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Resumen

En este trabajo, proponemos dos enfoques numéricos para resolver problemas primales-duales de
optimizacién convexa con restricciones. Las restricciones del problema estdn representadas por la
interseccién de un numero finito de conjuntos convexos cerrados sobre los cuales los algoritmos
propuestos proyectan de manera alternada y/o aleatoria. El primer algoritmo incluye un paso de
activacién aleatorio sobre un esquema de proyeccion ciclico, mientras que el segundo elige un ele-
mento aleatorio del conjunto de operadores de proyeccién. La convergencia casi segura de ambos
algoritmos se deriva de las propiedades de las sucesiones estocdsticas Quasi-Fejér.

Como casos especiales de los algoritmos propuestos, recuperamos varios algoritmos primales-duales
en la literatura y algoritmos clasicos para resolver problemas de factibilidad de conjuntos convexos,
como proyecciones ciclicas, Kaczmarz y Kaczmarz aleatorio. Finalmente, probamos ambos algorit-
mos en un problema de expansiéon de capacidad de arco en una red de transporte. El problema
puede formularse como un problema primal-dual de optimizacién convexa con restricciones. Luego
comparamos la eficiencia de diferentes esquemas de proyeccién alternada / aleatoria propuestos en
este trabajo con el algoritmo primal-dual sin ninguna proyeccién. Todos los algoritmos propuestos
que incluyen una proyeccién mejoran considerablemente el tiempo de ejecucién y el ntimero de it-
eraciones. En el caso de los algoritmos que incluyen proyecciones aleatorias y alternada obtenemos
hasta un 31% y 35% de mejora en el tiempo de ejecucién promedio, respectivamente, en los ejemplos
de dimensiones superiores.

Palabras clave: Optimizacién convexa con restricciones, Algoritmo de minimizacién, Algoritmo
Primal-dual, Sucesiones estocasticas Quasi-Fejér, Algoritmo de Kaczmarz aleatorio.
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Chapter 1

Introduction

1.1 State of the art and context

The main goal of this work is study and propose an efficient algorithm to solve the following convex
minimization problem.

Problem 1.1 Let H and G be separable real Hilbert spaces, endowed by the scalar product (- | -)
and the associated norm || - ||. Let f : H ] — oo, 4+00] and g : G —| — 00, +00] be proper lower
semicontinuous convex functions, let h : H — R be convex and differentiable with p~!- Lipschitzian
gradient, for some p €]0,+oc[, and let L : H — G be a nonzero bounded linear operator. Let
C =N, C; # 0, where, for every i in {1,...,m}, C; is a nonempty closed convex subset of H.
Consider the primal problem

find z € C Nargmin,y, (f(z) + g(Lz) + h(x)) (1.1)
and the dual problem

find u € argmin,cg(g*(u) + (f + h)*(=L*u)), (1.2)

where G* denote the conjugate function of G and L* is the adjoint of L.

Problem 1.1 arises in several areas such as image recovery [6, 10, 20|, partial diferential equations
[1, 17], signal processing [11, 14] and arc capacity expansion over a directed graph in a stochastic
context [9]. In [8] a primal-dual algorithm for solving Problem 1.1 is proposed, in the case when
h =0 and C = H. In [16, 24] the previous algorithm is extended to the case h # 0, while in
[7], Problem 1.1 is solved in its all generality, by including a deterministic projection onto C. In
several cases the projection operator is not easy to compute, and the main goal of this work is to
provide eficcient algorithms which implement projections onto C1,...,C,, and generate sequences
converging to a solution to Problem 1.1.

As a particular instances of Problem 1.1, consider the case when f =g=L =h =0, H = R"™ and
C ={x € H| Rx = b}, where R is full rank m x n real matrix, such that m < n, and b € R™. In this
case Problem 1.1 reduces to the problem of finding z € C' and one possibility to solve the system
is to use the Kaczmarz method [19], which performs cyclic projections onto hyperplanes defined by



linear equations riT:c = b;, for all ¢ € {1,...,m}, where r; € R™ is the ith line of matrix R . The
algorithm converges to a feasible solution of the problem in the consistent case. In the case when
the linear system is inconsistent we refer the reader to [18]. In [23] a randomized version of the
Kaczmarz method for consistent and overdetermined linear systems with an expected exponential

convergence rate is proposed.

The objective of this work is to propose new algorithms with alternating and random projections
to solve Problem 1.1 in its whole generality and verify its numerical performance of the algorithms
in capacity expansion problems in transport networks.

As a consequence of the results of this work, we obtain generalizations of Kaczmarz method [19],
Randomized Kaczmarz [23], and several deterministic methods for the convex feasibility problem
[3]. On the other hand, we generalize primal-dual methods [7, 8] by including alternating and ran-
domized projections onto a priori knowledge of the solutions.

This document is organized as follows. In Chapter 1 we introduce some notation and a back-
ground in Convex Optimization and Probability in Hilbert spaces. In the next section we present
an equivalent formulation and preliminary results. In chapter 2 and 3 we propose a primal-dual
method with random binary projection algorithm and randomized Kaczmarz version. We prove
convergence results by using Stochastic Quasi-Fejér sequences as in [13]. Finally we verify the per-
formance of the algorithms in the example of arc capacity expansion problem in transport networks.

1.2 Notation

The identity operator on H is denoted by Id and — and — denote, weak and strong convergence in
H, respectively. The set of weak sequential cluster points of a sequence (x,)nen in H is denoted by
W (2n),cy- The adjoint of a linear bounded operator L : H + G is denoted by L*. The projector
operator onto a nonempty closed convex set C' C H is denoted by Po : © € H — argmin, ¢ lly — ||
and its normal cone operator is defined by

_ . {lueH|Vyel)(u|ly—z) <0} ifzxeC;
Nc.HIZ'H.xi—){Q lfoéC (1.3)
Let C be a nonempty convex subset of H. The strong relative interior of C' is
sriC ={x € C |R44(C —z) =span(C —z)}, (1.4)

where Ry C1 ={Ay | (A >0)A (y € C1)} and span(C) is the smallest closed linear subspace of H
containing C7.

Given « €]0, 1], an operator T': H — H is a-averaged nonexpansive iff,

l—«o
[

(Vo e H)(Vy € H) [Tz —Ty|* < |z —yl* - (Id ~T)z — (Id =T)y|, (1.5)

(07

. .. |
and T is firmly nonexpansive if and only if it is i—averaged.



Let M : H = H be a set-valued operator. The domain of M is dom M := {x € H | Mz # @},
we denote by ran(M) := {u € H | (3z € H) u € Mz} the range of M and the graph of M
is graM = {(z,u) € H*|u € Mz}. The inverse M~! of M is defined via the equivalences
(V(z,u) € H?*)x € M~ 'u < u € Mz. Given p > 0, M is p-strongly monotone iff,

(V(z,u) € gra(M))(V(y,v) € gra(M)) (z—y|u—v) > pllz —y]*.

M is p-cocoercive iff M~ is p-strongly monotone, M is monotone iff it is p-strongly monotone with
p = 0, and it is maximally monotone iff its graph is maximal, in the sense of inclusions in H x H,
among the graphs of monotone operators. The resolvent of M is denoted by Jy = (Id +M)~!,
where Id is the identity operator. If M is maximally monotone, then Jj; is single-valued and
firmly nonexpansive operator, with dom Jy; = H. We denote by T'g(#H) the set of proper, lower
semicontinuous and convex functions from H — RU{+oco}. The subdifferential of f € T'y(H) is the
maximal monotone operator

Of H=H:z—{ueH | VyeH) f(x)+{y—z| u) < f(y)} (1.6)

and, if f is Gateaux differentiable in z, then df(z) = {Vf(z)}. We have (9f)~! = 9f*, where
[* € To(H) is the conjugate function of f € I'g(H) defined by f* : u +— sup,ey((z | u) — f(x)). The
proximal operator of f € I'o(H) is

1
prox; : H — H : &+ argminf(y) + = |z — y||° (1.7)
yeH 2

and we have Jyy = prox;. Moreover, if C' C H is a nonempty convex closed subset, then dc € To(H),
N¢ = 0¢, and Jyn, = Pc, where

o ={ U, Hrge 19
Let (2, F,P) be a probability space. The space of all random variables z with values in H such that
|| z|| is integrable is denoted by L($2, F,P;H). Given a o-algebra € of Q, z € L1(Q, F,P;H), and y €
LY(Q, F,P;H), y is the conditional expectation of z with respect to & iff (VE € &) [ xdP = [, ydP,
in this case we write y = E(z| ). The characteristic function on D C 2 is denote by 1p, which is 1
in D and 0 otherwise. An H-valued random variable is a measurable map z : (Q, F) — (H, B), where
B is the Borel g-algebra. The o-algebra generated by a family ® of random variables is denoted by
o(®). Let F = (F,)nen be a sequence of sub-sigma algebras of F such that (Vn € N) F, C Fp41.
We denote by £, (F) the set of sequences of [0, c0)-valued random variables (,),en such that, for
every n € N, &, is F,-measurable. We set

(Vp €]0,00]) LL(F) := {(fn)neN €L (F)

Z§£<oo P—a.s.}. (1.9)

neN

1.3 Alternative formulation and Preliminaries

Assume that the following qualification condition is satisfied
0 € sri(L (dom f) — domg) . (1.10)

Then, applying [3, Theorem 16.47], we have the following equivalent formulation for the Problem 1.1.



