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Convergence rate of the relaxed CQ algorithm
under Holderian type error bound property

Lufang Zhang* Jinhua Wang' Chong Lit Xiaoqi Yang®

Abstract

The relaxed CQ algorithm is one of the most important algorithms for solving the
split feasibility problem. We study the issue of strong convergence of the relaxed CQ
algorithm in Hilbert spaces together with estimates on the convergence rate. Under a
kind of Hélderian type bounded error bound property, strong convergence of the relaxed
CQ algorithm is established. Furthermore, qualitative estimates on the convergence rate
is presented. In particular, for the case when the involved exponent is equal to 1, the
linear convergence of the relaxed CQ algorithm is established. Finally, numerical ex-
periments are performed to show the convergence property of the relaxed CQ algorithm
for the compressed sensing problem.

1 Introduction

Let Hy and Hy be Hilbert spaces. Let A be a bounded linear operator from H; to Hs. Let
C and @ be arbitrary nonempty closed convex subsets of H; and Hs, respectively. Consider
the following split feasibility problem (SFP): find a point € H; such that

reC and Azxr € Q. (1.1)

Throughout the whole paper, we always assume that the solution set S of (1.1) is nonempty.
The SFP (1.1) was introduced by Censor and Elfving in [10], which provides a unified
framework for many inverse problems and has been used in various areas such as signal
processing, image reconstruction [33] and intensity-modulated radiation therapy [11].
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The CQ algorithm introduced in [8] is one of the most popular and practical algorithms
to solve the SFP (1.1) which, with the stepsizes {5,} C R, is formulated as follows:

Tnt1 = Po(zn — BnA™(I - Po)Azy),

where [ is the identity in Ha, A* is the adjoint of A, while Py is the metric projection
onto € (a subset of a Hilbert space H). Convergence properties of the CQ algorithm
with different types of stepsizes have been extensively explored; see [8,26,35,37,39] and
references therein. In particular, the weak convergence property of the CQ algorithm in
Hilbert spaces with constant stepsize and with dynamic stepsizes were established in [37]
and [26], respectively. Recently, Wang et al [35] established the linear convergence result for
the CQ algorithm with the constant stepsize or with the dynamic stepsizes in Hilbert spaces.
The main computational cost of the CQ algorithm at each step depends on the projections
Pc(-) and Pg(-), which in general are expensive (see [2]). To reduce the computational cost,
Yang [38] proposed a relaxed CQ algorithm, i.e., Algorithm 1, for solving the SFP (1.1),
when the involved convex sets C' and @) are respectively the level sets of the continuous
convex functions ¢: Hy —» R and ¢ : Hy — R:

C:={re€H;:clx) <0} and Q:={y € Hs:q(y) <0}. (1.2)

Recall that, for a convex function f: H — R, the subdifferential of f is denoted by df and
defined by

of(x) :={u€e H:(u,y—x) < f(y) — f(z), Yye H} for each x € H.

f is said to be subdifferentiable at = € H if df(x) # 0.
Algorithm 1. Let xg € H; be given. Having xzg,z1,- - ,2p, choose &, € dc(xy,),
M € 0q(Axy,), and stepsize (3, > 0, and determine x,,+1 by

Tnt1 = Po, (xn, — fnA* (1 — Py, )Azy),

where
Cy ={x € Hy : c(zp) + (&n,x — xp) <0} (1.3)

and
Qn = {y € Ha: q(An) + (1 y — Ay) < 0}, (1.4)

Note that C,, and @, are half-spaces and so the projections Pc, and P, have closed
form expressions; see [13,38]. Moreover, Algorithm 1 also covers the CQ algorithm by
taking ¢(-) := de(-) and ¢(-) := dg(-), the distance functions of C' and @, respectively.
Weak convergence results of Algorithm 1 were established in [37] and [26] for the case when
the stepsizes {f,} are constants satisfying

2
0< By < —— —o0, (1.5)
| A%

or stepsizes {f,} are dynamic given by

pull (1= Po) Az,
= L th n < 2— 0, 1.
On = (A A= P ) Az, ? W TSP <20 (1.6)
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for some 0 < o < TAT2

for (1.5) or 0 < o < 1 for (1.6), where the convention that § = 0 is
adopted.

