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On the Convergence Rate of ADMM with

a Positive-Indefinite Proximal Term

WANG Yi-yun', OU Xiao-qing®, LI Gao-xi’
1. School of Mathematics and Statistics, Southwest University , Chongqging 400715 s China ;

2. School of Management s Chongging College of Humanities s Science & Technology s Hechuan Chongqging 401524 s China ;
3. School of Mathematics and Statisticss Chongqing Technology and Business University , Chongging 400067 s China

Abstract: In this paper, we mainly investigate the convergence rate of ADMM with a positive-indefinite
proximal term. We improve the iterative step size of the LLagrangian multiplier by introducing a relaxation
factor, and establish the convergence rate of ADMM with a positive-indefinite proximal term in the ergodic
sense under suitable assumptions on parameters.

Key words: convex programming problem; alternating direction method of multipliers; positive-indefinite

proximal term; convergence rate
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