Problem 1.2 Consider the setting of Problem 1.1. The problem can be restated as solving the
primal-dual inclusions

find zeC= ﬂ C; such that 0€ df(x)+ L*0g(Lx) + Vh(x), (Po)
i=1

together with the dual inclusion

0€ 0f(z) + L*u+ Vh(zx)
find we G suchthat (JzeC) (Do)
0 € 99*(u) — Lz,

under the assumption that solutions exist. We denote by Z C H x G the set of primal-dual solutions.

The following proposition give us some technical inequalities and properties used in the convergence
of algorithm proposed in the chapters 2 and 3.

Proposition 1.3 Consider the setting of Problem 1.2. Let T €]0,2ul, let v > 0, and let
(2,729 u%) € H x H x G be such that 2° = T°. Moreover, let (ex)ren be a sequence of inde-
pendent I-valued random variables, where I is a finite set of NU{0}, and let (Gr(pF*1, exs1))ren be
a sequence of H-valued random variables. Consider the following routine

uM = prox, . (uF + yLz")

p*tt = prox,; (2% — 7(L*uFtt + Vh(a")))

k+1 _ E+1
Tt —Gk+1(p + ,€k+1)
gkl — kit +pk+1 -

(Vk € N) (1.11)

Then the following hold:

(i) For every k> 1 and (z,4) € Z, we have

k 112 k ~ 112 k+1 112 k+1 ~ 112 k+1 k|2

T v T T 2u gl gl
+ 2L =2 [u T —a) = 2(L" -2 | uf - )
= 2| Lllllp* = 2"l - . (1.12)

kA2 ko2
(ii) Suppose that, for every (&,4) € Z, the sequence (Hx TmH 4l Vu” )k y converges P-a.s. to

a [0, co[-valued random variable. Then there exists Qz such that P(Qz) = 1 and, for every

w € Qy and for every (&,0) € Z, (||xk(w2—i\\2 + ||uk(w’y)—ﬁH2

) converges.
keN

Proof.
(i) Fix k € N and (z,4) € Z. It follows from (1.11) that

ok — phtl
A A L*uk-H _ Vh(xk) Eaf(pk-i-l)
-
uF — k1
B + L(z® + pF — 2871 cag* (uP ). (1.13)



Since f € T'o(H) and ¢g* € I'g(G) [3, Proposition 13.13], df and Jg* are maximally monotone
operators [3, Theorem 20.25] then we have

ko k+1 k _ o k+1
<H — L*(u*t — a) ‘pkﬂ —§:> + <uu + Lz +pF — 21 — )

T Y
— <Vh(mk) — Vh(z) | pF*t = g:> >0,
(1.14)
multiplying (1.14) by 2 and from [3, Lemma 2.12 (i)] we obtain
% — & n |lu* —a? Z}ka _ k2 4 P+t =2t — k) n [u* —a?
T Y T T Y Y
+ 2L = &) | WM —a) — 2L 4+ pt -2 =) WM —a)
+2 <Vh(a:k) — Vh(&) | pPt = x> . (1.15)

On the other hand, we have

<L(pk+1 o :i’) ukJrl _ ﬁ,> _ <L($k +pk o xkfl o .f) ’ uk+1 - fL)

=1 )l ub =) — (L(a* = &) [ =) — (LG — o) [ —a)

= (L(PF — 2F) | bt — a) — (L% — 2% 1) | WPt — @)

— <L(pk+1 — xk) | uF Q) — <L(pk _ $k71) | uFt uk> - <L(pk - xkfl) | ok )
> (LpF = ab) [ uM T —a) = |L]lp* = P — b = (LN - 2T b - a),

(1.16)

Finally since h has p~!- Lipschitzian gradient then VA is u-cocoercive [3, Corollary 18.17], and
ab < Ba® + % yield

<Vh(xk) — Vh(z) | pF*t - x> - <Vh(mk) — Vh(z) | pF! - xk> + <Vh(:ck) ~ Vh(z) | z* - x>
> —||Vh(2*) = VA@)[|[[p" = 2| + pl|VR(2¥) — VA()|?

k+1 k|2
> — Ip all : (1.17)
4p
the result follows replacing (1.16) and (1.17) in (1.15).
(ii) We define a norm ||| - ||, on H x G by
x|? ul|?
Vi) €Hx G )l =12+ 1 (118)

Now since H and G are separable then H x G and Z are separable and, by definition, there ex-
ists ' C H x G countable such that F = Z. Moreover, for every (x,u) € Z, there exists a set
Q) € F such that P(Q,,)) = 1 and, (||(z*,u*) = (z,u)||r)rken converges to a [0, c0[-valued
random variable @, ) 1 Q(z) — [0, 00[. If we define Q7 = ﬂ(x wyer (), since I is countable, we

7



yields P(Qz) = 1.

We want to prove that, for every (z,u) € Z and w € Qy, the sequence (|||(z*(w),u*(w)) —
(@, u)||r~)ken converges. Since F' is dense in Z, there exists a sequence ((zp,un))nen C F such
that (zn, un) = (x,u). Now let w € Q7. For every k € N and n € N, we have

~ll@n, un) = (2, W)llry < (2" (w), w*(w)) = (2, 0)lllry = (2" (w), u*(@W)) = (@0, 1) 1y
< ICn; un) = (2,0l (1.19)

Therefore, for every n € N, we obtain
M n) = G0y < Hminf (2 (), 6 (0) = () — T (@ 20), 0 (0)) = (s )l
= tim inf | (2* (), 0¥ (1)) = (2, 0) = ) (0)

<limsup [[[(z* (w), u*(w)) = (2,u) |7 = Ll um) (W)

k—o00
= tim sup || (2 (1), v () ~ a1l i I 00) () = (i)
<zn, un) = (2, w)lr- (1.20)

Therefore, taking the limit as n — oo, we obtain that (||(«*,u*) — (z,u)|~)ken converges P-a.s.
and

(Fw € Q) lim [|(@ (), 0 (@) = (&0l = 10 @0, ) (), (1.21)

n—o0

which yields the results. O

The following lemma is an especial case of [12, Theorem 3.2] and is the main tool to prove the
convergence of Stochastic Quasi-Fejér sequences.

Lemma 1.4 [22, Theorem 1] Let % = (Fp)nen be a sequence of sub-sigma algebras of F such that
(Vn e N) F, C Fos1. Let (ap)nen € €4 (F) and (bp)nen € L+ (.F) be such that

(VneN) E(apt1 | Fn) +bn <a, P —a.s. (1.22)

Then (by)nen € () and (an)nen converges P-a.s. to a [0, 00[-valued random variable.



Chapter 2

Random binary projections in convex
optimization

In this chapter, we explore an extension of primal-dual algorithm proposed in [7], which includes
random binary alternating projections, i.e., given an order of the sets (C;);"; onto which projections
take place at each iteration, the method “flips a coin” and decide to project or not.

