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A SELF-ADAPTIVE POPOV'S EXTRAGRADIENT METHOD
FOR SOLVING EQUILIBRIUM PROBLEMS WITH
APPLICATIONS

NOPPARAT WAIROJJANA, HABIB UR REHMAN, NUTTAPOL PAKKARANANG, AZHAR
HUSSAIN AND TIWABHORN KHANPANUK*

ABSTRACT. In this paper, we suggest a new method to solve the pseudomono-
tone equilibrium problem. This method can be seen as an extension and im-
provement of the Popov's extragradient method. We replace the fixed stepsize
with a self-adapting stepsize formula that is revised on each iteration depends
on previous iterations. A weak convergence theorem of the method is well es-
tablished based on typical bifunctional cost assumptions. We also provide the
application of our results to solve two kinds of variational inequality problems.
Various numerical examples are provided to support our well-established con-
vergence results, and we can see that the new approach provides a significant
improvement in the number of iterations and the execution time.

1. INTRODUCTION

Let K to be a nonempty convex, closed subset of a Hilbert space E and f :
E x E — R be a bifunction such that f(x,x) = 0, for each x € K. The equilibrium
problem for f upon K is

Find z* € K such that f(z*,y) > 0, Yy € K. (EP)

This is an interesting fact that the above-defined equilibrium problem (EP) con-
siders multiple mathematical problems as a particular case i.e., the fixed point prob-
lems, the complementarity problems, the variational inequality problems (VIP), the
minimization problems, Nash equilibrium of non-cooperative games, saddle point
problems and the problem of vector minimization (see [5,15]). This unique inter-
pretation of an equilibrium problem was precisely described in 1992 by Muu and
Oettli [19] and further promoted by Blum and Oettli [5]. The equilibrium prob-
lem is also known as the Ky Fan inequality problem [8]. A substantial number of
methods have been developed over the last few years in order to study the numer-
ical solution of the different classes of an equilibrium problem in both finite and
infinite-dimensional spaces such as the proximal point-like methods [9,14,18,30], the
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extragradient methods [17,21,22,26,31,32], the subgradient extragradient methods
[3,11,23,27,28], the inertia methods [12,13,29,35,36] and others in [1,2,6,10,24,33].
More precisely, Tran et al. [22] introduced an iterative sequence {x,} generated as
follows:

o € K,

yn = argmin{\f(zn,y) + gllzn —ylI* 1 y € K},

nt1 = argmin{Af (yn, y) + 5llzn — yl* 1y € K},
11
2c17 2¢2

One drawback of the above method is computation the bifunction f value at two

different points and also solve two minimization problems on a feasible set K on
each iteration. In 2016, Lyashko et al. [17] proposed an extragradient method for
solving pseudomonotone equilibrium problems in a Hilbert space. The advantage of
the Lyashko et al. [17] method on Tran et al. [22] extragradient method that is the
value of the bifunction f is determined once for each iteration. More specifically,
Lyashko et al. [17] generated an iterative sequence {z,} in the following way:

where 0 < A < min { } with ¢1, o are Lipschitz constants of a bifunction.

Zo, Yo S }(7
Tn1 = argmin{\f(yn,y) + 1z, —yl|? 1y € K},

Yn+1 = argmin{Af(yn,y) + 5l 2ns1 —yl* 1y € K},

where 0 < A < with c;, co are bifunction Lipschitz constants.

In this paper, we consider Lyashko et al. [17] extragradient method and present
its improvement by establishing the stepsize formula. We propose a self-adaptive
Popov's extragradient method to solve equilibrium problems involving pseudomono-
tone bifunction in real Hilbert space. A weak convergence theorem for the proposed
method is established by choosing a reasonable explicit stepsize formula. Some
application to the variational inequality problem is presented. Many numerical
examples are discussed to support the appropriateness of the proposed results.

The remainder of the paper arranged as follows: Section 2 provides some def-
initions and key results to be used in this paper. Section 3 includes the main
algorithm and the weak convergence theorem. Section 4 contains the applications
of our results in the variational inequality problems. Section 5 sets out the numer-
ical experimental work to show the algorithmic efficiency.

