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ABSTRACT. We study the issue of the strong convergence together with estimates of convergence order
of an averaged CQ algorithm for solving the split feasibility problem in Hilbert space. For this purpose,
a Holderian type bounded linear regularity property is introduced. When the involved parameters and
stepsizes satisfy certain mild conditions, the strong convergence together with estimates of convergence
order of the averaged CQ algorithm is established under the Holderian type bounded linear regularity
property. For the case when the involved parameters are all equal to constant 1, the averaged CQ algorithm
is reduced to the well-known CQ algorithm. As applications, we obtain the strong convergence together
with estimates of convergence order of the CQ algorithm, which extends the corresponding ones in (Wang,
et al. Inverse Problem, 2017, 33: 055017). Finally, numerical experiments are presented to illustrate the
effectiveness of the algorithm. Compared to other known algorithms, our algorithm performs better.

Keywords. Split feasibility problems, Averaged CQ algorithm, Strong convergence, Estimate of con-
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1. INTRODUCTION

Let H; and Hj be real Hilbert spaces. Let C' and () be nonempty closed convex subsets of H; and
Hj, respectively. Let A : Hi — Hj be a bounded linear operator. The split feasibility problem (SFP for
short) is formulated as follows: finding a point z € H; such that

reC and Az € Q. (1.1)

We use S to denote the solution set of the SFP (1.1). Throughout the whole paper, we always assume
that S' is nonempty, that is,
S:=CnNA'Q#0.

The SFP (1.1) was introduced by Censor and Elfving in [9] for solving the phase retrieval problem, which
provides a unified framework for the study of many inverse problems and has important applications
in various areas, such as signal processing, image reconstruction and intensity-modulated radiation
therapy[6, 12, 20, 11, 10]. Many algorithms have been developed to solve the SFP (1.1). One of the
most famous and practical algorithms is the CQ algorithm which was given by Byrne[6, 5], and has
the following iterative form:

Tp41 = PC (xn - IB'A* (I - PQ) Axn) y (1-2)

*Corresponding author.
E-mail address: carisayu@hsu.edu.hk (C. K. W. Yu), wangjh@hznu.edu.cn (J. H. Wang), 2450191007 @mails.szu.edu.cn (Y.
Li), 2023111029032@stu.hznu.edu.cn (W. Zhou)
2020 Mathematics Subject Classification: 40A05, 47J25, 65K10, 90C25.
Accepted: June 05, 2025.
146


https://tulipa-os.com/jdmh/volumes_articles.php
https://doi.org/10.69829/oper-025-0202-ta05
https://tulipa-os.com/

CONVERGENCE RATE OF THE AVERAGED CQ ALGORITHMS 147

where 5 > 0 is the stepsizes, [ is the identity, A* is the adjoint of A, while Pc and Py are the metric
projections onto sets C' and (@), respectively. The CQ algorithm with different types of stepsizes and
various variants of the CQ algorithm have been extensively explored; see [7, 28, 30, 21, 24, 26, 27]
and references therein. In particular, in Hilbert space, the weak convergence of the CQ algorithm
with constant stepsizes was established in [27] by virtue of the theory of fixed points. Lopez et al.
[21] introduced the CQ algorithm with dynamic stepsizes in Hilbert spaces and established the weak
convergence. The CQ algorithm with dynamic stepsizes has the advantage that it does not require any
prior knowledge about the norm of operator (matrix) A.

In general, the CQ algorithms with dynamic or constant stepsizes might not converge strongly in
Hilbert spaces (see [27, Example 3.7] or [21, Proposition 7]). Wang et al. [25] established the linear
convergence result for the CQ algorithm with the constant or dynamic stepsizes under the bounded
linear regularity property in Hilbert space. On the other hand, the strong convergence together with
an estimate of convergence rate of the relaxed CQ algorithm was established in [29] under Holderian
error bound property.

