
Alg.1 describes full optimization method with the bilinear constraints.

Algorithm 1 Optimization of the augmented Lagrangian of the original
Lagrangian with bilinear constraint

Set k ← 0
Set ck > 0
Set λk = 0 ∈ Rm

Set β > 1
Initialize V0

while ||h||2 < ϵ do
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Solve A(ck)Uk = −B(ck, λk) for Uk
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Solve A(ck)Vk = −B(ck, λk) for Vk

k ← k + 1
λk+1 = λk + ck(Hk

V V
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ck+1 = βck

end while
U∗ ← Uk, V∗ ← V k

λ∗ ← λk
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