2. PRELIMINARIES

In this section, include some essential lemmas, definitions and other terms that
will be used in the convergence analysis and the numerical portion. The notion
(.,.) and ||.|| denotes for the inner product and induced norm on the Hilbert space.
We write down z,, — z* to point out that the sequence {z,} weakly converges to
2*. The solution set EP(f, K) of an equilibrium problem over K and VI(G, K) is
the solution set of a variational inequality problem over set K. Moreover, x* is any
member of EP(f,K) or VI(G, K).

Let g : K — R is a convex function and subdifferential of g at x € K is

dg(z) ={z cE:g(y) —g(x) > (z,y — x), Vy € K7}.
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The normal cone of K at x € K is defined by
Nig(x)={z€E:{(z,y—2) <0, Yy € K}.
The metric projection Pk (x) of x onto a convex and closed subset K of E is

Py (x) = argmin{ly — z]|}.
yeK

Lemma 2.1. [16] Let Px : E — K is a metric projection from E onto K. Then
(i) Forallz € K andy € E
lz = Pre)II* + 1 Px(y) = ylI* < llz — y]1*.
(ii) z = Pg(x) then
(x —z,y—2) <0, Vy € K.
Now consider the the bifunction monotonicity (see [4,5] for more details).

Definition 2.2. Let f: E X E — R on K is said to be

(i) pseudomonotone if
f(@,y) 2 0= f(y,2) <0, Yo,y € K;

(ii) satisfy the Lipschitz-type condition on K if there are real numbers c1,co > 0
such that

fla,2) < flo,y) + fly,2) +ealle =yl +e2lly — 2)1%, Va,y,2 € K.

This section concludes with a few key lemmas that are useful in examining the
convergence of our proposed results.

Lemma 2.3. [25] Let K be a nonempty, closed and convex subset of a real Hilbert
space E and g : K — R be a conver, subdifferentiable and lower semicontinuous
function on K. Moreover, x € K is a minimizer of a function g if and only if
0 € 9g(x) + Nk (x) where dg(x) and Ng(x) denotes the subdifferential of g at x
and the normal cone of K at x respectively.

Lemma 2.4. [20] Let {n,} be a sequence in E and K C E such that

(i) For each n € K the limy_,o0 ||nn, — 1| exists;
(ii) All sequentially weak cluster point of {n,} lies in K.

Then, {n,} converges weakly to a point in K.

Lemma 2.5. [25] Let {z,} and {yn} are sequences of nonnegative real numbers
such that Tp41 < Ty + Yn, for alln € N If Yy, < oo, then limy, o0 2, exists.

Lemma 2.6. [7] Assume {an}, {bn} are two sequences in R in such a way that
an, < by, for alln € N. Let p,0 € (0,1) and p € (0,0). Then there is a sequence
{\n} such that A\pa, < pb, and M\, € (op, o).

Corollary 2.7. Assume that bifunction f satisfies a Lipschitz-type condition on K
through two positive constants ¢1 and co. Let o € (0,1), 0 < min {1 } and
€ (0,0). Then, there is a real number \ such that
Mf(a,2) = fz,y) — ez = ylI* = eally — 2]1*) < uf(y, 2),
and opp < A < o where x,y,z € K.

1
) 2¢co+4ceq

Assumption 1. Let a bifunction f : E x E — R satisfy the following conditions:
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f1) f(z,z) =0,Vx € K and f is pseudomonotone on the set K;

f2) f satisfies the Lipschitz-type condition on E with constants ¢; and co;

£3) limsup f(zn,y) < f(p,y) for every y € K and {z,,} C K satisfying z, — p;
n—oo

)

(
(
(
(f4) f(z,.) needs to be convex and subdifferentiable on K for each fixed = € K.

3. AN ALGORITHM AND ITS CONVERGENCE ANALYSIS

We discuss main method in this section and provide a weak convergence theorem
for our proposed method. The description of the method is given below.

Algorithm 1 (Explicit Popov's Extragradient Algorithm)

Initialization: Choose zg,y—1,90 € E, 0 € (0,1), ¢ < min{1, m}, e
(0,0) and Ag > 0.

Iterative steps: Given x,,,y_1,y, and A\, are known for n > 0.

Step 1: Compute

. 1
Tp1 = argmin{ A, f (yn,y) + §H$n —ylI*}.
yeK

Update the stepsize A, 11 as follows:
)\n+1

= min {a,

Mf(yn;$n+1) }
f(ynflaanrl) - f(ynfla yn) - Cl”ynfl - yn||2 - CQH%H - ynH2 +(1 )
3.1
Step 2: Compute
. 1
Ynt1 = argmin{ A1 f(yn,y) + = 201 — ylI*}-
yeK 2

If 41 = z,, = y,, then stop. Else take n:=n + 1 and go to Iterative steps.

