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Abstract

The Douglas-Rachford algorithm is a method for minimisation the sum of two nonsmooth functions
using their proximity operators. The standard analysis of the method interprets it as the fixed-point
iteration of a nonexpansive operator, from which convergence follows. In contrast to many methods
in optimisation, the fixed-points of this underlying operator are difficult to work with; they are not
solutions to problem at hand and they have a parametric dependence on the stepsize. Both of these
properties make analysing "non-stationary" versions of the Douglas-Rachford algorithm difficult.
In this talk, we develop machinery for analysing Douglas-Rachford methods with non-constant
stepsize. The approach relies on a simple but so-far unused observation about proximity operators
of convex functions.