To the best of our knowledge, the result regarding the linear convergence for Algorithm
1, similar to the one studied in [35] for the CQ algorithm, has not been explored. It
seems to us that the bounded linear regularity property, which plays an important role
in the analysis for the CQ algorithm in [35], is not enough here and the techniques used
in [35] do not work for us to establish linear convergence of Algorithm 1. Recall that
the bounded error bound property has been studied extensively and is a powerful tool in
convergence analysis of optimization algorithms; see [1,6,16,22] and references therein. A
natural extension is the error bound with fractional exponent (which is usually called the
Holderian type error bound) where the exponent may have a close relationship with the
convergence rate of some algorithms; see, e.g. [5,18-20, 23,24, 27] and references therein.
Inspired by this and the work of [35], in the present paper, we will study the issue of strong
convergence of Algorithm 1 in Hilbert spaces together with estimates on the convergence
rate. Under Holderian type bounded error bound property, strong convergence of Algorithm
1 is established. Furthermore, qualitative estimates on the convergence rate is presented.
In particular, for the case when the involved exponent is equal to 1, the linear convergence
of Algorithm 1 is established.

The paper is organized as follows. As usual, some auxiliary results are presented in
the next section. Strong convergence together with estimates on the convergence rate of
Algorithm 1 is established in Section 3. Numerical experiments to show the convergence
property of Algorithm 1 are given in Section 4.

2 Preliminaries

For simplicity, let N be the set of all positive integers and let N* = NU{0}. For € H and
r > 0, we use B(0,r) to denote the closed metric ball at = with radius r, that is,

B(x,r):={y € H: |z —y| <r}.

The following propositions are useful. Proposition 2.1 is about some well-known proper-
ties of the projection operator, which is taken from [3, Corollary 4.10 and Theoren 3.14].
Proposition 2.2 is known in [32, p46, Lemma 6].

Proposition 2.1. Let 2 be a nonempty closed convex set in H and let x,y € H. Then the
following assertions hold:

(i) ([ - Pa)r — (I- Pa)y,z —y) = ([ - Pa)x — (I - Po)yll*;
(i) [z=Pa(z)] <= [z€Qand (z — z,y —z) <0, Vy € QJ.

Proposition 2.2. Let a > 0, p > 0, and let {Sr} be a sequence of nonnegative numbers
satisfying
Br+1 < Br(l — aﬁg) for each k € N*.

Then,

|=

Brs1 < (55P+pa(k+ 1)) P for each k € N*.
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Recall that the solution set of (1.1) is nonempty, that is, S := C(A71Q # 0. We need
the following lemma about useful properties for the sequences generated by Algorithm 1.
Set [a]+ := max{a, 0} for each a € R.

Lemma 2.3. Let {x,} be a sequence generated by Algorithm 1 (together with associated
sequences {Cp}, {Qn}, {&n}, {mn}). Then, for each n € N*, we have the following assertions:
(ii) [0 € Oc(xp)] = [z € C] and [0 € 0q(Axy,)] = [Az), € Q).
(i) [e@n)]s = [€nlldes, (n) and [g(Azn)]s = [0 ]dg, (Azn)
(iv) [zn € C,NATIQ,] < |1, € S].
Proof. (i) Let z € C. Then ¢(z) < 0. Since &, € dc(zy,), one has by definition that

nrz — 20) < c(x) — c(20),

and so

(&n,x — Tp) + c(xy) < c(z) <0
which gives that z € C),. Similarly, let y € Q. Then ¢(y) < 0. Since n,, € 9q(Ax,), one has
by definition that

(M, y — Azn) < q(y) — q(Azy)
and so

(s y — Axn) + ¢(Azp) < q(y) <0,
which implies that y € Q.
(ii) Assume 0 € Oc(xy,). Then we have that

0,2 — zp) < c(x) —c(zy) for each x € H;.

This implies that ¢(z,) < 0 and so x,, € C. Similarly, assume 0 € dq(Ax,). Then we have
that
0,y — Azy) < q(y) — q(Azyn)  for each y € Hy.

This gives that ¢(Az,) < 0 and so Az, € Q.