Theorem 2.1 Consider the settmg of Problem 1.2. Let 7 €]0,2u[, let v > 0, let (2°,2°,u°) €
H x H x G be such that 2° = 7%, and let (ex)ren be a sequence of independent {0,1}—Bernoulli
random variables satisfying P(ek ({1})) = 7y,. Let (Dy)72, be a sequence of nonempty closed convex
subsets of H and consider the following routine

k+1

uP = prox g (uf + yLz")
k+1 k %, k1 k
Pt = prox, (o — 7(L*u" + Vh(2")))
Vk e N ’ 2.1
keN) | Do o e 2.)

FhL = gkt g phtl gk
Moreover, assume that the following hold:

(i) For every k > 1, Dy € {Ch,...,Cp} and C = N2, Ci = ;3 D

(ii) (3N e N)(Vi € {1,..,m})(Vk € N)(Ir(i) € {k, ...,k + N — 1}) such that Dy, ;) = C;.

(i) 0 < infenme and ]2 < (2~ ).

Then (2%, u*))ren converges weakly P-a.s. to a Z-valued random variable (z,u).

Proof.
Let (z,0) € Z. Let 2" = (Xk)ren and (E),en be sequences of sub-sigma-algebras of F such that,
for every k € N, &), = o(2, ..., 2%) and & = o (¢1,). It follows from (2.1) that

E([la™*! — 2] | X

kJrl) k+1

)
(<pk+1 -+ 6k+1(PDk+1pk | b -+ €k+1(PDk+1 pk o k+1)> ’ X )
=E(|p"" = &[° | Xk) + EQerpr (" — & | Pp, oM —pF) | &%)

+ E(6p [Py 0 = 012 ] ). (2.2)



Since (eg)ren are independent, Xy and 41 are independent. Moreover, from the firm- nonexpan-
siveness of (Pp, ),cy [3, Proposition 4.16] and & = Pp, &, for every k € N, we obtain, P-a.s.,

E([la™ —2]* | X) = 1" — &% + 2mpa (0" = 2 | Ppy 0" = 9" i | P 05— 0P

= (1= mg) [

< (1 —=meg)lp

= &|* + 7| Ppy 0 - )7

k+1 k+1 1 —pkHHQ,

(2.3)

= &) 4w [P = &° = mpa | Py 0™
which yields, P-a.s.

E([la" = 2|* | X) + mes1 | Po, 071 = P2 < M — 2% (2.4)
It follows from Proposition 1.3 (i) applied to Gy1(p"™, ex41) = PP + €41 (Pp,,, PP — pPF1)
and (2.4) that

ka2 ka2 k+1 _ 42
] N et I ; 11 uk g
H H + H H > 7E(ka+1 _ xHQ ’ Xk) + < _ ) ka _pk-l-lHZ + u

T v T T 24 ~
k+1 _ k|2
+ u + 2<L<pk+l o xk) ’ uk+1 o 1})
Y
B b= |k — 4 ko k k
LG = 2R | — ) — 2L -t — 2 —
T,
+ k7'+1 HPD’““pkH - pkHHQ P-a.s.
1 R 11 S EPATD
> “E([|z T — 22 | &) + ( _ ) l2F — pF )2 + u
T T 2u ~y
4 2<L<pk+l . :Ck) ’ uk+l _ ﬂ> . 2<L(pk . xkfl) ’ uk . ﬁ>
1 1 B
# (3 3) bR =P - Pt - 2
vV
Tk+1 k k
+ - ||PDk+1p 1 -p +1H2 P-a.s., (2.5)

2\ —1 2
where v > 0. In particular, if we set v = 2 (% + 2’%‘*‘_&”) ,and p = %(% - 2“2;‘7&”) > 0, we have

T

v||L||? = (1 - i) (1 —vp). Hence, from (2.5) we obtain, P-a.s.

la* = &) Jlu* — al)”

11 uFt — )2 1 .
> (75 Ik = P S g

T ol “\T 2u
+ 2<L(pk+1 _ .%'k) ‘ uk-i—l o 1l> o 2<L(pk _ xk—l) ‘ uk - ﬁ>
1 1
Bl _ k2 (2 L) 1= E_k—1)2
Folld =P (2= ) (v -
Thk+1
T Pyt (26)
Moreover, since Xy, = o (20, ..., z*), we have, P-a.s.,
1 . 1 1 R w2
E(leﬂrl _ $H2 Xk) + < _ ) ||pk+1 _ $k||2 + 2<L(pk+1 _ xk) | wFtl u) + H ”
T T  2u ol
E+1 _ 412 k+1 _ 5112
T —Z 1 1 . U — U
— E(” || + < _ > Hkarl . ka2 + 2<L(pk+1 o (Ek)’ukJrl . u) + || ” Xk)
T T  2u ¥
(2.7)

10



and, defining

1 1 k _ 712
o= (5= 5 ) I8 = AP 2AF -t - iy (2.9

we deduce from (2.6), (2.7), and (2.8) that, P-a.s.,

T

k 12 k41 A 112
¥ -z "t — 2 1 1 _
ap, + ” H >E <Gk+1 + H - ” ‘ X, ) +pHUk+1 _ uk’H2 +up (T _ 2lu> ”pk _ xk 1H2

Tk+1
+ + HPDk-Hp + karlHZ' (2'9>

Note that from (iii) we have, for every k € N,

2|1,k k=12 k k-1 E_ o~ Ju* — alf®
ar 2 A LIPIpF = 2 P 2k — A b ) 4 B
> (Lt = aF IR + 2 ) [ = i) + )
z}yw(p )2 = 29| L - ) - )+ [t - al)?)
== (It = all = 26t — 2+ )) 2 (2.10)

Thus, for every k € N, ax + ”x —2l s a [0, oo]-valued Xj-measurable random variable. On the other
hand, we have

1 1 _ Tk
b :=p||u’f“—u’f||2+up(—%) Ip* = a* P P Py o P € 0(2) (210

and Lemma 1.4 imply that there exists a set 1 € F such that P(£2;) = 1 and for every w € Qy,
(ak(w) + M)k y converges to a [0, co[-valued random variable and (bg)reny € ¢4 (Z).
€

Therefore, since 0 < infyen 7, we have that, P — a.s.

o0 o o
SO =P < oo, D =t P < oo, and Y [P, = B < oo, (2.12)
] =1 =1

It follows from (2.10), (2.12) and the convergence of (aj + M) ren that (u¥ —@)gey is bounded
P — a.s., and, from (2.12), we have that

k—o0 T Y k—o0 T

k_ k__ 45
Then 12 TmHQ 4l WUHQ converges P-a.s. to a [0, co[-valued random variable. It follows from Propo-
sition 1.3 (ii) with Gry1 (", epy1) = p*t + €k+1(Ppy, pFtt — pF+1) that there exists Qz such

that P(Q2z) = 1 and, for every w € Qyz and for every (Z,1) € Z, (ka(wT)*j”2 + Huk(w,y)ﬂl”Q)k .
converges. €

It remains to prove that, for every w € Q = Q; N Oy, we have that 2(z*(w), u¥(w))nen C Z.
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Let (z(w), u(w)) € W(z k(w), uF (w))nen, say (xF (w), vk (w)) — (= w),u( )). Note that, for every
w € Q and (27") ey such that k, +1 < j, <k, + N, 30° |27 (w) — 2P (w)||? < 400. Indeed,

Jn—1
277 (w) = 2* (w)[[* < N Y7 [l (w) — 2 (w)]|?
i1=kn
Jn—1
<N Y (I (W) + e (w) (Poyp™ (w) = p (w) — o (w)]?)
i=kn
kn+N—1 ' .
<2N Y (Il (w) = 2’ ()P + [ Pp o™ (w) = p T w)IF) (2.14)
i=kn
and, by suming (2.14) from n = 1 to infinity, it follows from (2.12) that
o) ' oo kn+N-—1 ' ' 4
Yo lladn(w) =t ()P <2N Yy YT (Il (w) = 2 ()P + ([ Pp, o™ (w) = (w)]P)
n=1 n=1 i=k,
oo n+N-—1 ' ) '
< QNZ Z (Il (w) = 2" (w)|* + 1P, o™ (w) = pH (w)]I?)

<2023 (I () - ()P + [1Porass ™ ) - 5 @)
=1
< too (2.15)

and the result follows.

