn = T)(@) = (In = T)(W)|* < llz — ]|

An operator T : D — R" is firmly nonexpansive on D if
and only if its reflection operator 27" — I,, is nonexpansive [1,
Proposition 4.2]. Furthermore, a firmly nonexpansive operator
is also nonexpansive [1, page 59].

Example 3 (proximal operator). The proximal operator of
a CPC function is both firmly nonexpansive and nonexpan-
sive [1, Proposition 12.27, Example 23.3], hence Prox. s in
(NC-ADMM) and (NC-DRS) is both firmly nonexpansive and
nonexpansive. Furthermore, its reflection 2proxvf — I, is
nonexpansive [1, Proposition 4.2].

Example 4 (projection operator). We remind the reader that,
a set is called proximinal if every point has at least one
projection onto it, whereas it is called a Chebyshev set if every
point has exactly one projection onto it. A nonempty subset
in R™ is Chebyshev if and only if it is closed and convex [1,
Remark 3.15], and the projection operator onto such a set is
single-valued and firmly nonexpansive on R™ [1, Proposition
4.8]. However, for the constraint set C in (OPT), which is
possibly nonconvex, the projection operator IIc is not, in
general, nonexpansive, hence not firmly nonexpansive. For
example, consider the set {0, 1}; the projections of 0.4 and 0.6
onto this set are 0 and 1, respectively, so [0.6—0.4| = 0.2 < 1,
which violates the definition of nonexpansiveness. In such a
case, Qﬁc — I, is also not nonexpansive, because an operator
is firmly nonexpansive if and only if its reflection operator is
nonexpansive [1, Proposition 4.2].

We now introduce the following definitions to (i) characterize
an operator that is not necessarily nonexpansive (e.g., IIc and
Qﬁc — I,,) and (ii) measure the deviation of such an operator
from being nonexpansive.

Expansiveness of an operator. Let 7' : D — R" be a single-
valued operator. The expansiveness of 7" at x, y in D, denoted
by '), is defined

Y €xy » 1s defined as

IT(x) — T()| - Iz —yll,
ely) = if [lz — yl| < |T(z) — T(y)]|
0, else.

where it is nonnegative and symmetric, i.e., ag) = s(yﬁ) > 0.
It follows that for every z,y in D,

IT(2) = T(y)]| < llz =yl + 5. 2



Furthermore, define, squared expansiveness of T" at x,y in

D as
VIIT(x)

YI? = llz—yl?,
if |z =yl < ||T(x) -
0, else.

T
Clearly, ag(gy)

ol

T(y)ll

can be defined through eg) as

= /el VIT(@)

It follows that for every z,y in D,
2
IT(@) =TI < e —yl* + (o53))" (3)

Remark 1 (further characterization of nonexpansive oper-
ators). An operator 1" is nonexpansive on R" if and only if
eg) = ag) = 0 for every x,y in R™. On the other hand,
an operator 7" is not nonexpansive if and only if there exist
x,y in its domain such that a&? is positive. Thus, eg) and
o' measure the deviation of T from bein i

2y g a nonexpansive
operator at x, y.

Y+ llz =yl

C. Resolvent and reflected resolvent of an operator

Let T R™ == R" be a set-valued operator and let
v > 0. The resolvent of T', denoted by J,7, is defined as
Jyr = (I, +~T)1, and its reflected resolvent, denoted by
R,r, is defined as Ryr = 2J,7 — I,,. The proximal operator
of a function is intimately connected to the resolvent of that
function’s subdifferential operator as follows.

Lemma 2 (resolvent characterization of proximal oper-
ator). Let g : R" — R be proper, let x € R"™, and let
v > 0. Then, both prox,, and J,s, are set-valued, and
prox, (z) C Jya4(x). Moreover, if g is CPC, then both
prox., and Jyo, are single-valued, firmly nonexpansive and
continuous on R", and prox., () = Jya4(z) .

Proof: When g is proper, the claim follows from [12, Example
10.2]. When, g is CPC, the claim follows from [1, Proposition
12.27], [1, pages 59-60], and [1, Example 23.3]. | |

The following corollary applies Lemma 2 to the constraint set
C in (OPT).

Corollary 1 (resolvent characterization of projection). For
the constraint set C in (OPT), ¢ (z) C prox.;. (z) =
Ilc () C Jyasc (@) for every z € R™. For a convex set, all
these operators are single-valued, firmly nonexpansive, and
equal to each other.

Proof: Follows directly from Lemma 2 and the definitions of
the proximal operator and the projection operator. [ |

III. CONVERGENCE OF (NC-DRS)

This section is organized as follows. First, in §III-A, we
present some supporting lemmas on convergence of sequences.
Then, in §III-B, we describe three interrelated operators
to develop the machinery for the convergence analysis of
(NC-DRS), and in §III-C, we characterize global minimizers
of (OPT) using these operators. In §III-D, we present our main
convergence result.