(iii) For the case when x,, € C,, it follows from (1.3) that c¢(x,) < 0 and so [¢(x,)]+ =
0 = ||&nllde,, (). Below, we consider the case when x,, ¢ C,. Note by assertions (i)-(ii)
that 0 ¢ dc(zp) (so &, # 0) and c(zy,) > 0. Thus, for any = € C,,, one has that

<LL’ 7(1: 7c(l'n) ( ) (l'n)
T gl éal? [1€n1?

which together with Proposition 2.1 (ii) gives that Pg, (x,) = =y, — i €n||2€ and so

gn)vx*( Ln fn)) = ( ( ) <£n, - n>) <0,

de, (zn) = ||zn — Po, (z2)| = |e(zn)] _ c(xy)

1€all lgnll”

which implies that [c(x,)]+ = ||€n]lde, (0).

Similarly, we can obtain that [¢(Azy)]+ = ||7n||dg, (Azy).

(iv) Assume z, € C,, N A7Q,. Then we have by (1.3) and (1.4) that ¢(x,) < 0 and
q(Ax,) <0, respectively. It means that z,, € CNA~'Q = S. The converse can be obtained
by (i).
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3 Convergence rate of the relaxed CQ algorithm

Recalling that the error bound property is found to have many important applications in
various areas such as instance sensitivity analysis, convergence analysis of many algorithms
for optimization problems, and so on; see, e.g. [28,31] and references therein. The notion of
the (Lipschitz-type) error bound was originally introduced by Hoffman in [15] for systems
of affine functions in finite dimensional spaces. Since then, various extensions of this result
to convex and/or non-convex inequalities and/or equality systems, have been explored and
well developed; see [30,31,36] and references therein. Another natural extension is the error
bound with fractional exponent (i.e., Holderian type error bound) where the exponent may
have a close relationship with the convergence rate of some algorithms; see, e.g. [5,18-20,
23,24, 27] and references therein. In order to establish strong convergence together with
estimates on the convergence rate of Algorithm 1, we need the following notion of Hélderian
type bounded error bound property for the SFP (1.1)-(1.2).

Definition 3.1. Let 7 € (0,1]. The SFP (1.1)-(1.2) is said to satisfy the bounded error
bound property with exponent 7, if for any bounded subset W of H; with W NS # &,
there exists vy > 0 such that

ds(x) < yw(max{[c(x)]+, [¢(Ax)]+})" for each x € W. (3.1)

For the remainder of this paper, we always assume that 7 € (0, 1], and that ¢ and ¢, or
equivalently, their subdifferentials, are bounded on bounded sets.

Remark 3.2. (a) The study of the Hélderian type error bound properties for convex poly-
nomial systems, nonnegative convex polynomial systems and general polynomial systems
was done in [5, Corollary 3.4], [21, Theorem 4.3] and [25], respectively.

(b) In the special case when ¢(-) := d¢(-) and ¢(-) := dg(-), the bounded error bound
property with exponent 7 = 1 for the SFP (1.1)-(1.2) is equivalent to the bounded linear
regularity property for the SFP (1.1) considered in [35]. In fact, note that, for each = € H,

ds(z) < ||z — Pox|| + ds(Pex) and dg(APcx) < dg(Az) + ||Allde(z);

then the equivalence can be checked directly by definition; see also [14] for more details.

For the general case, using the Lipschitz property of the functions ¢ and ¢ on bounded
subsets, one checks directly by definition that the bounded error bound property with the
exponent 7 = 1 implies the bounded linear regularity property. However, the converse
is not true in general; indeed, for a nontrivial SFP (1.1) satisfying the bounded linear
regularity property, the SFP (1.1)-(1.2) with c(-) := dZ(-) and q(-) := dQQ(‘), fails to satisfy
the bounded error bound property with exponent 7 = 1.

Our main theorem in the present paper is as follows, which extends the corresponding
one in [35, Theorem 2.3].