The assumption (ii) imply that, for every i € {1,...m} and n € N, there exists j,(i) €
{kn +1,...;ky + N} such that D; ;) = C;. Since Pg, is nonexpansive, Id — P, is maximally
monotone operator [3, Example 20.29] and therefore, it has weak-strong closed graph [3, Propo-
sition 20.38]. Hence, it follows from (2.12), (2.15), and (z**(w),u*"(w)) — (z(w),u(w)) that
(Id—Pp, . ) = (Id — Pg,)p'® — 0 and p»() (w) — z(w) and, hence, z(w) € Fiz(Pg,) = C;,
for every i € {1,...,m}, which yield z(w) € N, C; = C.

Note that (1.13) can be written equivalently as:
(", 0") € (M + Q)" W), (2.16)

where

M : (p,n) = (9f(p) + L™n) x (09" (n) — Lp)
Q: (p,n) = (Vh(p),0) (2.17)

are maximally monotone [5, Proposition 2.7(i)] and

i gk phtl

yrm—— + Vh(p*Y) — Vh(2F)
uF — gkt
P ::f + L(zP — pFtt 4 ph — 21y, (2.18)

12



It follows from [3, Corollary25.5] that M + @ is maximally monotone. Since (2.12) and
(20 (w), b () — (o(w),u(w)) yields, (3 (w),v¥(w)) — 0 and (Pt (w), ub (w)) —
(z(w),u(w)), from the weak-strong closedness of the graph of M + @ we deduce that (z(w), u(w)) €
Z. The weak convergence and the measurability results follows from follows from [3, Lemma 2.47]
and [21, Corollary 1.13], respectively. O

Remark 2.2 If argmin,,(f(z) + g(Lz) + h(z)) C C we have that 20(z*, u¥),eny € C x G P-as.,
therefore, it is not necessary to prove that z € C' P-a.s. and the conditions (i) and (ii) in Theorem
2.1 are not needed.

Remark 2.3 From theorem 2.1, we obtain several methods in the literature, as we detail below:

1. Primal-dual with random cyclic projections: Conditions (i) and (ii) holds if N = m
and, for every k € N, Dy, := Cy, where i(k) = (k mod m) + 1. This case corresponds to the
primal-dual method with binary random Cyclic projections.

2. Primal-dual with deterministic cyclic projections In the case when, for every k € N,
Dy == Cy and ;' ({1}) = ©, the algorithm reduces to the method proposed in [7]. We
can also allow for deterministic cyclic projections by setting m > 1 and, for every k € N,
;' ({1}) = Q, Dy, := Cyy), where i(k) = (k mod m) + 1.

3. Projections onto convex sets: In the case when f = g = h = L = 0 € T'o(H), and
C =", C; # 0, where C; is a nonempty closed convex subset of H, for every i = 1,...,m.
If we define for every k > 1, Dy := Cj,, where i(k) = (k mod m) + 1, and set el ({1) =9,
then (i), (ii), and (iii) holds.

Let 20 =2° = u" € H and set v = 7 = 1. Then, the algorithm (2.1) reduces to

(Vk e N) o**' = P, 2" (2.19)
which is the method proposed in [3, Corollary 5.26] and its convergence follows from Theo-
rem 2.1.

4. Kaczmarz method: Let R be a full rank m X n matrix such that m < n, and b € R™. We
denote the rows of R by r1,...,7, and let b = (by,...,b,,) . A special case of (2.19) is when
H=R"and C ={zx e H| Re =b} =2, C; # 0, where C; = {z € H | (rj,z) = b;}. It is
clear that C; is a nonempty closed convex subset of H for every ¢ = 1,...,m. If we define for
every k > 1, Dy, := Cy,, where i(k) = (k mod m) + 1, and set e ' ({1}) = Q, then (i), (ii),
and (iii) holds.

Let 2 = 2° = v € H and let v = 7 = 1. It follows from prox;(z) = =z, prox,.(z) =
r — prox,(z) = 0 [3, Proposition 24.8(ix)], and (2.1) reduces to

bi(t1) — (Tigerr) | 2F)

k k

(Vk € N) 2" = Pg

Ti(k+1) (2.20)

i(k+1)$

which is the Kaczmarz method proposed in [19] and its convergence follows from Theorem 2.1.
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Chapter 3

Randomized Kaczmarz projections in
convex optimization

In this chapter, we present an extension of the primal-dual algorithm proposed in [7] which, inspired
by Randomized Kaczmarz method, at each iteration chooses randomly a set in {#,C",...,C),} and
projects on it. A difference with respect to the method in Chapter 2 is that in Theorem 3.1 there is
no pre-determined order onto which the algorithm projects. Roughly speaking the algorithm “roll
a dice” to choose a set onto which it projects at each iteration.

Theorem 3.1 Consider the setting of Problem 1.2. Let 7 €]0,2ul, let v > 0, let (2°,2°,u") €
H xH xG, be such that x° = z° and, set I = {0,1,...,m}. Let (ex)ren be a sequence of independent
I-valued random variables. Consider the following routine

uP = prox g (uf + yLz")

PP = prox, ¢ (zF — 7(L*u* Tt + Vh(a)))

3.1
R+ — Pcekﬂpkﬂ (3.1)

FEHL = gkt Tttt gk

(Vk € N)

and assume that the following hold:

(i) Co=H and |L|> < (; - ﬁ)

(ii) (Vi € I\{0}) 0 < infyen 7%, where (Vi € I)(Vk € N) i = P(e, ' ({i}))-
Then ((z*,u*))ren converges weakly P-a.s. to a Z-valued random variable (z,u).
Proof.

Let (z,4) € Z and let 2" = (Xi)ren be a sequence of sub-sigma-algebras of F such that, for every
k€N, X, =o(z° ...,2F). Tt follows from (3.1), the linearity of conditional expectation, and the
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independence of (ex)ren that

E([l2** = &) | X)) = EQ Lo,y - [1Pep™ = 2] | Ak)
iel

=Y E(l{e, =i} - | Pop" = 27 | &)
iel

= ZE(1{€k+1:i} | Xk)HPCikarl - i“P
el

=> mhllPep - 2| (3.2)
i€l

Now set Iy := I\{0}, since } . ; i, for every k € N, & = P¢,2, and the firm-nonexpansiveness of
Pc,, for every ¢ in Ip, we obtain, P-a.s.

E([lz" = &7 | &) = mp I = 2117 + Y w1 Pep™ - &

i€lp
i k A i k+1 k+12
< wall? T =22 = ) mh 1Pttt — o (3.3)
i€l i€lp
which yields, P-a.s.
E(|a* T = &)1 | %) + Y mhpa [ Pop™ =7 < JlpH — 2% (3.4)

i€lp

It follows from Proposition 1.3 (i) applied to Gy 1(p**!, exy1) = Po,., . pF! and (3.4) that

€k+1
lzF — &2 fuk a2 _ 1., . A 11 L [+ — g2
S 2 B P X (g ) et R
k+1 k|12
u — U R
+ H . H + 2<L(pk+1 - Qj‘k) | uk+1 N ’LL>
k_ k- k_ 4 ko k- & &
—2(L(p* — ") [ —a) 2| L] - |p* — 2 T [l =
ﬂ_i
+ D P = Poaus.
i€lp
1 N 1 1 uk+1 -4 2
zEwﬁ“—$W&J+<—)Hﬁ_pmqp+HH
T T 2u

+2(L(pM = 2Ry WM —ay — 2L — 2P | WF - @)

LTy ok K ko k-
# (3 0) It =P - LRt - 2

~
7712+1 k+1 k+1)12
Pe. — P-a.s. 3.5
+Z; — IPcp P a.s., (3.5)
0
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2u—T1

v||L||? = (% — ﬁ) (1 —wvp) and by (3.5) we obtain, P-a.s.

k 212 k ~112 k+1 2
T T u u 1 1 u U N

FALE — k) [ =) = 2L — 2" [ — ) 4 pla - o
1 1 _
bl =P (2= ) vt - b
ﬂ.i
+ Z k+1 Hpcipk+l _pk+1H2

- . (3.6)
i€lp
Moreover, since X = o (ZL‘O .