A. Supporting lemmas on sequences

In this subsection, we present some supporting lemmas on
sequences to be used later; the first three results concern
convergence of a sequence of scalars, and the fourth result
is about convergence of a sequence of vectors in a compact
set.

First, we briefly review the definitions and basic properties of
limit inferior and limit superior of a sequence. Limit inferior
and limit superior of a scalar sequence (), are defined
as

lim o, = lim

Jim (nigfn am) ,and

n— o0
lim o, = lim ( sup am),
n—oo n—oo m>n

respectively, where they can be extended real-valued. For a
bounded sequence, both lim,, , v, and lim,, o0y, €xist, and
they are finite. Clearly, lim, , o, < lim,_,0,,. The se-
quence converges if and only if lim, , «, = lim,—s oo tp, =
lim,_,- «, € R. Furthermore, limit inferior satisfies su-
peradditivity, i.e., for every two sequences of real num-
bers, (an)pen s (Bn)pen We have lim, o (an + B,) >
himnﬁooa” + himn—ﬂxnﬂn'

Lemma 3 (limit of a nonnegative scalar sequence). Let
(an),en be a sequence of nonnegative scalars such that
neN On is bounded above. Then, lim,, o0 ¢y, = 0.

Proof: Directly follows from [13, Proposition 3.2.1] and [13,
Theorem 3.1.4]. ]

Lemma 4 (convergence of a nonnegative scalar sequence
[14, page 44, Lemma 2]). Let (un),cn s (Qn)peny and
(Bn)nen be sequences of nonnegative scalars such that for ev-
eryn € N, we have up 11 < (140 )un+Bn, D, en 0n < 00,
and ZneN Bn < o0o. Then, there is a nonnegative scalar u
such that u.,, converges to u.

Lemma 5 (limit inferior of addition of two sequences
[15, Proposition 2.3]). Let (an),cn and (Bn),en be two
bounded scalar sequences If lim, oo, = «, then

Now we record a result about convergence of a sequence
of vectors in a compact set. We remind the reader that,
a set is connected if it is not the union of two disjoint
nonempty closed sets. A compact and connected set is called a
continuum. Moreover, a set is called a nontrivial continuum,
if it is a continuum, and it does not reduce to @) or a singleton
[16]. Finally, = is a cluster point of a sequence (), .y if
the sequence has a subsequence that converges to x.

Lemma 6 (convergence of a sequence of vectors in a
compact set [16, Theorem 4.2]). Let (x,), . be a sequence
of vectors in a compact set S C R™ such that ||x,+1 — x|
converges to zero. Then, either (x,,) neN Converges to a point
in S, or its set of cluster points is a nontrivial continuum in

S.



B. Nonconvex Douglas-Rachford, Cayley and Peaceman-
Rachford operators

To facilitate our convergence analysis, we define the following
operators for (OPT).

 The nonconvex Douglas-Rachford operator with pa-
rameter v > 0, denoted by 7', is defined as

T = l:Ic (Qproxvf — In) + I, — prox, ;. @)

o The nonconvex Cayley operator of T (also known as the
reflection operator of 7') with parameter v > 0, denoted
by R, is defined as

R=2T-1,. (5)

 The nonconvex Peaceman-Rachford operator with pa-
rameter v > 0, denoted by S, is defined as

S = (2M¢ — I,)2prox. ; — I,,). (6)

Remark 2 (nonconvex Peaceman-Rachford operator S is not
nonexpansive). Note that Sisa composition of oIIe—1I,, and
2prox, ; — I5,, where the latter is nonexpansive (see Example
3), but the former is not nonexpansive in general (see Example
4). Hence S is not a nonexpansive operator in general.

These operators allow us to write (NC-DRS) in the following
compact form:
- 1 -~
Zpt1 =Tz = iRzn + (Compact-NC-DRS)

~Zn.
2
The following lemma will be used later to characterize global

minimizers of (OPT).

Lemma 7 (characterization of nonconvex Peaceman-Rach-
ford operator). For (OPT), let S be the nonconvex Peaceman-
Rachford operator with parameter ~y > 0 defined in (6). Then,
S (z) C Rya5. Ryay (x) for every x € R™

Proof: As f is CPC, we have
R.o5 = 2prox,; — I, @)

using Lemma 2 and the definition of the reflected resolvent in
§II-C. Now for every z € R"”,

(Qﬁc — In) (x) = 201, () —x

a)
Cole(z) —x

b)

€ 2J55 (z) —z

= (2J’Y5c — In)a:

2 Ry, (2), ®)

where a) follows from II¢ (z) C I (x) for every z in R"
(Example 1), b) follows from Corollary 1, and ¢) follows from
the definition of reflected resolvent in §II-C. Thus, for every
z e R"”,

S(z) = (2Hc -1, )(2proxvf -

2 (oM — I,) Ryoy (2)

L) (x)

b)
C Rypsc Ryof (),
where a) and b) use (7) and (8), respectively. [ |

Proposition 1 (relationship between T, R, and S). For
(OPT), let T, R, and S be the operators with parameter v > 0
defined in (4), (5), and (6), respectively. Then,

(i) the operators R and S are equal, i.e., R (x) = S (x) for

every x € R", and

(1) the fixed point sets of T, R, and S are equal, i.e., fix R =
fix S =fixT.