Theorem 3.3. Suppose that the SFP (1.1)-(1.2) satisfies the bounded error bound property
with exponent T and let {x,} be a sequence generated by Algorithm 1 with each stepsize
B satisfying (1.5) or (1.6). Then, {x,} converges strongly to a solution x* of the SFP



(1.1)-(1.2). Furthermore, there exists o > 0 such that for each n € N*,

1

2(1 — a)2"dg(=z), T=1,
Ty — ¥ < 1 =]
| | 2 (dz(l T)(xo) +a(t - 1)n) , T€(0,1).

In particular, if T =1, then {x,} converges linearly.
Proof. For simplicity, write

Iy :={neN*": Az, € Q,.}.
Without loss of generality, we may assume that

0 ¢ Oc(xy,) for each n € Iy

because, if there is n € Iy such that 0 € dc(zy,), then z,, € C), by Lemma 2.3(i)-(ii), and so
xn € S by Lemma 2.3(iv). Let z € S. Fix n € N*, and set

Ve, = A1 - Pg,)Ax,.
Then, one checks that
IVaoll < Alldg, (Azn)  and (20 — 2, Va,) > 43, (Azy). (3.3)

In fact, the first inequality follows directly from the definition of V, , while for the second
one, we check from the fact (I — Pg,)Az = 0 that

(xn — 2,Vyz,) (Azy, — Az, (I - Py, ) Az, — (1 — Pg,,)Az)
| (I— Pg,)Az, — (I Po,)Az |?
dQQn (Azxy,),

v

where the inequality holds by Proposition 2.1(i). Below, we show by the choice of 3, (see
(1.5) and (1.6)), that for each n ¢ Iy,

adé (Axy) )
Br > min J,aninz > omin{l, ||A|"*} (3.4)
and
2 — —— "~ >min{2 — B,[|A[|*,2 — pn} > ocmin{||A|", 1}. (3.5)
dg),, (Azy)

Indeed, for the case when f,, is given by (1.5), (3.4) follows directly from (3.3), while for
the case when f3, is given by (1.6), we obtain from (3.3) that

_ pallT= Po,)Az,|* _0dg,(Azn) o
|4 = Po,)Awa[? IV, > = AP

Bn
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hence (3.4) is seen to hold. Additionally, for the case when (3, is given by (1.5), we have by
(3.3) that

ﬁnHvz ”2 2 2
2— ——">2—B.|A|* > o||A|]",
B (o) 22~ Ol 2 014)
while for the case when f,, is given by (1.6), it follows from the fact 3, = TV and
pn < 2 — o that
Bl Ve |12
g Enll¥enll 94 S0
d%n (Azy) fr =
hence (3.5) is checked.
To proceed, for simplicity, we write
Uy = Ty, — B Vg, (3.6)

Noting (I — Pg, )z = 0, one has from Proposition 2.1(i) that
(tn — Pe, (tn), tn — 2) = (upn — Po, (un) — (I = Po,)z,un — 2) > || P, (un) — unl|?.
Thus, it follows that
41 = 217 = [1Pe, (un) = un + un — 2[|* < JJun — 2% = d,, (un). (3.7)
Now set ¢ := o min{||A||?,1}. Below we shall show that
g1 — 2|12 < || — 2||° — g, (un) — BnCdQQn (Azy) for each n € N*. (3.8)

This follows trivially from (3.7) in the case when n € I (noting that dén (Azy,) =0,V,, =0
and so u, = x, by (3.6) in this case). For the case when n ¢ Iy, it follows from (3.6), (3.3)
and (3.5) that

| un — ZH2 = |lzn — zH2 — 2B (Tn — 2, Va,) + 5721”an”2
Van 2
< lzn = 2)* = Bn (2 - Bnd'f'?n(Aln)> dén(Axn)

<|lzn — 2|1 - Bn(dggn(Axn)-

Combining this with (3.7) yields (3.8). Thus, {||z, — z||} is monotone decreasing, and so
{||zn, — 2||} is bounded. Let W be a bounded subset of H; containing z and {z,}. Then by
the assumed bounded error bound property, there exists vy > 0 such that

ds(xn) < yw(max{[c(zn)]+, [¢(Azy)]+})T  for each n € N*. (3.9)

Set

o= BaC ¢
=g min gt e | (3.10)

Then « is well defined and « > 0 by (3.4) and the fact that {||{,]|}, {||7n]|} are bounded by
assumption. Below, we show that