Note that Xu [27] also proposed an averaged CQ algorithm in Hilbert space by combining the CQ
algorithm with Mann’s algorithm (see [27, (3.14)]), which is formulated as follows:

Tn4+1 = (1 - an) Ty + anPC (xn - VA* (I - PQ) Al‘n) )

where 0 < v < Wand@ < a, < W'
was established in [27]. As pointed out in [27], the averaged CQ) algorithm might not converge strongly
(see[27, Example 3.7]). In this paper, we continue to study the averaged C(Q) algorithm with constant
stepsize or dynamic stepsize, which is stated as follows. Throughout the whole paper, we always adopt
the convention that % =0.

Algorithm 1.1 Let 29 € C be given. Having xg, z1, - - - , Zp, choose a parameter 0 < o, < 1 and
a stepsizes 3, > 0, and determine z,11 by

Tpt1 = (1 —an) zp + anPo (xn — BnA™ (I — Pg) Axy,) .

Clearly, if o, = 1 for each n, Algorithm 1.1 is reduced to the CQ algorithm (1.2). Consider three
different kinds of stepsizes:

The weak convergence of the averaged CQ algorithm

2 1
01 <Pp< = —01 with 0< o0y < 5 — 015 (1.3)
" lAlP | All?
I — Pg) Azy|?
B = pnl( Q) ZEnH2 with o9 < p, <2—09and 0 < 09 < 1; (1.4)
[A* (I — Pg) Ay |
lim G, =0. (1.5)

n—oo
Wang et al. in [25] established the strong convergence of the CQ algorithm (1.2) with stepsize {5, }
satisfying (1.3) or (1.4), or (1.5) and ), 3, = co. The weak convergence of the CQ algorithm (1.2) was
studied in [27] (resp. [21]) with stepsize {3, } satisfying (1.3) (resp. (1.4)).

To the best of our knowledge, the study of the strong convergence of the averaged CQ) algorithm with
the stepsize {3,,} satisfying (1.3) or (1.4) or (1.5), is very limited. Motivated by the works of [25] and
[29], the main purpose of the present paper is to study the strong convergence together with estimates
of convergence rate of Algorithm 1.1. Note that the regularity condition plays a key role in the conver-
gence analysis of many algorithms [1, 4, 13, 19]. A bounded linear regularity property was introduced
by Wang et al. [25] to establish the linear convergence of the CQ algorithm for the SFP(1.1). A natural
extension of the bounded linear regularity property is the bounded linear regularity property with frac-
tional exponent, that is, the Holderian type bounded linear regularity property. The exponent is closely
related to the estimates of the convergence order of some algorithms; see [3, 15, 14, 16, 17, 18, 22]. In
order to explore the strong convergence together with estimates of convergence order of Algorithm



148 C.K.W. YU, J. WANG, Y. LI, W. ZHOU

1.1, we introduce the bounded linear regularity property with exponent 7 (0 < 7 < 1). Under the
bounded linear regularity property with exponent 7, the strong convergence together with estimates
of convergence rate of Algorithm 1.1 is obtained with the stepsize {3, } satisfying (1.3) or (1.4) or (1.5),
and ) |, a, 3, = 00o; see Theorem 3.1. The stepsize of Algorithm 1.1 can also switch between (1.3) and
(1.4) for different n. In this case, the strong convergence together with estimates of convergence rate of
Algorithm 1.1 is also provided; see Theorem 3.2. For the case when «,, = 1 for each n, Algorithm 1.1 is
reduced to the CQ) algorithm (1.2). As applications, the strong convergence together with estimates of
convergence rate of the CQ algorithm is presented under the bounded linear regularity property with
exponent 7 (see Corollary 3.3 and Corollary 3.4), which extends the corresponding one in [25, Theo-
rem 2.3]. Finally, numerical experiments are provided to illustrate the effectiveness of the algorithm.
Compared to other known algorithms, our algorithm performs better.

The rest of the paper is organised as follows. Some notation and preliminary results are given in
the next section. Section 3 investigates the strong convergence together with estimates of convergence
rate of Algorithm 1.1 under the bounded linear regularity property with exponent 7. Some numerical
experiments are provided in Section 4.