Proof: (i): For every x € R",
—I,) + I, — prox ;) (x)
—I,) (x) + = — prox; (z)

=Tl (2prox. ; (z) —x) + = —prox.; (z). (9
Furthermore, for every x € R",

R(z)= (2T - I,) (x)
= 2T () —
2 2l (2prox,; () — x) 4 2z — 2prox. ; (z) — x
= 20, (2prox.; (z) — x) + x — 2prox.; (), (10)
where a) uses (9). Hence, for every z € R"
S (z) = (21:Ic -1, (2prox, ; — I,,) (z)
= (21:Ic —I,) (2prox.; (z) — )

=y (let)

=20 (y) -y

= 201, (2prox,  (z) — x) — 2prox. ; (z) + =

2 R,
where a) uses (10).

(i): In (i), R =28 implying fix R = fixS. Now z €
ixT & T(x) =z 2T(x) =20 2T () -z =1 <
(QT—IW) (x):x(:)x:ﬁxR. So fixT = fix R = fix S.

|

Remark 3 (nonconvex Cayley operator R is not nonex-
pansive). From Remark 2 and Proposition 1, it follows that
R is not a nonexpansive operator in general. This plays
an important role in our convergence analysis; in particular,
the sufficient conditions for convergence of (NC-DRS) are
dictated by the squared expansiveness of R over the iterates
of (NC-DRS).

C. Characterization of global minimizers
Minimizers of (OPT) are characterized via the nonconvex
Douglas-Rachford operator as follows.

Theorem 2 (global minimizers of (OPT)). For (OPT), let T
be the nonconvex Douglas-Rachford operator with parameter
v > 0 defined in (4). Then,



(i) sum of the functions f + d¢ is proper, Of (x) + 0dc (z) C
O(f +dc) (x) for every x € R", and both Of + 3¢ and
O (f + 0c) are monotone operators,

(ii) zer (8f + 865) = Prox, s ( fix(R a5, R,Yaf)), and
(iii) if fix T # 0, then prox. (fix T) C argmin (f + d¢).

Proof: (1): The indicator function of a closed set is closed
[1, Example 1.25], and the indicator function of a nonempty
set is proper [12, pages 6-7]. Hence, d¢ is closed and proper.
Also, we have dom f N dom . # (), otherwise (OPT) is
infeasible. So, using Lemma 1, the function f + J¢ is proper,
Of (x)+0d¢c (x) C I (f + d¢) (x) for every x € R"™, and both
Of + 0d¢c and O (f + d¢) are monotone operators.

(i1): This proof is based on [1, Proposition 25.1 (ii)]. For every
v > 0, we have
x € zer ((9f + 35(;)
SFyeR") x —y € y90¢(x) and y — z € O f (x)
& (Jy e R") 20—y € (I, +v0dc)(x) and
y € (In +70f)(x)
&3y eR™) (I, +70c) (22 —y) > = and
—_———
=Jydéc
(In+70f)"'(y) 2 =
—_—
=Jyof
4 (Fy € R") = € Jyps.(2x —y) and = = J19¢(y),
b
<:)>(3y S Rn) S J.YagcR,yaf(y) and z = J.Yaf(y) (1n

where a) uses the facts that J,o¢ is a single-valued operator
(from Lemma 2), and J,ss. is a set-valued operator (from
Corollary 1), and b) uses the observation that z = J,9¢(y)
can be expressed as
T = ny(’jf(y) S2r—y= (QJ'ny - In)y = R’y@f(y)'
Also, using the last expression, we can write the first term of
(11) as
Jyosc Ryof(y) 2 @
2505 Ryor(y) —y 2 20 —y = Ryor(y)
&y € 2,05 Ryor(y) — Ryor(y)
= (25050 — In) (Ryos (v))
= Ryosc Ryor (y)

&y € fix (Ryos. Ryoy). (12)

Using (11), (12), and J,pf = prox. ¢ (from Lemma 2) we
have

x € zer (Bf + 8(5@)
& (Jy e R") y € fix (Ryps. Ryoy) and = = prox.;(y)
& € prox, ; (fix(Ryas. Ryoy))-
Thus, zer (Bf + 8(50) = prox,yf(ﬁx(R,ya(;c R’yaf))-
(ii1): We have
x € zer (Of + 0d¢)

a)
©0€0f (x) +dbc (z) CI(f +dc) (x)
=z €zerd(f+dc),

where a) uses Of (x) + 9d¢ (z) C I (f + d¢) (x) proven in
(@i). So, zer (0f + 9d¢) C zer (O (f + d¢)). Combining the
last statement with zer (0 (f + d¢)) = argmin (f + d¢) (from
Theorem 1) and (ii), we have

zer (8 f+ a&c)
:pI‘OX,Yf ( fix (R735C R,yaf))
C argmin (f + (5c).