Lemma 3.1. Let a sequence {x,} generated from the Algorithm 1, gives the fol-
lowing inequality.

)\nf(yn;y) - )‘nf(ynaanrl) > <x’ﬂ — Tn+1,Y — xn+1>; Vy € K.

Proof. From the definition of x,1; and Lemma 2.3, we have

0 € A f () + g llan — 9112} nsn) + Nic(nsa).
There is a w € 02 f (Yn, Tnt+1) and W € N (2,41) such that
AW + Tpp1 — xn +w = 0.
Thus, it implies that
(T = Tt 1, Y — Tpy1) = AW, Y — Tng1) + (@0, — Tnt1), Yy € K.
Since W € Nk (2n41) then (W, y — 2p41) <0, Vy € K. This implies that
Anlw, Yy — Tpg1) = (Tn — Tnt1,Y — Tnt1), Yy € K. (3.2)
Due to w € d2f (yYn, Tn+1), We obtain
Fnsy) = F(yn, Tng1) 2 W,y — nya), Yy € K. (3.3)
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Combining expressions (3.2) and (3.3), we have
)\nf(yn; y) - )\nf(yn; :L'nJrl) 2 <x’ﬂ — Tn41,Y — xn+1>; Vy € K.
O

Lemma 3.2. Let a sequence {y,} generated from the Algorithm 1, then the follow-
ing inequality holds.

An—i—lf(?]m y) - An—i—lf(?]m yn+1) > (Tnt1 = Ynt1, Y — yn-‘rl)a Vy € K.
Proof. The proof is similar to that of Lemma 3.1. O

Lemma 3.3. Let f : E X E — R satisfying the conditions (f1)-(f4). Then, for each
z* € EP(f,K) # 0, we have

2nt1 = 2*]* < flen — 2 = @ = Ans) |2nr1 = zall* +dernpi Anllzn — vl
= A1 (L = derdn)llzn = ynll* = Ans1 (1= 2e200)[|2ns1 — yall*.
Proof. By substituting y = z* into Lemma 3.1, we have
A f (Yns @) = A f (Yns Tng1) = (Tn — Tng1, 27 — Tpya), Yy € K. (3.4)

Since z* € EP(f, K) then f(z*,y,) > 0, and due to the pseudomonotonicity of
a bifunction f we obtain f(y,,z*) < 0. Therefore, from (3.4) we have

(Tn = Tnt1s T — &7) 2 A f(Yn, Tntr). (3.5)
From Corollary 2.7 and (3.1), we have
S(Yns ns1)
> Xt 1 (f Wn-1,Zn41) = FWn-1,Yn) — c1llyn—1 — Ynll® — c2llyn — fEn+1||2)~

Combining expressions (3.5) and (3.6), we obtain

(3.6)

<In —Tp41,Tn+1 — I*> > )\n+1 [An{f(yn—la In-{-l) - f(yn—la yn)}

I?

*Cl)\n”ynfl — Yn *02)\n||1'n+1 7yn||2:|

By substituting y = x,4+1 into Lemma 3.2, we get

)\n{f(ynfla Tpt1) = f(Yn-1, yn)} > (Tn = Yn, Tnt1 — Yn)- (3.8)

Combining expressions (3.7) and (3.8), we obtain
<:L'n — Tn41, Tntl — :L'*> Z >\n+1 |:<:L'n —Yn, Tnt1 — yn>

- Cl)\n”yn—l - yn||2 - 02)\n||$n+1 - yn||2 .
We have the following facts:

2(Tn — Tpt1, Tpgr — %) = [l2n — 2|2 = [J2nsr — 2al® — 2t — 2|2

I?

2Ty~ Yns Tnt1 — Yn) = ||Tn — yn||2 + %01 = yull® = llzn — $n+1||2-

From the above two inequalities and (3.9), we obtain
41 — 2™
<lwn = 212 = (1 = Angn)[@nr1 = @nll® = Aag1 (1 = 2e20) [@nt1 = ynl?