2. PRELIMINARIES

In what follows, let N denote the set of all positive integers, and let N* = N U {0}. Let H be a real
Hilbert space with inner product (-, -) and its associated norm || - ||. Given x € H and r > 0, we use

B(z,r) and B(z, ) to denote the open metric ball and the closed metric ball centered at = with radius
r, respectively. Let 2 C H. The distance function of 2 and the projection onto {2 are denoted by dg(+)
and Pq(-), and are defined by

do(z) = ing |l —yl| and Po(z):={ye€Q: do(z)= |z —vy||} foreachz e H,
ye
respectively. Let I be the identity operator on H.
The following lemma is about some useful properties of projection operators, where (i) is taken from

[2, Proposition 4.2(i)], while (ii) follows from [2, Proposition 4.2(ii)] and [2, Corollary 4.10].
Lemma 2.1. Let () be a nonempty closed convex subset of H. Then the following two assertions hold:

(i) The operator Pq, is nonexpansive, i.e., | Pox — Poyl|| < ||z — y|| forallz,y € H.

(i) (I — Pa)z — (I — Pa)y, o —y) = |(I = Pa)a — (I = Po)yll? forallz,y € H.

The following lemma is taken from [23, Lemma 6], which will be useful in our convergence analysis
of the averaged CQ algorithms.

Lemma 2.2. Letp > 0, and let {a;;} and {u} be nonnegative sequences satisfying:

1 < pr(l — ogpy),  Vk e N
Then,

Py
Upy1 < (uap—l—pZai) , VkeN*.
=0

Regularity conditions play a crucial role in the convergence analysis of many algorithms [1, 4, 13, 19].
To establish the linear convergence of the CQ algorithm for the SFP (1.1), Wang et al. [25] introduced
the bounded regularity condition for the SFP (1.1). A natural extension of the bounded regularity con-
dition is the fractional exponent bounded regularity condition, i.e., the Holderian-type error bound.
The exponent constant is related to the estimation of the convergence rate of some algorithms; see
(3, 15, 14, 16, 17, 18, 22]. To study the strong convergence together with estimates of convergence rate
of Algorithm 1.1, we introduce the following bounded regularity condition with exponent 7. Recall
that S is the solution set of the SFP (1.1).
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Definition 2.3. Let 0 < 7 < 1. The SFP (1.1) is said to satisfy the bounded linear regularity property
with exponent 7 if for any > 0 with S N B(0, r) # 0, there exists 7, > 0 such that

rds(r) < dg(Az), Ve CNB(O,r). (2.1)
In particular, if 7 = 1, the SFP (1.1) is said to satisfy the bounded linear regularity property.

3. CONVERGENCE OF THE AVERAGED CQ ALGORITHM

This section is devoted to studying the strong convergence together with estimates of convergence
rate of the averaged CQ algorithm. Recall that S = C' N A~1Q. Then the following equivalence is
trivial:

[z€ S| <= [I—-Pg)Az=0], VzeC(. (3.1)

Theorem 3.1 below shows that a sequence generated by Algorithm 1.1 converges strongly under the
bounded linear regularity property with exponent 7. Moreover, estimates of the convergence rate are
also provided.

Theorem 3.1. Let 0 < 7 < 1. Suppose that the SFP (1.1) satisfies the bounded linear regularity property
with exponent 7. Let {x,,} be a sequence generated by Algorithm 1.1 such thaty > o, 3, = 00 and {3}
satisfies (1.3) or (1.4) or (1.5). Then, {x,,} converges strongly to a solution x* of the SFP (1.1). Furthermore,
there exist 6 > 0,0 < q < 1, and N € N such that for eachn > N,

2d () gok=n Ok, =1,

2 (dé“‘”(acm -1yl akﬁk)_“‘” Cocr<r  ©2

[ — ™[] <

Proof. Without loss of generality, we assume z;,, ¢ S for alln > 0 (otherwise, the algorithm terminates
after finite steps, and the conclusion holds trivially). Then, in view of Algorithm 1.1, we have Ax,, ¢ Q
foralln > 0. Fix z € S and n € N*. Let

Va, =A% — Pg)Axz,,.