(13)
(14)

Recall from Lemma 2 that prox., ; is a single-valued operator.
Thus,

proch(ﬁx S) = U _prox,; (x)

Il

ke

g

»
2
<
&

na
-

prox. ; (z)
T:x€ERo5, Ryof (z)

- U

z:z€fix Ryos, Ryof

= prox,; ( fix Rys5. R’yaf) )

prox.; ()

where a) uses S (z) C Ryps. Ryoy () for every z € R"
(from Lemma 7). But, fix S = fix T from Proposition 1. So,

Prox. ( fix S) = prox.; ( fix T)
C prox.; ( fix Ryps5. R,Y@f> .
Combining the last equation with (14), we have
prox, s ( fix T) C prox, ¢ ( fix R a5, Ryaf)
C argmin (f + 50).
|

Remark 4 (nonemptiness of zer (9f + 00¢c)). A neces-
sary condition for nonemptiness of fix T is nonemptiness of
zer (8f+355). This necessary condition zer (8f+856) #0
is stronger than the existence of a minimizer, because, even
in a convex setup, zer (Of + 00¢) # zer (O(f + d¢)), in
general [1, Remark 16.7]. Nevertheless, we will assume that
zer (Of + 0dc) # 0 for the rest of our development, as this
seems to be a standard assumption even in convex optimization
literature [17].

D. Main convergence result

We remind the reader that the nonconvex Cayley operator Ris
not nonexpansive in general (Remark 3). To characterize the
deviation of R from being a nonexpansive operator, recalling
§I1-B, we use expansiveness and squared expansiveness of R at
each x,y in R", denoted by €., and o, respectively; here we
have dropped the superscript (R) to reduce notational burden.
So, from (2) and (3), for every =,y in R",

IR(z) = R)|l < llz =yl + ey, and (15)



|R(z) — R(y)|I” < [l — ylI*> + 02, (16)

Also, the closed ball with center x € R™ and finite radius
r > 0, denoted by B(z;r), is defined as B(z;r) = {y |
|lx—yl|| < r};aclosed ball in R™ with finite radius is compact
[1, §2.4]. Now we present our main convergence result.

Theorem 3 (main convergence result). For (OPT), let
(zn)nen be the sequence of vectors generated by (NC-DRS).
Suppose that, for the chosen initial point zy, there exists
a z € fixT, such that Yo agnz is bounded above, and

l20 — 211 + 3 X020 02, -

llzo — 2||? is finite. Define r :=
Then, one of the following holds:

(i) the sequence (zn)neN converges to a point z* € B(z;r).
In this case, suppose also that lim, ., afﬂz* = 0. Then,
prox,; (z*) is an optimal solution of (OPT), and the
sequence (x,)neN generated by (NC-DRS) converges to
prox. ;(z*).

(i) the set of cluster points of (zp)nenN forms a nontrivial
continuum in B(z;r).

Proof: Step 1. First, we show that the sequence (z,)neN stays
in the compact set B(z;r). For every n € N,

a) 1, -
lzn41 = 2)1* = |1z + 5 (B2 —20) = z||?

1 1, -
— ||§(zn—z) +§(Rzn—z)||2

e
—

1 -
Sllzn = 21 + 5 Rz — 2|1

1 5 2
= 4 IGn = 2) = (Bz = 2|

e

1 1 - -
§||Zn - ZH2 + iHRzn - RZH2

1 ~
- Z”Zn - Rzn”2
d) 1 1
S§||%—ZH2+§H%—Z||2
1 1 ~
+ iagﬂ,z - ZHZn - RZ7LH2
1 - 1
< ||Zn_z||2 — ~|l2n _Rzn”2+*‘7§ YY)
4 2 n
°) 2, 1 o
< |lzn — 2"+ 50 (18)

9 Zn2?

where a) uses (Compact-NC-DRS), b) uses the identity ||z +
(1= a)yl* = alz|® + 1 = a)|yl* - a1 — )]z — y||* for
every x,y € R™ and every a € R [1, Corollary 2.14], ¢)
uses z € fixT, and fixT = fix R (from Proposition 1(ii)),
d) uses (16), and ¢) is obtained by removing the nonpositive
term —1z, — Rz,||?. From (18), we have

1
l2n = 21* < llzn-1 = 2]1* + 507

2 Zn—1%
1 1
S lns =27 + 207 ot 302

1n71
< lzo — 2l + 3 > o2,
i=0

1 (oo}
< Hzo—z||2+520§iz, (19)
=0

where the final term is bounded, because ».° o2 . is

bounded above. Hence, the sequence (z,)nen Stays in the
compact set B(z; 7).

