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摘要:  This talk is devoted to solving the linearly constrained convex optimization problems by the monotone plus skew-symmetric splitting on KKT operators. This approach generalizes the Hermitian and skew-Hermitian splitting method (HSS), an unconditionally convergent algorithm for non-Hermitian positive definite linear systems, to the nonlinear scenario. The convergence of the proposed algorithm is guaranteed under some mild assumptions. In addition, we adapt our proposed algorithm for distributed computing solving composite convex optimization problems. Numerical simulations on an image restoration problem and the sparse logistic regression problem demonstrate the compelling performance of the proposed algorithm.
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