Then,
Ve, || < |Alldg(Azy). (3.3)
By Lemma 2.1(ii) and the equivalence (3.1), we have
(Xn, — 2, V) = (Alxn — 2), (I — Pg)Axy) > ||({ — PQ)Aa:nH2 = dé(Aa:n). (3.4)
Set

Yn = Po(xp — BnVy,), VYn e N*.
By Lemma 2.1(i), the operator P¢ is nonexpansive, so we obtain that
1y = 2II* = | Pe(zn — BaVa,) — 2|
< l#n = BVa, — 2|2
= llzn = 217 = 2Balzn — 2, Va,) + B2l Va, |I*.
Combining this with (3.4) yields that

IV, |12
lyn — ZH2 < |lzn — Z||2 — Bn (2 - BHW d%(Awn) (3.5)

Next, we show that there exists M € N* | such that
BllVa, I < 2d3(Azy), Vn > M. (3.6)
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In fact, if (1.3) or (1.5) holds, then there exist n > 0 and M € N* , such that

> . .
ﬁ"_n<HAII2’ Vn > M (3.7)

Thus, (3.6) follows from (3.3). For assumption (1.4), it follows from the definition of /3, that
BnHan‘P = Pndgg(Axn) < 2dg)(A5L'n):
which gives (3.6). Therefore, it follows from (3.5) that

[yn = 2l < [l — 2]- (38)
To proceed, noting that z,,+1 = (1 — ay) Ty, + anYn, it follows from the convexity of || - || that
241 = 2l = [(1 = an)(@n — 2) + an(yn — 2)|

< (1 —an)llzn — 2| + anllyn — 2]|-
Thus, by (3.8), one has
lxnt1s — 2| < |lxn — 2], Vn > M. (3.9)

Therefore, the sequence {||z, — z||} is bounded. Hence, there exists 7 > 0 such that {z} U {z,,} C
C N B(0,7). By assumption that the SFP (1.1) satisfies the bounded linear regularity property with
exponent 7, it follows from Definition 2.3 that there exists v, > 0 such that

Yrds(rn) < dg(Axy), Yn > 0.
This, together with (3.5), implies that

2 o2 2 IV, |I? 2
||yn ZH SHxn ZH YW Bn | 2 — /Bn (A ) ds(xn), Vn > M.

Since z € S is arbitrary, one has

2 V. ||? 2
d5(ya) < d5(en) =7 B (2 ~ B : 2 ;‘ )> dg(zn), ¥n > M. (3.10)
Note by (3.3) that
Va, |
2oy 2 2~ Gl
Then
: : Hvanz
légigcf) (2 — Bn (A N > 0. (3.11)

In fact, if assumption (1.3) or (1.5) is satisfied, (3.11) follows from (3.7), while if assumption (1.4) is
satisfied, one has
IVa, |I”
2= Pngg ey

4 (Az,)

and so (3.11) follows from (1.4). Hence, there exists N > M such that

— Ve, [1?
5—nlgjfv{ (2—ﬁn & (Ax )>}>O.

Thus it follows from (3.10) that

0% (yn) < d2(2n) — 0BadZ (), VR > N, (3.12)
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Recalling that x,, 11 = (1 — ay,)Zy, + @ Yyn, one checks by simple calculation that

a4t = 217 = |1 = an)an + anyn — 2|

I

= (1 — o)z, - ZH2 + anlyn — 2)17 — an(l — ay) ||z, — yn||2

Since oy, € [0, 1], it follows that

lrn1 = 2l* < (1= o) llon — 2I* + anllyn — 2)II?

and so
d§(nr1) < (1 — an)d§(wn) + and(yn)
because z € S is arbitrary. This, together with (3.12), implies that

1_
d%(xn—H) < d%(xn)(l - 56nand§(T 1)(xn))> vn > N. (3-13)

Thus, the following inequality holds for each n > N:

dg(xn) [Teen (1 — dcr ), r=1;

T

= (3.14)

dQ(xn 1) < _1 N
S * <d2'(1 T)(.CUN)-F (_}_—1)(52221\[0%5]6> , O0<7<1.