Step 2. Next, we show that lim,, ||Rzn —
(17,

zn|| = 0. From

2

ZnZ

1, ~ 1
ZHRZn - ZnH2 < (”Zn - Z||2 —||zny1 — ZHQ) + 50

1 m 5 m
= 12 MRz =zl <37 (len = 217 = llznsr = 2?)
n=0 n=0

1
T3 > ot
n=0
b) 1 &
<o~ 2P +5 D2

n=0

where a) uses the telescopic sum, and b) is obtained by
removing the negative term ||z,,, 1 — z||?. If m — oo, then the
right hand side of the last inequality is bounded above, because
S°2° , 02 is bounded above. Thus, S°0°  [|[Rz, — z,|? is
bounded above, and using Lemma 3, we have lim,, HRzn —
2nl|? =0, ie., lim, o [[R2zp — 2] = 0.

Step 3. We show that sequence (2, )nenN either converges to a
point or its set of cluster points forms a nontrivial continuum.
In step 2, we have shown that, lim,, . ||}~Ezn — zy|| = 0.
On the other hand, |[Rz, — z,| = 2|zn41 — 2n|| from
(Compact-NC-DRS), so lim, o ||2n+1 — 2n|| = 0. Thus, the
sequence (2,),, o Stays in a compact set B(z;r) and satisfies
lim,, 00 ||2n+1 — 2n || = 0. So, due to Lemma 6, the sequence
(zn)nen either converges to a point z* € B(z;r) or the set
of cluster points of (z,)nen forms a nontrivial continuum in
B(z; ). This proves the first part of claim (i) and claim (ii).

Step 4. Now we prove the second part of claim (i). Under

the additional condition lim,, ,_ Ugnz* = 0, we show that

Zn — Rz — 0,2, — 2* implies 2* € fix T, prox.; (z%)
is an optimal solution of (OPT), and z,, — prox.; (2*). For
every n € N,
Iz = R 2 20 — Re*? — ||z — 271
—2(z, — 2% | 2¥ — Rz™)
= (zn — Rzn) + (f{zn — Rz*) H2
—|lzn — 2|12 — 2(zn, — 2* | 2* — R2*)
= |20 = Renl* + | Rzn — R2*|
+2(z, — Rz, | Rz, — R2*)

— |lzn — Z*H2 — 2z — 2 | 2F = Rz*)

b) -
< lzn — RanQ +M+ Ugnz*
+ 2(z, — Rz, | Rz, — Rz*) fﬂ/ﬁz/f*’ﬂz



—2(z, — 2" | 2* — Rz*)
= |lzn — Rz > + 2(2n — Rz, | Rzp, — R2*)
—2(z, — 2% | 2* = R2*) 4 o2 (20)

n2*)
where, a) uses the identity
lon — R2*|1* = |[(2n — 2%) + (=" — R2")|?
= llzn = 2*[ + lIz" = R2"|)?
—|—2<zn—z* | z*—Rz*>,

and b) uses (16). We now compute the limit (or the limit
inferior) for each of the terms on the right-hand side of (20).
As z, — ]?zn — 0 and z,, — 2%, subtracting them we have
Rz, — 2*, hence Rz, — Rz* — 2* — Rz*. Combining the
last statement with z,, — Rz, — 0, we have (zn — Rz, | Rz, —
Rz*) — 0. Also, z, —z* — 0 implies (z, —2* | 2* — Rz*) —
0. Additionally, lim, _, . afnz* = 0. So, using Lemma 5, limit
inferior of the right hand side (20) goes to zero. Hence, we
conclude that z* — Rz* = 0, ie, z* € fix R. But, fix R =
fix T from Proposition 1(ii). So, z* € fix T. We now recall
from Lemma 2 that prox. ; is continuous everywhere on R".
So, using the definition of continuity, z,, — 2* € fix T implies
Tpy1 = Prox. ;(z,) — prox.,(z*) € prox, ;(fix T). But,
prox. (fix T) C argmin(f + d¢) from Theorem 2(iii). Thus
we have arrived at the second part of claim (i). [ |
1) Notes on Theorem 3. We make the following notes on
Theorem 3.