2
dz. (un) + BnCdén (Azy) > adZ(z,) for each n € N*. (3.11)
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This is clear for the case when [c(xy,)]+ < [¢(Axy,)]+ because, by (3.9) and Lemma 2.3(iii),

one has that o

YW dg () < [q(Azn)]+ = |Innlldg, (Azy),
and so

0, (un) + BuCd2, (Azn) > BuCdD, (Azy) > Vﬁfynﬁécdéun)

(noting that n ¢ Iy in this case). Thus, we only consider the case when [c(zy)]; >
[¢(Azy)]+. To do this, we note first by (3.6) that ||z, — Pc, (un)|| = |lun — Po, (un) +
BV, | < de, (un) + |8 Va, ||, and so we have that

|2n — PCn(un)H2 < d%‘n(un) +2de, (un) |8 Ve, || + HﬁnvanQ

_ 3.12
< B2 () + (14 §) 18V 1 (312)

where the last inequality holds by the following basic inequality:
2de, ( v, | < 2d2 C18Va P
G (Un) [|BnVa, || < ¢ Cn(“n)+ 2Hﬁn enll -
Furthermore, from (3.5), one sees that 2 — % > 0 and 50 B, || Ve, ||? < 2dén (Azy);
then it follows from (3.12) that

A, (o) < llon = Py (un)|* < 252, (un) + 201+ 5By (Azy).

This implies that
¢
——d
24+( O

Recalling that [c(zy)]+ > [¢(Azy)]+, we have by (3.9) and Lemma 2.3(iii) again that
-1 1
Y dg(zn) < [e(2n)]+ = [|&nllde, (27,). Combining this with (3.13) gives that

(2) < 2, (un) + CBudd, (Azs). (3.13)

-2

’YV?C % 2 2 .
2 Ol EY @n) < dc, (un) + CBndg, (Azn);

then (3.11) is seen to hold by the definition of « in (3.10).
Now combining (3.8) and (3.11), we arrive at

2
[Zns1 — 2)|* < ||on — 2] — adg (z,) for each n € N*. (3.14)
Since z € S is arbitrary, it follows from (3.14) that

1
d%(zne1) < (1— adZ(T 1)(az:n))dg(avn) for each n e N*. (3.15)

Then, we have that for each n € N*,
(1- a)nﬂd%(xO)v T=1,

d(entn) < (dé(li)(a:o) +a(l—1)(n+ 1))“ , Te(0,1). (3.16)
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In fact, for the case when 7 = 1, (3.16) follows directly from (3.15), while for the case
when 7 € (0,1), (3.16) holds by (3.15) and applying Proposition 2.2 to {d%(zx)},1 — 1 in

place of {fk},p. Fix n € N*. Recalling that the sequence {|x,, — Ps(zy,)|| : m € N*} is
monotonically decreasing, we have that for each m > n

[€m — x|l < [lzm = Ps(za)ll + 20 = Ps(za)|| < 2||zn — Ps(zn)|| = 2ds(zn).

This, together with (3.16), implies that

1

2(1 — a)¥"ds (o), r1,

|Zm — znll < -1 ~aim
2 (d?;l ) (20) + (L — 1)n> . 7€(0,1).

Hence, it follows that {x,} is a Cauchy sequence and converges to a point z* € H;. Passing
to the limit of m — oo, we arrive at (3.2). Furthermore, letting n — oo in (3.16), one has
that * € S because S is closed. Hence z* is a solution of the SFP (1.1)-(1.2). The proof
is complete. ]

We end this section with a remark to discuss some comparisons related to algorithms

appeared in [4,7,9,34].
Remark 3.4. (a) In [34], the authors proposed a relaxed gradient projection algorithm
(RGPA for short), which is an extension of the relaxed simultanneous iterative algorithm
(RSSEA for short) introduced in [9], for solving the split equality problem (SEQ for short),
and studied the linear convergence property of the RGPA under a bounded linear regularity
assumption. In the case when the involved linear operator B is the identity, the SEQ is
reduced to the SFP, and it is easy to check that Algorithm 1 is different from the RGPA
and the RSSEA for the SFP; see also the the numerical experiments for comparisons of
Algorithm 1 and the RSSEA in Section 4.