In fact, for the case when 7 = 1, (3.14) follows directly from (3.13), while for the case when 0 < 7 < 1,

(3.14) is seen to hold by applying Lemma 2.2 to {d%(z,)}, {axBc}, L — 1 in place of {ut}, {ar}, p.

T

Fix n > N. By (3.9), {||xm — Ps(xn)|| }m>n is monotonically decreasing and so
i — ]l < ltm — Ps(an)ll + ll7n — Ps(@n)]] < 2an — Po(wn)ll = 2ds(za).  (3.19)

Note that for any 0 < ¢ < 1, In(1 — ¢) < —t. Therefore,
n 1 n
[T vVi—daubi=exp {2 > In(l- 6akﬁk>} < gMhen ki > N,
k=N k=N

where ¢ := e 5. Combining this with (3.15) and (3.14) yields that for all m > n > N,

2dS($N)qZT’;}V P T=1,

[Zm — 2|l < 2(1-1) 1 " =]
2 (dg T(J?N)—i-(;—l)(szk:]vakﬂk , 0<7<1.

(3.16)
Since Y 07 | afr = oo (due to assumption), {x,} is a Cauchy sequence and so converges to a point
x*. Hence, (3.2) is seen to hold by letting m — oo in (3.16). Furthermore, it follows from (3.14) that
lim,, oo dg(z,) = 0 and so dg(z*) = 0. As S is closed, one has z* € S, that is, x* is a solution of the
SFP (1.1). The proof is complete. 0

The following theorem studies the convergence of a sequence generated by Algorithm 1.1 such that
stepsizes are allowed to switch between (1.3) and (1.4) for different n. Under the assumption that {«, }
is bounded from 0, the strong convergence together with estimates of convergence rate of Algorithm 1.1
is obtained. In particular, if the SFP (1.1) satisfies the bounded linear regularity property, the algorithm
converges linearly.

Theorem 3.2. Let 0 < 7 < 1. Suppose that the SFP (1.1) satisfies the bounded linear regularity property
with exponent 7. Let {z,,} be a sequence generated by Algorithm 1.1 such that [3,, satisfies (1.3) or (1.4),
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and {an} C (o, 1] form some 0 < a < 1. Then {x,, } converges strongly to a solution x* of the SFP (1.1).
Furthermore, there exists ) > 0 such that for alln € N*,

2(1 — n)2"dg (o), =1,

I =7l < 2 <d§(1—1>(g:0) +n(2-1) n>_2<1_T) , 0<T1<1. (17
In particular, if T = 1, then {x,,} converges linearly.
Proof. We claim that
8, > min {01, HZ‘”Q} >0, VneN, (3.18)
and
2 — Bn% >min{2 — B,||A|%,2 — pn} > min{oy||A||%, 00} >0, VneN*. (3.19)

In fact, for the case when f3,, satisfies (1.3), 8,, > o1, while for the case when [3,, satisfies (1.4), one has

Bn > ”Zﬁ > H;’lﬁ; hence (3.18) is seen to hold. Additionally, for the case when (3, satisfies (1.3), it

follows from (3.3) that

2 vl 5y g AR > e,
dé(Aa:n) -
while for the case when (3, satisfies (1.4), one has that
Ve |12
2—Bn - > 2= pp > 09;
d2Q(Axn)

thus, (3.19) is checked. To proceed, for simplicity, write

. 02 .
m = 1min {017H14||2}’ 2 = m1n{0'1||A”2,0'2}.
With similar arguments as done for (3.13), one checks that

2 2(1_1 "
A (2n11) < (@) (1 =1 mafandy D (n)), Vi € N*. (3.20)
Thus, it follows from (3.18), the definition of 7; and the fact {c,,} C («, 1] that

2 1_
A2(2ns1) < (zn) (1 — W mpmada” (z,)), Vne N (3.21)

2
Set  := 7" ne2n1 . Then, for each n € N*,

) (o) (1 — )™+, T=1
o) < - - (3.22)
5(Tnt1) <d2s(1 T)(xO)Jr (%_1) n(n+1)> , 0<7<1.