¢ Nonemptiness of fix T. Note that Theorem 3 assumes that
fix T' is nonempty. This is a standard assumption in monotone
operator theory even in a convex setup [1, §5.2].

o Relation to a convex setup. In our convergence analysis,
the constraint set is nonempty and compact, but not necessarily
convex. However, our convergence analysis is also applicable
to a convex setup. Let C be convex. Then, both (2IIc — I,,)
and (2prox, I I,,) are nonexpansive operators, hence, their
composition S = (21:[c—In)(2proxA/f—In) is a nonexpansive
operator. In such a convex setup, R is a nonexpansive operator,
because S = R from Proposition 1 (where the relationship is
established irrespective of convexity). Then, recalling Remark
1, expansiveness of R is zero everywhere, ie., 0,y = €5y =
0 at every z,y in R™. As a result, the iteration scheme
(Compact-NC-DRS) corresponds to an averaged iteration of
a nonexpansive operator R, which guarantees convergence of
the sequence to a fixed point of R for any initial point [18].
Also, the additional condition in the second part of claim (i)
are automatically satisfied. This guarantees the convergence of
(NC-DRS) to an optimal solution for any initial point if we
assume that C is convex.

o Comments on the conditions. Once we move from a convex
setup to a nonconvex setup, R is not nonexpansive anymore
(recall Remark 3). Roughly speaking, convergence in such a
case requires that the total squared expansiveness of R stays
bounded for the iterates with respect to at least one fixed point
of the nonconvex Douglas-Rachford operator. More precisely,
> ofnz needs to be bounded, where the sum represents the
total deviation of R from being a nonexpansive operator over

the sequence {(2y, 2)},,cn- If the stated condition is satisfied,
then (z,)nen is bounded in B(z;7) and ||zp41 — 2| — 0,
but it does not necessarily guarantee convergence to a point
due to the lack of nonexpansiveness of R, and this is why the
cluster points of (z,),en may form a nontrivial continuum in
B(z;r).

Suppose now that (z,),eN converges to a point z*. Whether
z* is related to an optimal solution of (OPT) would depend
on lim, , o? .. If it is zero, then prox ;(z*) is an
optimal solution, and the iterate x,, in (NC-DRS) converges to
this optimal solution. Roughly speaking, lim,, . Ufnz* =0
means that over {(z,,2*)} R acts as a nonexpansive
operator in the lower limit.

neN>

IV. CONSTRUCTION AND CONVERGENCE OF (NC-ADMM)

In this section, we discuss how (NC-ADMM) can be con-
structed from the Douglas-Rachford splitting algorithm and
comment on how the construction influences the convergence
properties of the former. First, in §IV-A we present some
preliminary results to be used later. Then, in §IV-B we
describe how (NC-ADMM) is constructed from the Douglas-
Rachford splitting algorithm. Finally, in §IV-C we comment
on convergence of (NC-ADMM), and we compare it with
(NC-DRS).

A. Preliminaries

First, we describe the Douglas-Rachford splitting algorithm for
minimizing sum of two CPC functions; we will use it in the
first step of constructing (NC-ADMM). Then, we review the
necessary background on conjugate and biconjugate functions,
and we present two lemmas to be referenced in the second step
of constructing (NC-ADMM).
1) Douglas-Rachford splitting algorithm for minimizing sum
of two CPC functions. Consider the convex optimization
problem

minimize g (z) + h(x),
where both ¢ : R® — R and h : R* — R are CPC
functions, and x € R™ is the optimization variable. The
Douglas-Rachford splitting algorithm for this problem is

2n

Tpi1 = Prox.; (zn)
Yn+1 = ProxX. (2,41 — 2n)

Zn+1 = Zn + Yn+1 — Tn+1,

(Convex-DRS)

where n is the iteration counter, and -y is a positive parameter.
In this convex setup, both x,, and y,, converge to an optimal
solution of (21) for any initial point [1, Corollary 27.4].

2) Conjugate and biconjugate of a function. Let g : R™ —
{—00} UR. The conjugate of g, denoted by g*, is defined as
g* (y) = super» ((z | y) — g (), which is closed and con-
vex irrespective of the convexity of g [1, Proposition 13.11].
Also, the conjugate of a CPC function is CPC [19, Theorem
4.3, Theorem 4.5]. Similarly, the biconjugate of g, denoted
by g**, is defined as g (y) = sup,cpe (@ | ) — g* (x)).
Additionally, if the function is CPC, then its biconjugate is
equal to the function itself [19, Lemma 4.8]. Finally, the



relationship between the proximal operator of a CPC function
f with the proximal operator of its conjugate is given by
Moreau’s decomposition: prox (z) + prox;. (z) = = for
every x € R"™. Moreau’s decomposition does not hold for a
nonconvex function.

Next, we present the following lemmas about conjugate func-
tions in the context of (OPT). Here we use the notation gV,
which denotes the reversal of a function g, and it is defined
as gV (z) = g (—x) for every z € R™.

Lemma 8 (proximal operator of f*V). Let f : R® — R
be the cost function in (OPT). Then, for every v > 0 and for
every r € R",

prox. .v (z) = x + yprox, 1 (—7_13:) .

Proof: Recall that f is CPC. For every v > 0 and for every
z € R",

a

)

Prox. r«v () = prox, sv)- ()
b

2 T — Y Prox,—ijsv (’y_lac)

9 T+ YProx., 1y (7771@ ,

where a) follows from f*V = fV* [1, Proposition 13.20(v)], b)
follows from [1, Proposition 23.29(viii)] and the fact that fV
is CPC, and ¢) directly follows from [1, Proposition 23.29(v)].

|

In the following Lemma convex hull of a nonempty set C,
which is the smallest convex set containing C, is denoted by
conv C. Closure of conv C is denoted by convC.