Yo ,xk), we have, P-a.s.,
1
B (et - af?
-

2\ —1 2
where v > 0, in particular if we set v = 2 (l + M) ,and p = %(% - 2’;2‘7@') > 0, we have

1 1 . ukJrl —Q 2
R R L R L

Y
k+1 112 k+1 ~ 112
T -z 1 1 ~ U U
E<H - H <7_ 2M> Hpk+1 LL‘kHQ 2<L(pk+1 _ ZL‘k)|’LLk+1 u> H H Xk)

(3.7)
and, defining
1 1 k _ 112

o= (5= g ) I = A 2tnGr -t b TRy

we obtain, P-a.s.
k 112 k+1 ~ 112
¥ =T z - 1 1 _

e G R P B e o [ &

7(11;:+1 k1l kt1y2
— || Pe. — . 3.9
+i§d —Pep Pl (3.9)
0

Note that from (i) we have, for every k € N,

211k k—12 k k—1 ko~ Huk—@H2
ar > Y|L|7[lp" — "7 + 2(L(p" —2"7) | u fU>+f
LOnEGF — o5 )2 4 2L — oY) |k — a) + [l — )

v

R L L

(VLP" = a* N = 29| L* — 2" HIle® — @]l + [lu* —a]|?)

== (|u* —a| = |yL(" - 2 )H
v

Thus, for every k € N, aj + W%”Q is a [0, co[-valued Xj-measurable random variable. On the other
hand, by definition of ¢4 (%), we have

11 . Tot1 | ok k
b == plluPTt — |2+ vp < — > " — 212 + E TJFHP(JJ? TP e (2)

i€lp

(3.10)

(3.11)
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[l* —2|?

and Lemma 1.4 imply that (ay + =" )ren converges P — a.s. to a [0, co[-valued random variable
and (by)ken € Z}F(%) Therefore, since 0 < min;ej, infren i, we have that, P — a.s.

D T — kP < oo, Y T IpF = 2" NP < 400, and (Vi€ 1) > ||Peptt — pM? < oo
keN keN keN
(3.12)

It follows from (3.10), (3.12), and the convergence of (aj + W%“%”Q)%N that (u¥ — @)pey is bounded
and from (3.12) there exists a set 1 € F such that P(Q;) = 1 and, for every w € €3, we have that

la*(w) = 2@)|? | et (w) - aw)]?

, lah@) — ()

li =1 3.13
dm ; Jim ax(w) - (3.13)
Then 12F=22 y lu"—al” converges P-a.s. to a [0, co[-valued random variable. It follows from Propo-

sition 1.3 (i) with G (P*, epp1) = PCEkaICJrl that there exists Q7 such that P(2z) = 1 and,

for every w € Qz and for every (z,4) € Z, <”xk(w7)_i”2 + ||uk(w7)—a||2)k y converges.

€
It remains to prove that, for every w € Q := O N Qy, we have that W(a*(w), uF(w))npen C Z.
Let (z(w), u(w)) € W(z*(w), u*(w))nen, say (¥ (w), vk (w)) — (x(w),u(w)). Note that, for every
w € Q and (2%)pen, .00 lzFn Tt — 2k ||?2 < +oo P — a.s. Indeed, it follows from (3.12) that

S b w) = ak )2 = 3 (I Pe, b+ () = w)]?)
n=1 n=1

<23 (Il () — 2 W) 2 + | Pe, |, @p™ ™ () = pF (w)]?)
n=1

<2y <upkn“<w> — @)+ Y (1P p™ (w) - p’“n“<w>u?)>
n=1 i€l
< 400 (3.14)

and the result follows.

On the other hand, since Pg; is nonexpansive, Id— P¢, is maximally monotone operator [3, Example
20.29] and, therefore, it has weak-strong closed graph [3, Proposition 20.38]. Hence, it follows from
(3.12), (3.14), and (2 (w), u*» (w)) — (z(w),u(w)) that, for every i in I, (Id — Pg,)pF» 1 (w) — 0
and pF»tl(w) — z(w) and, hence, x(w) € Fiz(Pg,) = C;, for every i € I, which yields
z(w) € N, C; = C. Moreover

(yk7vk) c (M + Q)(pk+1,uk+1), (315)
where M, @, and (y*,v*) are defined in the same way as in (2.17) and (2.18), respectively.

Since (3.12), (3.14), and (2% (w),uF(w)) — (z(w),u(w)) yields (y*(w), v (w)) — 0 and
(pFnt(w), ubnt(w)) = (z(w),u(w)), we deduce from the weak-strong closedness of the graph
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of M + @ that (z(w),u(w)) € Z. The weak convergence and the measurability results follows from
[3, Lemma 2.47] and [21, Corollary 1.13], respectively. O

Remark 3.2 From theorem 3.1, we recover Randomized Kaczmarz and [7], as we detail below:

1. Randomized Kaczmarz: Let R be a full rank m x n matrix such that m < n, and b € R™.
We denote the rows of R by r1,...,7p, and let b = (b1,...,b,) . Consider the case when
H=R", f=g=h=L=0€eTo(H), and C = {z € H| Rx =b} =\, Ci # 0, where, for
every i € I :={1,...,m}, C; ={x € H | (ry,z) = b;j}. It is clear that (C;);c; are nonempty
closed convex sets. Let (e)ren be a sequence of independent I-valued random variables, with
7Y =0, and for every i € I, 7% is proportional to |r;||> for all k € N .

Let 2% = 2° = u® € H and set v = 7 = 1. It follows from prox;(z) = z, prox,«(z) =

x — prox,(z) = 0 [3, Proposition 24.8(ix)], and (3.1) that

b — T :Bk
(Vk € N) ot = Fe., 1xk S e { Ek+21’ )
i ||T€k+1||

(3.16)

T€k+1 .

which is the method proposed in [23], whose convergence is deduced by Theorem 3.1. Note
that in [23] there is a convergence in expectation with expected exponential rate, instead, with
the algorithm presented in this section, convergence is obtained P-a.s.

2. Constrained primal-dual method: In the case m = 1, Algorithms (3.1) and (2.1) are
equivalent. Additionally by Remark 2.2.3 if €, '({1}) = Q, for every k € N, we recover the
Algorithm proposed in [7].
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Chapter 4

Application to the arc capacity
expansion problem of a directed graph

In this chapter we apply the stochastic algorithms developed in chapter 2 and 3 to the arc capacity
expansion problem of a directed graph. The goal is to obtain the Wardrop equilibrium, along with
a expansion vector in each arc. The latter is a positive vector representing the expansion capacity
at each arc.

4.1 Arc capacity expansion problem

Consider a directed graphs, where A is the set of arcs of the graph, O is the set of origin nodes, D

is the set of destination nodes, R, 4 is the set of routes from o € O tod € D, R := U R, q is
(0,d)eOxD

the set of all routes. Consider the incidence matrix N € RMI*IEl defined by

1 if a belongs to r
0 otherwise.

(Va € A)(Vr € R) Nay = {

and we denote the rows of N by N,, for every a € A.

We will consider a stochastic approach introducing a finite set of scenarios =. We denote by
Te = (Tag)acA € RM! and fe = (fre)rer € R to the vectors that represents the expandability of
each arc and the flow of each route respectively, in every scenario £ € =Z. In a similar way we define
X = (.’L‘g)geg € RMI=I and f = (fg)geg S RIEIEL

The demand for every pair (0,d) € O x D and & € E is denoted by heqe € R. The capacity
for every arc a € A and £ € E is denoted by cq¢ € Ry. We denote by ue := N fe = (tq,¢)aca the

vector of flows in arcs in the scenario § € Z, where u, ¢ := Y cp Nagrfre.

Let M := X 4410, M| C RMI be the set of constraints for the expansion capacities, where M, € R
represents the expansion capacity limit of the arc a € A. The constraint set on the demands for
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each scenario is the following affine subspace

(veez) V¥ ={feRrH

V(o,d) €OXD > fr=hoge - (4.2)

TERD’d

We denote by V,;” = V§0 N ]R‘fl the set that restricts flows only to positive values. The set of
constraints on the flows of each arc in every scenario is

(V€ €E) He= {(x, u) € RAI x R ' (Va € A) ug — 4 < ca,g} (4.3)

or equivalently, considering the flows on routes

(V€ €E) He= ﬂ Pr (Cug), (4.4)
ac A
where
(VE€E)(Vac A) Coe:= {(x, 1) € RAENx RIFIS N, fe — 6 < e}, (4.5)

and P : RMIEN x RIEIEN — RIAI x RIEI is the orthogonal projection Pe:(z, f) = (x¢, fe)-

Suppose now that the expandability vector does not depends on the scenario & € =. That is,
we consider the following Nonanticipativity condition

(VE,& € E) a¢ = wg, (4.6)

we denote by W the set of € RMIEl such that (4.6) is satisfied.