— Mt 1)1 Tn = Ynl? + A1 (21 An) [Yn—1 — yn)®
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We have the following inequality
2
11 = 9l < (1gn-1 — 2all + 20 = yul)? < 2ga-t = zall® + 20 - yall®
From the above two inequalities, we have
[2n41 = 2% < llzn = 2*)* = (1 = Ag) |2nt1 — zall® + 4 A A 20 — Y1 ||
= A1 (1 —derhn)[|z, — yn||2 = Ant1(1 = 2e2n) |2ng1 — yn||2
O

Theorem 3.4. Let f : E x E — R satisfying the conditions (f1)-(f4). Then, for
each z* € EP(f,K) # 0, the sequence {x,} and {y,} generated by Algorithm 1
converges weakly to x*. Moreover, limy, o Prp(s k) (Tn) = z*.

Proof. To show the boundedness of the sequence {x,} and {y,} we are going to fix

a number M > 1 and consider the Lemma 3.3 for all 1,2,---, M, we have
learsn — 22
M M
<o =277 =D (0= M) llerrs — 2ll® =D Mea (1= dea i) ok — yil|®
k=1 k=1
M M
- Z N1 (L= 2e20p) |wps1 — ywl|® + Z4C1>\k>\k+1||fﬂk — Yp1?
k=1 k=1
M M
+ Y de i Aerellzee — gl® = D dehie Aerallze — yil®
k=1 k=1
M M
=l — %[> = D1 = M) llnsr — 2xll® = D Mea (1= dea )l — yie)?
k=1 k=1
M
= ki (1= 2e2)) — deidesa)llzir — vl + der ol — ol
k=1
< Hxl — $*|‘2 + 461)\1)\2H$1 — y0||2 = M (310)

where M is a nonnegative fixed real number. The expression (3.10) implies that
the sequence {x,} is bounded. Since opu < A, < o for each n > 1 and letting
M — oo in the inequality (3.10) gives that

D l#nga = 2al® < o0, (3.11)
n

and
S lan —yal? < oo and D lzni1 — yal® < oo (3.12)
n n
From the above expression we also conclude that
lim ||zp41 — @p|| = lm ||z, — yul|| = Um ||Zhe1 —ynl| =0 (3.13)
n—oo n—oo n—oo
and

M (|yn 1 = ynll < Wm lyngr = Zppa || + [[2041 = yall| = 0. (3.14)
n—oo n—oo
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The above facts also imply that the sequence {y,} is bounded. Consider Lemma
3.3 for n > 1, we have

s — 217 < llen — 22 + derha s [ — g (3.15)

From Lemma 2.5 and expression (3.12) ensure that the limit of ||x,, — z*|| exists.
The above argument with relation (3.15) imply that the sequences ||x, — z*| and
||y —x*|| are convergent for every x* € EP(f, K). Next, we require to establish that
every weak sequential limit point of the sequence {x,,} lies in EP(f, K). Take z to
be any sequential weak cluster point of the sequence {x,,} i.e., there is a subsequence
{zp, } of {z,} converge to z € K, It also implies that {y,, } also weakly converges
to z. Now, our aim to show that z € EP(f, K). From Lemma 3.1, expressions (3.6)
and (3.8), we have

A f (Yni> Y)

2 A f Ynis Tr41) + (Tnye = Tr 41, Y — T 41)

> M M Gt T = M F it 9) = 0 [ =1 = Yo 2
= 2y = Tuschr 2] + (@, = T,y = Tnis)

> A [T = Yo Tractr = Yon) = 10 1 = g |

— 21y = Tt 2] + @, = T,y = Tnysa), (3.16)

for any member y in K. It follows the expressions (3.13), (3.14) as well as the
boundedness of the sequence {x,, } means that the right side of the above-mentioned
inequality is goes zero. For given A,, > 0, condition (f3) and y,, — z, we have

0 < limsup f(yn,,y) < f(z,9), Yy € K, (3.17)

k—o0

above implies that f(z,y) > 0, for all y € K. This is implies that z € EP(f, K).
Thus Lemma 2.4, guarantees that {x, } and {y,} converges weakly to z* as n — oc.