Lemma 9 (conjugate and biconjugate of indicator function
of C). Let C be the constraint set in (OPT). Then,

(1) 55* = 6c0nv ¢, and
(11) pI‘OX,Y(;E (x) =T — 'YHconvC (7—1 ) .

Proof: (1): From [19, Example 4.2, Example 4.9], we have
0t* = Odcomve. The constraint set C is compact, hence
its convex hull conv C is also compact, hence closed [12,
Corollary 2.30]. So, convC = conv C, and we conclude that
55* = dconv C-

(ii): As the constraint set C is nonempty and compact, its
indicator function d¢ is closed [1, Example 1.25] and proper
[12, page 7]. Hence, its conjugate ¢5, which is called the
support function of the set C, is CPC (closed and convex
due to [1, Proposition 13.11], proper because C is bounded).
As the conjugate of a CPC function is CPC [19, Theorem
4.3, Theorem 4.5], the function ¢3* is CPC. Using Moreau’s
decomposition for every x € R",

prox,;. (z) = — ProxX,s.): (z)

T — pI'OX’Yéé* (,Y—l(.)) (.’17)

S

=T — YProX,-15: (’y_lx)

&

=T — 'YHconvC (’771I> )

where a) follows from [1, Proposition 13.20(i)], b) follows
from [1, Proposition 23.29(iii)], and ¢) follows from combin-
ing 5" = 0convc in (i) and Corollary 1. |

B. Constructing (NC-ADMM) from Douglas-Rachford split-
ting

This subsection is organized as follows. First, by applying
(Convex-DRS) to the convex dual of (OPT) we construct
a relaxed version of (NC-ADMM), where the projection is
onto conv C rather than C. Then, we show that the relaxed
version (NC-ADMM) minimizes f over conv(C. Next, we
discuss construction of (NC-ADMM) from the relaxed variant
by restricting the latter’s projection step onto C. Finally, we
comment on the convergence properties of (NC-ADMM) and
relate it to (NC-DRS).

1) Constructing dual of (OPT). Using indicator function, we
write (OPT) as

minimize f (x) + ¢ ()
subject to = —y = 0,

where z,y € R" are the optimization variables. Denote the
optimal value of the problem above by p*. The dual of the
reformulated problem, which is a convex optimization problem
[20, §5.1.6], is

maximize

Y (v) =6 (),

where v € R" is the optimization variable. Denote the optimal
value of the dual problem by d*. Due to weak duality, we have,
d* < p*, and, as the primal problem is nonconvex, the duality
gap p* —d* is strict in general. For convenience, we write the
dual problem in minimization form:

minimize f*¥ (v) + 65 (v), (Dual-OPT)

with optimal value —d* and same set of optimal solutions as
the dual problem. As f is CPC, f*V is also CPC (follows from
§IV-A2 and [1, Proposition 8.20]). Furthermore, from Lemma
9(ii), 5 is also CPC. Thus we can apply (Convex-DRS) to
(Dual-OPT).

2) Applying Douglas-Rachford splitting to (Dual-OPT). By
setting g := f*V and h := 6} in (21), we have the following
Douglas-Rachford splitting algorithm for the dual problem:

Cnt1 = ProX,s. (¢n)
gn—i—l = Prox»yf*v (2<n+1 - wn)
wn—i-l = wn + §7z+1 - Cn+1-

(Dual-DRS)

Using Lemma 9 and Lemma 8, we simplify the first two
iterates of (Dual-DRS) as

Cnt1 = Pn — 'VHconvC('y_lwn)a and
Ent1 = 261 — Yo+ 7Prox, 1 (=7 (2601 — ¥n)).-

Using these simplified iterates and introducing intermediate
iterates Jn4+1 = Ieonve (v '9n) and Zpy1 = prox . p( —
Y7 (2¢n+1 — %)), we can write (Dual-DRS) as

gn—‘—l = HconvC (771wn)



<n+1 = ¢n - ’anJrl
- . -1
Tpy1 = prox,flf( - (ZCnH - 1/)71))
=prox 1 ;( =7 (¥n — 27fn+1))
§nt1 = 2§n+1 — Y+ VTng1
= wn - Q'an-i—l + 'Yi'n-ﬁ-l
7/Jn+1 = QZ}n + §n+1 - Cn+1
= 'l/}n - ’}/gn+1 + ’Yin+1'

Note that the iterates (,, and &,, do not have any explicit depen-
dence, hence they can be removed. Furthermore, introduce a
new iterate, z,, = %ﬂ)n — &y, . Substituting ¥, := v (2, + Tp)
in the iteration scheme above, we get

gn+1 = HconvC (Zn + 'fn)

Tpy1 = ProxX, -1 (— (2n + Tn — 20n+1))

a) ~
= Prox,-iy (= (2n+1 = Unt1))

Zng1l = Zn + Tn — Ynt1, (22)

where a) follows from (22).