4.2 Formulation

Let g = ﬂzﬂi_l C; # 0, where, for every i in {1,...,m}, C; is a nonempty closed convex subset of
RMIEN « RIEIEI and define the function

pe :RHANS R (4.7)
Ua’g
u Z/ tac(2)dz, (4.8)
acA’0

where t, ¢ : R — Ry is an increasing 3, ¢-Lipschitz function representing the travel time in the arc
a € A for the scenario £ € =Z. Consider the following optimization problem

. 1
min Zpg [ng—Qacg + gOg(Nfg)]
((M‘E‘HW) ><IR‘Jr Hil)ﬂc ¢ex
s.t.
> fre = hoae (Ve € E) (V(0,d) € O x D)

TERoyd
> Nopfre = Tag < Cag (V€ € B) (Va € A) (4.9)
reR

20



where, for every { € 2, p¢ > 0, P is the probability of occurrence of =, and @ € RMI x RMI is
a positive definite symmetric matrix which represents the cost of expansion. In the deterministic
case when = is a singleton and @ = 0 any vector flow solution f = (f7),er to (4.9) is a Wardrop
equilibrium satisfying

(V(o,d) € O x D) (Vr € R, q) fir>0=c¢ = min ¢y, (4.10)

T’ERoyd

where ¢, = ) to(uj) is the cost of the route r € R, 4 and, for every a € A, u} = > g N, fr.
acr
Therefore in a Wardrop equilibrium, for every origin-destination pair, all used paths have minimal

cost [4]. Therefore, the optimization problem in (4.9) aims to finding a Wardrop equilibrium with
minimum expansion cost in arcs. Note that we can write (4.9) equivalently as

. 1
(I%QC(S(M‘E‘OW)XX v (@, F) + O e (26, Nfe) + > e [2$5TQ$£ + pe(Nfe)| - (4.11)
’ £eE

Under the assumption that is not empty we denote by Z; the set of solutions of (4.11).

Proposition 4.1 Consider the following operators

F:RMIE ¢ RIBIE s R
(@, f) = 6(M\E|mw)x X V£+(m, f)

£€E

G - RAIEN « RMAIEN S R

(@, u) — 55>< He (T, ug)
cE

H : RAIEN « RIBIEN & R

(@, f) > pe B@ng + wg(Nfs)]

e=
I - RMIE o RIRIEI _, RIAIE o RIAIE
(@, f) = (@g, Nfe)ges - (4.12)

1
2

Set u = Inanegpg (maX{HNHA‘maxaGA,BaQ’g, ||Q||2}> , set G = RMIEN x RMIEL and set H =

RMIEl x RIBIEL Then the following hold:
(i) F € I'o(H) and G € T'y(G).
(ii) L is a nonzero bounded linear operator and ||L||* < max{1, | N|*}.
(iii) H is a convex and differentiable function with pu~'- Lipschitzian gradient.

Moreover, (4.11) can be written as

min_F(z, f) + G (L (z, f)) + H (., f), (P1)
(z,f)eC
which is a particular instance of Problem 1.1.

Proof.
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(i) F € I'g(H): The convexity of W, M and ng (V¢ € £) follows directly from the definition of
every set. Define the function ¢; : RMIEN - R : 2 — D o(ere0)ezz lTe — T¢,||?, we have that
W = ¢7(0) is closed. Similarly, if we define

doe : RIFIEL S RIOUPE, £y | N 1 , (4.13)

r€ho,a) (0.d)€OXD

then, for every ¢ € Z we have that V7 = qb;{l((hod?g)(o’d)e(f)xp) is closed.
Finally, (M =l W) x X V; is a nonempty closed convex set and the result follows.
(eE

(ii) G € To(G): Define the function ¢ze : RHIEN x RMIELN s RMIEN . (2 4) s u — 2 then
He = ¢§§1(XaeA] — 00, Cq¢]) is closed for every & € 2. Let (x1,u1), (x2,u2) € He and A € [0, 1]
we have that

(VE€eZ) Mur —x1) + (1= A)(ug —x2) < Aeg + (1 — N)ee = ¢, (4.14)

where ¢¢ = (ca¢)aca. Since X He is the product of nonempty closed convex sets, we have
£e=
that G € Fo(g)

(iii) L is a nonzero bounded linear operator: Clearly L is a nonzero linear operator. It follows
from (4.12) that

(V(z. f) €G) IIL(z, HI? = llzl® + Y INfel®

eE

< (2l + N1 Y 1 el®)

£e=
< max{L, [ N%}(lz]* + [1£]]%)
= max{1, | N|*}/|(z, f)||* (4.15)

and the result follows. Moreover, the conditions (iii) of Theorem (2.1) is satisfied.

(iv) H is a convex and differentiable with p~!- Lipschitzian gradient function: Using The Funda-
mental Theorem of Calculus and the Chain Rule respectively, we obtain

(V(z,u) € H) VH(z, [f) = (ngfvgvpsNTVs%(Nfg))ge

= <ngfU§,psNT(ta,g(Nafé))a€A>

(1]

(4.16)

==
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Using the last results, we have that for every (z!, f1), (22, f2) € H

IVH(z', f1) = VH@, I =Y (IpeN' (fag(Nafe) = tag(NafE))aea)lI* + lIpe(Qé — QF)|?)

£eE

< B2 (INIPII((tag (Nafd) = tag(NafE)aca) > + 1QI%|2¢ — «F|*)

IS

SY <HNH S (@2 —f§\|2)+|!62!2\|w%—x§!!2>
ez acA

<32 <|!N||4maXﬂ2,ngg f§H2+HQ||2\x§—x§||2)
(e=

£eE

< maxp? <maX{||NII4maXﬁag, IIQ\I2}> (7' = £2IP + e’ — 22

< (It 1) = (@2 2)17) (4.17)

Since each t,.¢ is an increasing function we have that V2¢¢(ug) = diag((t' (uae))ac.a) is positive
semi-definite matrix, therefore, ¢¢ o N is convex, for every { € Z. Then, since H is the sum of
convex functions we obtain that H is convex.

Finally, it follows from (4.12) that (4.11) can be written equivalently as (P;). O

In what follows we assume that the Slater condition holds, i.e., there exists (z, f) € (M =N W) X
R'f“z‘, satisfying the constraints in (4.9) such that

(V€ € E) (Va € A) > Napfre = Tag < Cag- (4.18)
reR

Then by [3, Proposition 27.21] the qualification condition (1.10) is satisfied.
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4.3 Alternating and Random binary projections into the arc ca-
pacity expansion problem of a directed graph.

In this section, we use the Theorem 2.1 to solve the problem (P;).

Corollary 4.2 Consider the setting of Problem (P1). Let v > 0, let T €]0,2u], where p =
1
maxXee= p5 (max{HNH‘lmaXaeAﬁaga HQ”Q}) ’ , let (u¥,0%) € G, let (20, f0), (fo,fo) € H? be such

that (29, %) = (EO,TD) and, let (ex)ken be a sequence of independent {0,1}—Bernoulli random
variables such that P(egl({l})) = 7y, for every k € N. Consider the following routine

(ah 1, gh ) = <u’g + g, v +’YNf§> =
(uks—i-l’vk-i—l) ((alg—&-l ~k+1> Py, (7_ (a]g+1’5§+1>)>565
ween | PTHIT= (2 = g™ = rpeQat, 1f = TNTog _Tpfwg(fﬁk))gea (4.19)
(P19 = (Pe (Parmew (04)) Py (6 ))565
(h 1, fhy = (pk-i-l k+1) Foer (PCMH) (pk—&-l’gk—&-l) _ (pk-i-l’gk-i-l))
(@R, R = (2R L) o (phHL gReL) (g Ry

where (V€ € Z) e : RIELS RIFL: £ NT(t, ¢(Nof))aca and i(k) := (k mod |A||Z]) + 1. Assume
that the following hold:
(i) 0 < infyenym, and max{1,||N|2} < 1 (; - i) .

