
3-operator splitting
Jiaxing Li



Recall from this class



Extend to 3 functions



Definitions



3-operator splitting problem



The operator



Derivation of the operator



The algorithm



Averageness property



Convergence of the Algorithm





Convergence rate (general convex case)



Accelerating the general convex case



Strongly monotone case



Accelerated strongly monotone case



Application: 3-block extension of ADMM





To fix the step size problem





Thank you