Finally, we swap the order of of Z,41 and z,1 to obtain the
correct dependency:

gn—i-l =Ilconve (Zn + in)

Zn+1 = Zn + jjn - gnJrlv

Tpy1 = Prox, -1y (Un+1 — 2n+1) -

We now substitute Z,, := Ty, 41, Un := Yn, and % := 4 in the
iterates above to obtain a relaxed version (NC-ADMM):

Tpt1 = ProXs s (Yn — 2n)

Ynt1 = Heonve (2n + Tny1) (Relaxed-NC-ADMM)

Zpt+1l = Zn — Yn+1 + Tnt1,

which is similar to (NC-ADMM), except the projection is onto
conv C rather than onto C.

3) Constructing (NC-ADMM) from (Relaxed-NC-ADMM).
Now we discuss how we can arrive at (NC-ADMM) from
(Relaxed-NC-ADMM). The first step requires the observa-
tion that (Relaxed-NC-ADMM) finds a minimizer of f over
conv C. To see that, construct the dual of (Dual-OPT), which
is

maximize — (f*¥)* (z) — 05" (z),

where * € R™ is the optimization variable. As both
(Dual-OPT) and (Double-Dual) are convex optimization prob-
lems, strong duality usually holds (under constraint qualifica-
tions), where both problems have the same optimal value —d*.
Now, (f*\/)*\/ 2 (fv*)*\/ = ((f\/)**)\/ J JA 2 f,where a)
follows from f*V = fV* for CPC function f [1, Proposition
13.20(v)], b) follows from the fact that the biconjugate of
a CPC function is equal to the function itself [19, Lemma
4.8], and c¢) follows from the fact that applying reversal
operation twice on a function returns the original function.
Furthermore, 05" = dconv ¢ from Lemma 9(i). Hence, the dual
of (Double-Dual), written as a minimization problem, is

minimize f (z)

subject to z € convC,

(Double-Dual)

where * € R"™ is the optimization variable with optimal
value d*. So, under strong duality between (Dual-OPT) and
(Double-Dual), (Relaxed-NC-ADMM) finds a minimizer of f
over the set convC, which appears in the projection step
of (Relaxed-NC-ADMM). So, to solve the original prob-
lem (OPT) where we seek a minimizer of f over C, an
intuitive modification to (Relaxed-NC-ADMM) is replacing
conv( with C (hence Ilconyc with IIc), which results in
(NC-ADMM). Roughly speaking, (NC-ADMM) is constructed
by first relaxing the constraint set of the original problem to
its convex hull, then applying the Douglas-Rachford splitting
algorithm for the relaxed problem and finally restricting the
resultant algorithm on the original constraint set.

The construction procedure also provides an alternative ex-
planation behind why, when compared with exact solvers,
(NC-ADMM) often achieves lower objective values in many
numerical experiments performed in [2], [4], [5], [6]. In
these works, these lower objective values are attributed to the
superior performance of (NC-ADMM) in solving nonconvex
problems based on empirical evidence. An alternative expla-
nation could be that the heuristic is solving a modified dual
problem, which, in the absence of strong duality, is guaranteed
to yield an objective value that is smaller than or equal to that
of the original problem.

C. Convergence of (NC-ADMM)

Now we comment on convergence properties of (NC-ADMM)
in comparison with (NC-DRS).

e Convergence to an optimal solution. For (NC-DRS), the
fixed point set of R,ps.R, oy acts as a bridge between
global minimizers of (OPT) and the fixed point set of the
nonconvex Douglas-Rachford operator (Theorem 2). Though
(Convex-DRS) is equivalent to (Relaxed-NC-ADMM) under
strong duality, no such equivalence seems to exist between
(NC-DRS) and (NC-ADMM), because there is a strict duality
gap between (OPT) and (Dual-OPT), and Ilconyv ¢ # l:Ic. This
lack of equivalence prevents connecting the fixed point set of
the underlying (NC-ADMM) operator to global minimizers of
(OPT) through the fixed point set of 55, Ryof.

e Convergence to a point. Furthermore, the lack of equiva-
lence between (NC-DRS) and (NC-ADMM) makes it harder
to comment analogously on convergence of (NC-ADMM) to a
general point (not necessarily an optimal solution) as well. As
shown in the proof of Theorem 3, establishing convergence to
a general point for (NC-DRS) depends on the interrelationship
between the nonconvex Douglas-Rachford operator and the
nonconvex Peaceman-Rachford operator. Unfortunately, such
relationship may break down for (NC-ADMM), because con-
structing such a relationship would require Moreau’s decom-
position to hold for nonconvex functions.

V. FUTURE WORK

Future research directions include conducting numerical ex-
periments to compare the performance of (NC-DRS) with
(NC-ADMM).
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