Then (2%, f*))ren converges P-a.s. to a Zy-valued random variable (x, f).

Proof.

It follows from Proposition 4.1, [3, Proposition 24.11 & Proposition 24.8(ix)], and (4.19) that

(ak+1’5k+1> _ (uk7 vk) AL (55’“, fk) (4.20)

(uk—&-l’vk—f—l) _ (ak-i-l’ @«k-ﬁ-l) — Py n, (7—1 (ﬂk-l—l’@«k-i-l))

fe=

= (ﬂkH, ﬂkH) — Y Prox,-1¢ (’y_l (ﬂkJ“l,ikH))

_ ~k+1 ~k4+1
= Prox,g- ((u U ))

= ProX. g ((uk, Uf) + L (:Ek, fk)) (4.21)
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(FFHL, G = (xk’ fk) L (uk-&-l’vk-i-l) I VH <xkz’fk> (4.22)

k+1
)

(p

k+1y _ ~Fot1 ~ht1
g ) )

= P(M\EImW)x X Ve <p )
E€E

= Pprox;p (§k+17§k+1>

= prox,p ((a:k, fk) —7L* (ukH,ka) —7VH (xk,fk>> .
(4.23)
Note that (4.19) can be written equivalently
(uF 1 oF 1) = prox g ((uF, vF) +~L (2F, f)
(pk+17.gk+1) = Prox;p ((:Ek7 fk) —TL* (uk+1vvk+1) —T7VH (J:ka fk))

(254, 40 = (0, 64 e (P, (0FF,650) = (0871, 6541))
(i.k+l,f_k+1) — ($k+1,fk+l) + (pk+17gk+1) _ (xk,fk) )

(Vk € N)

Finally using Proposition 4.1, Remark 2.2.3, and (i) the conditions (i)-(iii) of Theorem (2.1) holds
and we conclude that ((z*, f¥))ren converges P-a.s. to a Zj-valued random variable (z, f). O

Remark 4.3 In order to implement the algorithm (4.2) we need to calculate the following projec-
tions:

1. Tt follows from [3, Proposition 24.11] that, for every (z,u) € R4 x RAl and ¢ € =

PH5 (z,u) = (PHG,S(.ZECL,&U(L,{))GGA (4.24)

and applying [3, Example 29.20] we have that, for every a € A and £ € E,

T+U—Cq ¢ x+u+ca’§) . o
Py, : R? — R? : (z,u) — ( 22 ifo = utcog <0 (4.25)
’ (x,u) ifz—u+cee>0
2. It follows [3, Theorem 3.16] that
— - =T
Pyizioy : RMIEN o RAIEL 2y (P <Ef€;£>> : (4.26)
=] ¢e=
where
P:RM 5 RMI: ¢ (min (M,, max (0, Ta)))ged - (4.27)
3. Note that

veez) Vo= X {feR'f"’d'

(0,d)eOXD

Z Ir= hod,g} (4.28)
T'ER(O,d)

+
Vod,&
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and it follows from [3, Proposition 24.11] that
PV+ : R‘R| — R‘R| : f — (ontl,g (fRo,d))(o,d)EOXD' (429)

What is left is to calculate PV+ for every (o,d) € O x D, to do this, we use the algorithm
proposed in [15], which allows us to calculate the projection on sets of the form {z € R" |
btz =r A | <z < u}, Formulacion in our case n = |Ry 4|, 7 = hoag, b = LR, 4 L = Ojr, 4
and u = 4o00.

On the other hand, let [ € {1,...,|Z|} and consider the following sets
jH-1
(Vi € {1,....|AlIEN) ﬂ Ca() (i) (4.30)

where a(j) := ((j — 1) mod |A]) +1 and £(i, j) = (((j—l>—<(jljl> mod |A) 4 4 —j) mod |E|) +1. The
next example illustrates the indexation of the sets Aé- for [ =2 and j = 118,119, 120.

Example 4.4 Let A = {1,...,7}, let =2 ={1,...,18} and set [ = 2. Then, for j = 118,119,120
we have the following 3 sets

Al =Cp17NCe1s Aljg=Cr17NCr1s Adyy=C118NC1 .

Consider the setting of the problem (P;) and set (:UO, fo) = (:EO, fo) = Oy, (uo,vo) = 0g. Consider
the following 10 instances of the algorithm (4.19).

The Algorithm 1 is the routine (4.19), in the case when, for every k € N, ¢;'({0}) = Q and
C = H. The Algorithms 2, 3, and 4 are the routine (4.19), in the case when, for every k € N,
6];1({1}) Q and C' = A, with o = 1,9, and 18 respectively. Note that the algorithm 1 are the
algorithms proposed in [16 24] and the algorithms 2-4 is the algorithm proposed in [7].

The Algorithms 5, 6, and 7 are the routine (4.19), in the case when, for every k € N, 7, = 0.5
and C' = ﬂlAH |Al with [ = 1,9, and 18 respectively. The Algorithms 8, 9, and 10 are the
routine (4.19), in the case when, for every k € N, ¢, '({1}) = Q and C = ﬂlé'l‘a Al with [ = 1,9,
and 18 respectively.

Remark 4.5
1. Note that
-1
(V5 e{1,...,|A[E]}) 5A§. (z, f) = @ 5(ca<j),§(iyj))§<i7j>(iﬁg(i,j),fg(i,j)) (4.31)
i=j

and therefore PAé_ (z, f) = (Tgl’l(xgl, f&))g = where

-1
(Veez) 1o = Plowpe), T 9] £, 4) (4.32)
Id otherwise.

which can be calculated using [3, Proposition 24.11].
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4.4 Randomized Kaczmarz projections into the arc capacity ex-
pansion problem of a directed graph.

In this section, we use the Theorem 3.1 to solve the problem (P;).

Corollary 4.6 Consider the setting of Problem (P1). Let v > 0, let T €]0,2ul, where p =

_1
max§€5p§ (max{HNH‘lmaXaeAﬁaga HQ”Q}) ’ , let (u¥,0%) € G, let (20, f0), (fo,fo) € H? be such

that (20, f0) = (2° ,70) and, set I ={0,1,...,m}. Let (ex)ren be a sequence of independent I-valued
random variables. Consider the following routine

(ah 1, oh ) = (ulg + g, vf + ’nyé“) -
) = (20 ) o (0 22
(v € N) (ﬁk+17§k+1> = (x]g — Tulg"‘l _ TpEQ:LJg7 fgk — TNTng-H _ Tpglbg(ff))éec (4.33)
(P, g51) = (Pe Py (7). P (@) -
(karl,JikJrl) =P, (v (pF+1, g+
| (@R, R = (R R 4 (pk+1,gk+1) — (2", f¥)

where (V€ € Z) ¢ : RIE — RIAL: £ NT(tayg(Naf))aeA and Cy = H. Assume that the following
hold:
(i) (vi € I\N{0}) 0 < infyenymi, where (Vi € I)(Vk € N) mi = P(e; ' ({i})) and
2 1(1_ 1
max{L, |N|’} < 1 (1-L).

Then ((z*, f*))ren converges P-a.s. to a Zi-valued random variable (x, f).

On the other hand, let I € {1,...,|Z|} and let j a bijection from D; x A! to I\{0}, where

Dy={(y1,...,y) €| (Vi,j € {1,...,1}) ifi # j = yi £ y;}. (4.34)

Let’s define the following nonempty closed convex sets

(Vy € D) (Ve e A) Ki, )= ﬂ Crs (4.35)

Consider the setting of the problem (P;) and set (:UO, fo) = (io, fo) = Oy, (uo,vo) = 0g. Consider

the following 3 instances of the algorithm (4.33). The Algorithms 11, 12, and 13 are the routine

(4.33), in the case when C' = () Kf, with [ = 1,9, and 18 respectively, and for every k € N, ¢ is
i€l

I-valued random variable such that 7T§ =0, and for every 7 € I, 7rf =1

1l

Remark 4.7 In the case when C' = H the routine (4.33) is the Algorithm 1.
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4.5 Numerical experience

Consider the following graph:

Origin 5

Destmation

Destination

Figure 4.1: Graph of the arc capacity problem

Consider the Algorithms 4.19 and 4.33 in the case when |Z| = 18, p¢ = é, V¢ € E. Accord-
ing to the Figure 4.1 we have that |.A| =19, |O| = |D| =2, |R1,2’ =8, |R4’3| = |R173| =0, |R4’2| =5

and |R| = 25.