(b) Under a bounded Holderian regularity assumption, the convergence rate of the quasi-
cyclic algorithm (which was proposed in [4]) for finding a common fixed point of a finite
family of averaged nonexpansive operators in a Hilbert space was analyzed in [7], which,
in particular, extends the corresponding linear convergence results in [4]. As explained
in [7], this algorithm covers many important iterative methods including Krasnoselskii-Man
iterations, the cyclic projection algorithm, forward-backward splitting methods and the
Douglas-Rachford feasibility algorithm along with some variants. Note that the SFP (1.1)
is equivalent to the problem: finding a point # € H; such that 2 € C' N A~'Q. Thus, in the
case when A is the identity, the results in [7] can apply directly. However, in the general
case, it seems unclear how to construct an averaged nonexpansive operator Ty avoiding
the “inverse” A~! such that A~'Q is the set of fixed points of T. Furthermore, even in
the case when A is the identity, Algorithm 1 is, in general, different from the quasi-cyclic
algorithm (note that the involved projection operators in Algorithm 1 are adaptive).

4 Numerical Experiments

In this section, we give a numerical experiment to show the convergence property of Al-
gorithm 1. Here we consider the compressed sensing problem known in [12] which is rep-
resented approximately by a linear system of the form b = Az + e, where A € R™*™ and



b € R™ are known, and e € R™ is an arbitrary and unknown vector of errors, and x € R"
is the variable to be estimated. The sparsity of x is measured by the ¢; norm, which is
defined by |lz||1 := Y1 |zs| (cf. [12]). Let ¢t > 0 be a constant and ¢ := ||e||. Write

C:={zxeR"||z|1 <t} and Q:={y € R™| ||y — b2 < ¢&}. (4.1)

Thus, the compressed sensing problem can be regarded as the SFP (1.1)-(1.2) with H; = R”,
H2 = ij

c(x) == ma/{({aTx —t} foreach zeR", (4.2)
ac
where A == {a € R" : a = (a1, a9, -+ ,a,),a; € {1,-1},i =1,2,--- ,n}, and
q(y) == |ly = b||3 —* for each ye€R™. (4.3)

Furthermore, the SFP (1.1)-(1.2) satisfies the bounded error bound property with exponent
%; see Remark 4.1 for details.

Remark 4.1. The SFP (1.1)-(1.2) (with C,Q,c(-), ¢(-) given by (4.1), (4.2), (4.3), respec-
tively) satisfies the bounded error bound property with exponent % In fact, in the case
when the minimum value of g o A on C' is negative, the conclusion is clear by the known
result for quadratic convex systems satisfying the Slater condition; see, e.g., [27, Theorem

3.1]. Hence, we only need to consider the case when
q(Az) > 0 for each x € C. (4.4)

Recall that S is the solution set of the SFP (1.1)-(1.2). Let W be a bounded subset of R”
with W NS # @ and § > 0. Since go A is a convex quadratic function and its minimum
value on C is 0 (due to (4.4)), it follows from [29, Lemma 2.3] (with go A, C, S in place of
f, X, X*) that there exists a constant £ > 0 such that

ds(z) < k1v/q(Ax) forall ze€C with g¢(Az) <é. (4.5)

Noting that g o A is Lipschtiz continuous on any bounded subset, there exists a constant
K9 > 0 such that

q(A(y)) — q(A(x)) < kally — ||  for each z,y € CUW. (4.6)

Since C is a polyhedron, it follows from Hoffman theorem [15, Theorem] that there exists
a constant k3 > 0 such that

do(z) < ksle(z)]+ for any z € R™. (4.7)
Let z € W NS and set

pri= sup o —all, i=max{m, T = sup Vdc(e) (48)

zeW zeW

and

YW= (\Z% + K)V 1+ Koks. (4.9)
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To complete the proof, it suffices to show that (3.1) holds with 7 = % and yy given by
(4.9). To do this, let x € W. By the triangle inequality, one has that

ds(z) < de(z) + ds(Po(z)). (4.10)

If g(APc(x)) > 6, then it follows from the definition of p; in (4.8) that

s(Po(@)) <|| Po(w) — Po(@) <l o~ 1< ”QCJ;”\/«APC@» < Ol

otherwise, it follows from (4.5) that dg(Po(x)) < k1y/q(APc(x)). This, together with the
definition of x in (4.8), gives that

ds(Po(z)) < sv/q(APo(x)). (4.11)
Note by (4.6) that

q(APc(2)) < q(A(2)) + rade(z) < [q(A(2))]+ + Kade ().