Indeed, for the case when 7 = 1, (3.22) follows directly from (3.21), while for the case when 0 < 7 < 1,
(3.22) holds by applying Lemma 2.2 to {d% ()}, {n}, L — 1 in place of { i}, {ctx }, p. Then, with similar
techniques as done for the proof of Theorem 3.1, one checks that the conclusions hold. The proof is
complete. g

For the case when o, = 1 for each n, Algorithm 1.1 is reduced to the CQ algorithm (1.2). Therefore,
Corollaries 3.3 and 3.4 follows directly from Theorems 3.1 and 3.2, respectively, where Corollary 3.3
extends the corresponding one in [25, Theorem 2.3]. Consider the assumption:

Bn=0and » B, = oo (3.23)

n=0

lim
n—oo
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Corollary 3.3. Let0 < 7 < 1. Suppose that the SFP (1.1) satisfies the bounded linear regularity property
with exponent T. Let {x,,} be a sequence generated by the CQ algorithm (1.2) such that {3, } satisfies (1.3)
or (1.4) or (3.23). Then, {x,,} converges strongly to a solution =* of the SFP (1.1). Furthermore, there exist
0>0,0<q<1,and N € N such that for eachn > N,

2dS(xN)qzz;l\’ P, T=1;
2(1-1 _ =]
2<ds( T>($N)+(i—1)52’£z}vﬁk) , 0<T<1.

In particular, if T = 1 and (1.3) or (1.4) holds, then {x,,} converges linearly.

[n — 27| <

Corollary 3.4. Let 0 < 7 < 1. Suppose that the SFP (1.1) satisfies the bounded linear regularity property
with exponent T. Let {x,,} be a sequence generated by the CQ algorithm (1.2) such that [3,, satisfies (1.3)
or (1.4). Then {x,,} converges strongly to a solution =™ of the SFP (1.1). Furthermore, there existsn > 0
such that for alln € N*,

2(1 — ) 2"ds(x0), r=1,
Ty — 2| < _1 ~ a7
I ” 2@?1”@@+nc—¢w0 , 0<r<l.

In particular, if T = 1, then {x,,} converges linearly.

4. NUMERICAL EXPERIMENTS

In this section, we present some numerical experiments to demonstrate the effectiveness of Algo-
rithm 1.1. All the tests are implemented in R(4.4.3) on a personal computer with AMD R7 7735H, Radeon
Graphics 3.20 GHz and RAM 16.00 GB.

We consider the compressed sensing problem described in [8], which can be approximated by a linear
system of the form b = Az + e, where A € R"*" and b € R™ are known, e € R is an arbitrary and
unknown vector of errors, and x € R" is a variable to be estimated. The sparsity of = is measured by
the ¢1-norm defined by ||z||; := > /", |z;|. Let ¢ > 0 be a constant and € := ||e||. Write

C:={zeR"||z]i <t} and Q:={yeR™||y—0bl2<e}. (4.1)

Thus, the compressed sensing problem can be viewed as the SFP (1.1) with H; = R™ and Hs = R™.
Then we can check that the SFP (1.1) satisfies the bounded regularity property with exponent % ; see
Remark 4.1.