Consider the following parameters
(i) Capacity of every arc:

ce:=110-(10 4.4 1.4 10 3 44 10 2 2 47 7 7 7 4 35 22 44 7)
+ (15 6.6 2.1 15 4.5 6.6 15 3 3 6 10.5 10.5 10.5 10.5 6 5.25 3.3 6.6 10.5)-X; (V€ € 2).

C

(4.36)

(ii) Origin-Destination Demand:

de :=(300 700 500 350) + (120 120 120 120) - X (V¢ € =), (4.37)

where X; ~ Beta(20,20) and X5 ~ Beta(50, 10).
(iii) Arc expansion capacity limit: M = 200c.

(iv) Cost matrix: @ =1Id |4
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a=0
Alg Time [s] | Iter
Alg 1 | 110.8630 | 34568

a=1 a=9 a =18
Alg Time [s] | Iter Alg Time [s] | Iter Alg Time [s] | Iter
Alg. 2 | 109.0810 | 34535 Alg 3 | 109.6725 | 34115 Alg 4 | 101.7377 | 31234
Alg. 5 | 107.7653 | 34236 Alg 6 | 99.0522 | 31311 Alg 7 | 91.7839 | 28618
Alg. 8 | 106.6755 | 33773 Alg 9 | 92.0858 | 28742 Alg 10 | 82.2959 | 25080
Alg. 11 | 107.0495 | 33752 Alg 12 | 94.0510 | 29236 Alg 13 | 84.4937 | 25703

Table 4.1: The average execution time and the average number of iterations of each method. In the
case of a graph with 25 routes, 19 arcs and 18 scenarios.

Consider the time travel function:

(V€ E)(Va € A) toe(u) =14+ T C“ : (4.38)
a7§
where
n:=(79912395135991096987 14 11) (4.39)

and 7 := 0.157. Hence, for every { € Z and a € A, f,¢ := @

Cag

We consider stop criteria when the relative error of every iteration is less than a tolerance equal to
10~ 1%, where the relative error of every iteration is defined by

k+1 _ pE||2 k+1 _ fk||2 k+1 _ 5 k|2 k+1 _ k(|2
(VkEN)ek:\/Hx e L R et ] Rl e Bl RS

[[2* 12 4 (L1 4 [u® ] + [l

We test each algorithm and show in the Table (4.1) the average execution time and the num-
ber of average iterations of each method, obtained by 20 random realizations of vectors (c¢)¢ez and
(d¢)¢e=- The random generated vectors are obtained via the random function of MATLAB, using
the same seed.

Note the algorithms that include randomized (Alg. 11, 12, and 13) and alternating projections
(Alg. 8,9, and 10) are similar in terms of the execution time and the number of iterations, with
a small advantage for the Alternating algorithms. In addition, both algorithms have significant
improvements with respect to Algorithm 1. In Table 4.1, we can see that algorithms that include
random alternating projections (Alg. 5, 6, and 7) are more efficient than Algorithm 1 and fixed
projections (Alg. 2, 3, and 4). However, they are not faster than randomized and alternating pro-
jections. Similarly, fixed projections are more efficient than Algorithm 1.

In Table 4.1, we can see the number of projections on an inequality is directly related to the
efficiency of the algorithm with the exception of Algorithm 3. In the case of alternating projections
on 18 inequalities, there is an improvement about 35 % in the execution time and 38 % the number
of iterations, while the randomized algorithm there is an improvement of approximately 31 % in
the time of execution and 35% in the number of iterations.
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Arco | maxe(Uae — Cag) | Ta Arco | maxe(uge — Cag) | Za

1 -394.91 0.00 11 -218.34 0.00
2 18.20 18.20 12 -164.31 0.00
3 -6.95 0.00 13 36.20 36.20
4 -187.97 0.00 14 -164.31 0.00
5 24.92 24.92 15 17.67 17.67
6 15.62 15.62 16 68.42 68.42
7 -633.86 0.00 17 -126.34 0.00
8 -221.02 0,00 18 -78.68 0.00
9 -73,31 0,00 19 36.20 36.20
10 -95,52 0,00

Table 4.2: The expression maxg¢(u, ¢ — cq¢) represents the worst scenario in terms of arc flow. Note
that in total 7 arcs are expanded and the expansion capacity coincides with the extra flow needed
in the equilibrium for the worst scenario.

Destination

19 N
| 3

Destination

Figure 4.2: Graphical representation of the arcs with more flow according to the Table 4.2. The red
arcs represent the arcs that in one or more scenario the maximum arc capacity is reached
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Finally, in the Table 4.2 we can see that the expansion of each arc coincides with the worst scenario
in terms of flows results in test 20, note that 7 arcs were expanded since there was a scenario such
that the flow is greater than the capacity. In the Figure 4.2 the graphical representation of Table 4.2.
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Chapter 5

Conclusions and future work

In this work, we provide two new primal-dual algorithms for solving constraints optimization prob-
lems. The first algorithm includes a random activation step over a cyclic projection scheme, while
the second chooses a random element from the set of projection operators. We exploit the proper-
ties of Stochastic Quasi-Fejér sequences to prove the almost sure convergence of both algorithms.
As special case the algorithms reduces to the method proposed in [7], Kaczmarz [19], randomized
Kaczmarz [23], and cyclic projections [3, Theorem 16.47].

The importance of the alternating and randomized projections is illustrated with the arc capac-
ity expansion problem, where the algorithms that include randomized and alternating projections
are more efficient than the algorithms proposed in the literature (Alg. 1-4). The randomized Kacz-
marz and alternating projections are more efficient than algorithms that include random alternating
projections and both algorithms have similar execution time and number of iterations with an small
advantage no greater than 4% for the alternating algorithms. The random alternating projections
algorithms are more efficient than Alg. 2, 3, and 4. The number of projections on an inequality is
directly related to the efficiency of the algorithm with the exception of Algorithm 3. In the case
of alternating projections on 18 inequalities, there is an improvement about 35 % in the execution
time and 38 % the number of iterations, while the randomized algorithm there is an improvement
of approximately 31 % in the time of execution and 35 % in the number of iterations. We think
that by including a larger number of scenarios to the problem, the difference in execution time
and number of iterations will be greater. In test 20 of the algorithms we can see that 7 scenarios
were expanded since there was an scenario such that the flow is greater than the capacity and the
expansion is equal to the maximum between 0 and the worst flow minus capacity scenario.

Future work will consist in studying the following problem:
Problem 5.1 Let {T};}}" ; be a family of aj;-averaged nonexpansive operators. Let L : H — G be
a nonzero linear bounded operator. Let A : H = H and B : § = G be two maximally monotone

operators, let C' : H == H be an operator p-cocoercive, and let D : G = G be an maximally
monotone operator and ¢ strongly monotone. The problem is to solve the primal-dual inclusions

find ze€C = ﬂ FixT; such that 0€ Az + L*(BOD)(Lz)+ Cx (P2)

=1
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Together with the dual inclusion

0c Az + L*u+ Cx
find we G suchthat 3z e C (D2)
u € (BOD)(Lx),

under the assumption that solutions exist. Where (BO D) := (B~! + D=1)~L.

In the case when A = df, B = dg, C = Vh with p~'-Lipschitzian gradient, D = Jd40}, and for all
ie€{l,...,m} T; = Pg,, the problem 5.1 reduces to the problem 1.2.

The main idea is to extend the algorithms 2.1 and 3.1 to solve the problem 5.1 including a stochastic
composition step with a-averaged nonexpansive operator, this approach allows us to include new
operators, for example the composition of projections and/ or convex combination of projections.

Also, there are still several interesting questions, which need to be addressed in the future: (a) What
is the most efficient manner to make projections? (b) is it possible unify both algorithms? (c) how
to include the case when (e )ren are continuous random variables? (d) how to include inconsistent
linear system?
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