Next, we prove that lim, .. Ppp(f i) (2n) = 2*. Define z, := Pgp(s, k)(x,) for
all n € N. By make use of z* € EP(f, K), we have

[znll < llzn — 2all + [J2n ]l < l27 — 2ol + [J2n - (3.18)
Thus {z,} is bounded. By Lemma 3.3, for n > 1 implies that
[ Zn+1H2 < lzns1 — ZnH2 < lzn — Zn||2 + 41 A An |20 — yn—lHQ- (3.19)

The above expression with Lemma 2.5 imply that the limit of ||z, — z,|| exists.
By using the Lemma 3.3, for all m > n > 1, we have

Hzn - xm”Q § Hzn - l'mfl”Q + 401)\n+1>\n”1’m71 - ym72H2

ml (3.20)
<<z =zl 400 Y A dkllze — vea |l

k=n
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Let take zp, 2, € EP(f,K) for m > n > 1 and Lemma 2.1(i) and expression
(3.20) gives that

ll2n — Zm||2 <|lzn — mm”Q — lz2m — xm”Q
ml (3.21)
< lzn = zal* + 41 Z Mot Mellze = yr—1l* = l2m — 2.
k=n
From above inequality we achieve lim,, p—oo ||2n — 2m|| = 0, for all m > n

and due to the existence of lim,_, ||2n — z»| and the summability of the series
> llTn —yn—1]|- This fact gives that {z,} is a Cauchy sequence and due to closeness
of a solution set EP(f, K) the sequence {z,} converges strongly to p* € EP(f, K).
Next, our aim to show that p* = z*. It derives from Lemma 2.1(ii) and z*,p* €
EP(f,K) we get
(T, — 2n, ™ — 2p) < 0. (3.22)
Since z, — p* and z,, — x* we have
<1'* 7p*a1'* 7p*> S 07
that means that 2* = p* = lim, o Pgp(f k) (2n). Further, ||z, — y,|| = 0 as
n — oo implies lim, ;00 Prp(f,x)(Yn) = 2*.
4. APPLICATION TO VARIATIONAL INEQUALITY PROBLEMS
The variational inequality problem is expressed in the following manner:
Find 2* € K such that (G(z*),y —2*) >0, Vy € K.

An operator G : E — E is said to be
(i) L-Lipschitz continuous on K if ||G(z) — G(y)|| < Ll|lz — y||, Vz,y € K;
(ii) monotone on K if (G(z) — G(y),z —y) >0, Vz,y € K;

(iii) pseudomonotone on K if (G(x),y—xz) > 0= (G(y),z—y) <0, Vz,y € K.

Note: If bifunction f(z,y) := (G(x),y—=) for all z,y € K, thus the equilibrium
problem transform into the above variational inequality problem with L = 2¢; =
2¢5. From the definition of g,,41 in the Algorithm 1 such that

. 1
Ynt1 = argmln{An+1f(yn,y) + 5 llents — y||2}
yekK

. 1
= argmin{ A 11(G(yn),y = ) + 3llonss — vl
yeK

. 1
= arg mln{)\n+1<G(yn)a Y— Tnt1) + innJrl - yH2 + Mt 1{G(Yn), Tny1 — yn>}

yeK
(1 A
= argmin{ 71y = @nt+1 = A1 Glya))lI* | = 252G )|
yeK
= Pr(tny1 — Anp1G(yn))- (4.1)

Assumption 2. Let G satisfying the following conditions:
G1. G is monotone on K and VI(G, K) is nonempty;

G2. G is pseudomonotone on K and VI(G, K) is nonempty;
Gs. G is L-Lipschitz continuous on K through positive constant L > 0;
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Gy. limsup(G(zy),y — zn) < (G(p),y — p) for every y € K and {z,} C K
n—oo
satisfying x, — p.

We have reduced the following results from our main results that are applicable
to solve variational inequality problems.

Corollary 4.1. Assume that G : K — E is satisfying (G2,Gs,G4). Let the se-
quence {x,} and {y,} are generating in the following way.
(i) Choose zo,y—1,y0 € E, 0 € (0,1), 0 < min{l, -}, u € (0,0) and Ao > 0.
Compute
{ Tni1 = Pk (:L'n — )\nG(yn)),
Ynt1 = Pr (Tni1 — At 1G(yn)),
where stepsize Apy1 updated as follows:
MG (Yn); Tnt1 — Yn) }
(G(Yn-1), Tnt1 — Yn) — %Hyn—l = Ynll* = %Hxn+1 —ynll?+1 .
The sequences {xn} and {yn} are converges weakly to x* of VI(G, K).