Remark 4.1. The SFP (1.1) (with C' and @) given by (4.1)) satisfies the bounded linear regularity property
with exponent % Indeed, let

c(x) := max{alz —t}, VzeR",
acA

where A := {a € R" : a = (a1, 09,...,0,)",0; € {1,-1},i=1,2,...,n}, and let

q(y) = [ly — bl — € vy e R™
Then the compressed sensing problem can be viewed as the SFP (1)-(2) in [29]. As pointed out in [29,
Remark 4.1], the SFP (1)-(2) satisfies the bounded error bound condition with exponent % that is, for
any r > 0 with SN B(0,7) # 0, there exists 7, > 0 such that

Frdg(x) < max{[e(x)]+, [g(Az)]+}, Vo€ B(0,7), (4.2)

where a = max{a, 0}. Fixr > 0 with SNB(0,7) # 0, and let M, := sup, o g {4z —bll2+€}.
Recall that C = {z € R" | ¢(x) < 0} and Q = {y € R™ | q(y) < 0}. Then, we have

max{e(a)]+, [g(Ao)]1 } = [g(A2)]+ < Midg(Ax), Va € CNBO,7). (43)
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In fact, given x € C N B(0,r), if ¢(Az) < 0, (4.3) is trivial; otherwise, by definition, one has
max{[c(z)]+, [¢(Az)]1} = [¢(Az)]; = q(Az) = || Az —b|j5 —&* < M, (|| Az —bl]z—¢) = M,do(Ax)
and so (4.3) is checked. Thus, it follows from (4.2) and (4.3) that

Yrd%(x) < Mydg(Ax), Yz e CnB(0,r).

Therefore, (2.1) holds with 7 = % and v, = ;Z

We carry out four experiments to compare the convergence results between Algorithm 1.1, the re-
laxed CQ algorithm [29] and the RSSEA algorithm [8]. In each experiment, the simulated data are
generated via the standard process of compressive sensing. In detail, we randomly generate an inde-
pendent and identically distributed Gaussian ensemble A € R™*" satisfying A" A = I. The true sparse
solution £ € R™ has s € N nonzero elements drawn independently from a Gaussian distribution, and
t is obtained by ¢t = ||Z||1. The observation vector b is generated via b = Az. The problem size is set as
m = 256 and n = 1024, with initial point g = 0 and error ¢ = 1075, To evaluate the performance of
algorithms, we compute the total violation by

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

The first experiment demonstrates the convergence results of Algorithm 1.1 with fixed stepsizes
Bn = 1land o, = i. We conduct 100 trials with randomly simulated data to show the convergence
property of Algorithm 1.1. See Figure 1.

10”4

1024

Total violation

Mann's CQ (alpha=1/4, beta=1)
Trials

= Average

10 15 20
Iteration

Ficure 1. Convergence results of Algorithm 1.1 after 100 iterations

The second experiment shows that the convergence results of Algorithm 1.1 with different values of
o, or different stepsizes 3. In Figure 2(a), we choose the fixed stepsize 5, = 1 and different values of
oy € {%, %, %, i , while we consider in Figure 2(b) the fixed parameter o, = % and different stepsize

By, satistying one of the following conditions:

e Condition (1.3): 01 = Al”2 and 3, =

_1
. ¢ )Azn ||?
. _ pall—=Pg)Azxy,
pn=1,and f, = [A=(I-Pq)Azn|?"

N|— —

e Condition (1.4): o9 =
e Condition (1.5): 3, =
e None of the above conditions: 3, = 3.

3=
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Total violation

Total violation

B_n satisfies:

—=— Condition(3)

—e— Condition(4)

—6— Condition(s)

=¥ None

10
Iteration Iteration

(a) Different values of a, (b) Different step size (5,

Ficure 2. Convergence results with different values of o, or step size (3,

The last experiment compares the convergence performance of Algorithm 1.1, the relaxed CQ al-
gorithm, and the RSSEA, where we choose a,, = % and 3, = 0.9 for Algorithm 1.1, 5, = 0.9 for
the relaxed CQ algorithm, and 3, = 0.9 for the RSSEA, respectively. Compared to the other two
algorithms, Algorithm 1.1 has a faster convergence speed; see Figure 3.

e S "
S
=

10"

Total violation

== Algorithm 1.1

—6— Relaxed CQ Algorithm

=% RSSEA

10"

4 8
Iteration

Ficure 3. Convergence performance among different algorithms
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