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ADMM for nonconvex box-constrained
guadratic programming
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Abstract:

We wuse ADMM and proximal
ADMM for solving nonconvex
box-constrained guadratic
programming. The convergence
results with weak assumptions for
the particular problem are given. In
order to get solution with better
function values, we combine the
proximal ADMM with a
preprocessing scheme Dbased on
coordinate descent. The method Is
compared with QUADPROG
(MATLAB solver) and MINQS8 (2017)
on three public problem sets and our
method performs better on most test
problems.
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