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A partially parallel ADMM algorithm with relaxed parameters

JIN Qinglong, GAO Qianming
( Shool of Applied Mathematics s Nanjing University of Finance and Economics, Nanjing 210023, China )

Abstract: To solve multi-block linearly constrained separable convex optimization problems, we propose a par-
tially parallel alternating direction multiplier method with relaxed parameters (PPADMMR). The algorithm
introduces the proximal point terms with parameters into the sub-problems and relaxes the range of parame-
ters. Numerical experiments show that the convergence speed of the new algorithm is better than that of
PPADMM. Therefore. the proposed PPADMMR algorithm in this paper can provide an excellent reference to
investigate the faster ADMM algorithm.
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