An41 = min {0,

We consider that if G is monotone thus condition (G4) can be removed. The
hypothesis (G4) is required to establish f(x,y) = (G(z),y — x) observes with the
condition (f3). In addition, condition (f3) is needed to prove z € EP(f, K) after
inequality (3.17). This suggests that the condition (G4) is applied to show z €
VI(G, K). Now we will show that z € VI(G, K) by applying the monotonicity of
operator G. Since GG is monotone then

(GW),y —yn) 2 (G(Yn),y —yn), Yy € E. (4.2)
By f(z,y) = (G(z),y — x) and (3.16), we have
lim sup(G(yn,, ) ¥ — Yn,) > 0, Yy € K. (4.3)
k—o0

Combining (4.2) with (4.3), we deduce that
limsup(G(y),y — yn,) >0, Vy € K. (4.4)

k—o0
Since yp, — z € K and (G(y),y—z) > 0, for all y € K. Let y; = (1 —t)z+ty for
all ¢t € [0, 1]. Due to convexity of K the value y; € K for each ¢ € (0,1). We obtain
0<(G(y),ys — 2) = UG(ye), y — 2) (4.5)
That is (G(y:),y—z) > 0 forallt € (0,1). By y» — z as t — 0 and the continuity
of G gives (G(z),y — z) > 0, for each y € K, which implies that z € VI(G, K).
Corollary 4.2. Assume that G : K — E is satisfying (G1,G3). Let the sequence
{zn} and {yn} are generating in the following way.
(i) Choose o,y—1,y0 € E, 0 € (0,1), 0 < min{1, 5-}, u € (0,0) and Ao > 0.
Compute
{ Tna1 = Pk (:L'n — )\nG(yn)),
Ynt+1 = Pk (xn+1 - )‘n+1G(yn))v
where stepsize A1 updated as follows:
MG (Yn), Tnt1 — Yn) }
(GYn-1)sTnt1 = Yn) = Flyn—1 = val? = §llznsr — |2+ 17
The sequences {xn} and {yn} are converges weakly to x* of VI(G, K).

An41 = min {0’,
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5. COMPUTATIONAL EXPERIMENT

The MATLAB codes run in MATLAB version 9.5 (R2018b) on a PC Intel(R)
Core(TM)i5-6200 CPU @ 2.30GHz 2.40GHz, RAM 8.00 GB. During all these exam-
ples y-axes represent for the value of D,, = ||2n4+1 — @, || while the x-axis indicates
to the number of iterations or the execution time (in seconds).

Example 5.1. Let a bifunction f: K x K — E is
fla,y) = (Az + By + d,y — )

where d € R™ and A, B are two matrices of order n such that B is symmetric
positive semidefinite and B — A is symmetric negative definite with Lipschitz con-
stants ¢1 = ¢ = 1||A — B|| (for more details see [22, 34]). Two matrices A, B
are randomly generated ' and entries of d randomly belongs to [—1,1]. The feasible
set K C R™ is closed and convex and write as K := {x € R" : =10 < z; < 10}.
The numerical results are shown in Figures 1-3 and Table 1 with y_1 = (2,---,2),

ro=yo=(1,---,1), A= —lelq, o= —62161, = —Ggq, Xo = é and TOL = 10~

10

10!

—o— Lyashko Algorithm —o— Algorithm 1

107

<
®

Dy = ||zasr — @l
3
o

0 5 10 15 20 25 30 35 40 45 1 2 3 4 5 6 7
Number of iterations Number of iterations

FiGUurE 1. Example 5.1: Algorithm 1 compared to Algorithm 1
in [17] for n = 5.

—o— Lyashko Algorithm —o— Algorithm 1

a1 = zall

D,

0 10 20 30 40 50 60 1 2 3 4 5 6 7 8
Number of iterations Number of iterations

FicUurE 2. Example 5.1: Algorithm 1 compared to Algorithm 1
in [17] for n = 10.

1Two matrices are randomly generated E and F with entries from [—1, 1]. The matrix B =
ETE,S=FTFand A=S+ B.
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—o— Lyashko Algorithm —o— Algorithm 1

Dy = [[ner — |
3

=

10

<

10°

=l
o
=]
<
£

20 30 40 50 60 70 1 2 3 4 5 6 7 8 9
Number of iterations Number of iterations

FiGURE 3. Example 5.1: Algorithm 1 compared to Algorithm 1
in [17] for n = 20.

