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Abstract:

We Introduce inexact alternating
direction algorithms with variable
stepsize for solving separable convex
optimization with linear constraints.
These algorithms include three new
methods, called generalized,
multistep, and accelerated BOSVS,
corresponding to different accuracy
levels for solving the ADMM
subproblems. All these algorithms
originate from a 2-block variable
stepsize BOSVS scheme, which
employs indefinite proximal terms
and Inearized subproblems. Global
convergence and some numerical
results of the new algorithms will be
discussed.
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