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 ¢ >0

Set \¥ =0 e R™

Set 5 >1

Initialize V©

while ||h||? < ¢ do
H + Dy(VF) + C,
A(F) « R+ FHITHY,
B(c", \F) « By + 0.5 ((GLHE)T + HYT Gy) + (WTHE)T.
Solve A (cF)U* = —B(c*, \F) for U*
AV \F 4 FHEUR + Gy)
cF — Bk
H: + Dy (U*) + C,
A(F) « R+ FHITHE
B(c%, \F) « By + 0.5¢F((GLHE)T + HITGy) + (AFTHE)T.
Solve A(cF)VF = —B(cF, \F) for V*
k+—Ek+1
MNFL = 2P 4 b (HEVF + Gy)
kL — Bk

end while

U* « Uk, V¥« VF

N \F