TABLE 1. Numerical results for Example 5.1.

Lyashko Algorithm  [17] Algorithm 1
n No. of Iter. CPU(s) time No. of Iter. CPU(s) time
5 44 0.4000 7 0.0921
10 55 0.6435 8 0.0762
20 67 0.6114 9 0.0720

Example 5.2. Let G : R? — R?

. 0.5I1$2 — 2$2 — 107
Glo) = (—4531 —0.1a3 - 1o7>

and K = {z € R? : (21 — 2)? + (z2 — 2)? < 1}. It is not hard to check that G
is Lipschitz continuous with L = 5 and pseudomonotone. For this case we use
Corollary 4.1 and y_1 = (1,1)T with stepsize A = 1078, \g = 0.1, 0 = 3% and

1

u = 557- The experimental results are shown in Table 2 and Figures 4-7.

—o—Lyashko Algorithm —o—Lyashko Algorithm
—o— Algorithm 1 —o— Algorithm 1

/

10 20 30 40 50 60 70 80 90 0 0.5 1 15 2 25 3
Number of iterations Elapsed time [sec]

FI1GURE 4. Example 5.2: Algorithm 1 compared to Algorithm 1
in [17] for xy = yo = (1.5,1.7).
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102 T T T T T T T T 102 T T T T T T
—o— Lyashko Algorithm —o— Lyashko Algorithm
N —o— Algorithm 1 —e— Algorithm 1
10 3
I
= 102} 1
:
0
e 106 F
108 1
10710 10710
0 10 20 3 40 50 60 70 8 90 0 05 1 1.5 2 25 3 35
Number of iterations Elapsed time [sec]
FIGURE 5. Example 5.2: Algorithm 1 compared to Algorithm 1
in [17] for zy = yo = (2.0, 3.0).
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7
5 10 S
!
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10 20 30 40 50 60 70 80 90 100 0 0.5 1 15 2 25 3 35
Number of iterations Elapsed time [sec]
FIGURE 6. Example 5.2: Algorithm 1 compared to Algorithm 1
in [17] for zy = yo = (1.0, 2.0).
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Number of iterations Elapsed time [sec]

FiGUrRE 7. Example 5.2: Algorithm 1 compared to Algorithm 1
in [17] for zy = yo = (1.0, 2.0).
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TABLE 2. Numerical results for Example 5.2.

Lyashko Algorithm  [17] Algorithm 1
o =yo No. of Iter. CPU(s) time No. of Iter. CPU(s) time
(1.5,1.7) 86 2.9657 23 1.4593
(2.0,3.0) 89 38.1582 29 1.4768
(1.0,2.0) 99 3.4740 58 2.9721
(2.7,2.6) 71 2.5483 14 0.5829

Example 5.3. Let E = Iy be the real Hilbert space whose elements are square-
summable infinite sequence of real numbers and K = {x € E: ||z|| < 5}. An opera-
tor F' is define as follows: F(z) = (7 — ||z||)z, Yo € E, where ||| = />, |x:|*. It
is easy see that VIP(F, K) # (). We can easily see that the operator is pseudomono-
tone but not monotone with Lipschitz constant L = 11. The projection onto K is

explicitly computed as

z df |zl <5,

Pr () { %’ otherwise.

102

—6— Lyashko Algorithm

—
(=]
=

|01 — @, |
-
=Y
n

D,

_.
<
S

1 1
0 10 20 30 40 50 60
Number of iterations

T

106

FIGURE 8. Example 5.3: Algorithm 1 in [17] when zo = yo =
rT_1 = (]-a]-a 711000a"')'
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102
C

—6— Algorithm 1

100

102 F

|Zns1 — ol

D, =
—_

e
>

T

10-10 E

1012 I I I L
1 1.5 2 25 3 3.5 4 45 5

Number of iterations

FiGUrRE 9. Example 5.3: Algorithm 1 when 29 = yo = z_1 =
(1517"' 5110007"')'

6. CONCLUSION

A new method is proposed in this paper to solve pseudomonotone equilibrium
problems and different classes of variational inequality problems. These methods
are a two-step proximal method that provides weak converging iterative sequence.
Numerical results have been reported to show the computational performance of
methods connected to other methods.
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