Combining this with (4.11), (4.10) and (4.7) yields that

ds(z) <deo(z) + ry/[a(A(@)]+ + wedo()

<
S(\/ c(x)/r2 + \/[(J( (@) + warsle(@)] 4.

Thus by the definition of vy in (4.9), (3.1) is seen to hold with 7 = 3.

Four experiments are performed to show the comparison of the convergence results
between Algorithm 1 and the RSSEA in [34] for the compressed sensing problem. In each
experiment, we consider the synthetic data described in [17] for compressed sensing problem.
Each entry in matrix A € R™*™ is randomly and independently generated from a Gaussian
distribution, where AT A = I is satisfied. The true sparse solution Z € R” has s nonzero
elements drawn independently from a Gaussian distribution, and ¢ is obtained by ¢ = ||Z||;.
The observation b is generated by b = Ax.

The dimension of problem is set as m = 256 and n = 1024, and we select initial point
zo = 0 and set ¢ = 1075, To evalute the performance of algorithms, we compute the total
violation by

Total violation := [||z||1 — t]+ + [|| Az — b||2 — €]+.

All numerical experiments are implemented in R (3.5.2) on personal desktop (Intel Core
i7-10510U, 2.30GHz, 16GB of RAM).

The first experiment shows the convergence results of Algorithm 1 with constant step-
sizes B, = 0.9. We conduct 100 trials with randomly simulated data to show the convergence
property of Algorithm 1. See Figure 1.
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Figure 1: Convergence results of Algorithm 1 after 100 trials.

The second experiment illustrates the choice of stepsize for Algorithm 1 and the RSSEA.
We consider different constant stepsizes 5, € {0.3,0.9,1.5,2.1} for Algorithm 1 and 3, €
{0.3,0.6,0.9,1.2} for the RSSEA. Part (a) of Figure 2 indicates that Algorithm 1 converges
when 0 < 3, < 2 and stepsize 3, = 0.9 provides a faster convergence than others. Moreover,
part (b) of Figure 2 shows that the RSSEA converges when 0 < §,, < 1 and stepsize (3, = 0.6
provides a better convergence than others.

(a) Algorithm 1

Figure 2: Convergence results of Algorithm 1 and the RSSEA with different stepsizes.

The third experiment compares the convergence results of Algorithm 1 and the RSSEA.
We consider the constant stepsize (3, = 0.9 for Algorithm 1 and 3, = 0.6 for the RSSEA.
The results show that Algorithm 1 owns faster convergence than the RSSEA based on total

violation. See Figure 3.
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Figure 3: Convergence results of Algorithm 1 and the RSSEA.

The last experiment is implemented to compare the performance of Algorithm 1 and the
RSSEA with different sparsity. We consider the constant stepsize 8, = 0.9 for Algorithm
1 and 3, = 0.6 for the RSSEA in this experiment, and we set the maximum number of
iterations as 50. Figure 4 shows the performance of Algorithm 1 and the RSSEA based on
100 random trials, and it indicated that Algorithm 1 performs better than the RSSEA with
different sparsity levels.

E Algorithm 1 (stepsize = 0.9)

i

LERAAERARERL

20 25 30 35 40 45 50 55 60 65 70 75 80 85 90 95 100
Sparsity (%)

Total violation

10 15

Figure 4: Performance of Algorithm 1 and the RSSEA with different sparsity.

5 Conclusion

Under the Holderian type bounded error bound property, we established strong convergence
with estimates on the convergence rate of the relaxed CQ algorithm in Hilbert spaces. In

13



particular, for the case when the involved exponent is equal to 1, the linear convergence of
the relaxed CQ algorithm was established. Numerical experiments were performed to show
the convergence property of the relaxed CQ algorithm for the compressed sensing problem.
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