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Abstract

Weak convergence of inertial iterative method for solving variational inequali-
ties is the focus of this paper. The cost function is assumed to be non-Lipschitz
and monotone. We propose a projection-type method with inertial terms and
give weak convergence analysis under appropriate conditions. Some test re-
sults are performed and compared with relevant methods in the literature to
show the efficiency and advantages given by our proposed methods.

1 Introduction

Suppose C' is a nonempty, closed and convex subset of a real Hilbert space H and
F : C — H a continuous mapping. The variational inequality problem (for short,
VI(F,C)) is defined as: find z € C such that

(F(z),y—x) >0, VyeCl. (1)

We shall denote by SOL the solution set of VI(F,C') in (1). Various applications of
variational inequality can be found in [7,8,23-25,33-35,43|.

Projection-type method for solving VI(F,C') (1) have been considered severally in
the literature (see, for example, [16-18,22,29,40-42,45,48,56]). Several other related
methods to extragradient method and (2) for solving VI(F,C) (1) in real Hilbert
spaces when F' is monotone and L-Lipschitz-continuous mapping have been studied
in the literature (see, for example, [16-18,22,29, 36,40-42,45,56]). Some of these
methods involve computing projection onto the feasible set C' twice per iteration
and this can affect the efficiency of the methods.
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In [19], Censor et al. introduced the subgradient extragradient method: z; € H,

Yn = Po(zn — AF(zn)),
T, :={w € H :{(x, — A\F(x,) — Yn,w — yp) < 0}, (2)
Lnt1 = PTn (mn B )‘F(yn))

and gave weak convergence result when F' is monotone and L-Lipschitz-continuous
mapping where A € (0, 7).

In order to accelerate the convergence of subgradient extragradient method (2) and
using the idea of in [2-6,10,12,13,20,37,38,46,47|, Thong and Hieu [55] introduced
the following inertial subgradient extragradient method: xq, 21 € H,

Wy, = Ty + CYn<5Un - xn—l)a
Yn = Po(wy — AF (wn)), (3)
Tpt1 = Pr, (W, — AF(y))

and proved that {x,} generated by (3) converges weakly to a solution of VI(F,C)

(1) when F'is monotone and L-Lipschitz-continuous mapping F where 0 < AL <

1 _90-1,2_
5 2a S0

s . .
T Tz for some 0 < 0 < % — 200 — %042 and {a,} is a non-decreasing sequence
2" %2

with 0 < o, < v < /5 — 2.

The step-sizes in above methods (2) and (3) are bounded by the inverse of the
Lipschitz constant and this is quite inefficient, since in most applications a global
Lipschitz constant (if it indeed exists at all) of F' cannot be accurately estimated,
and is usually overestimated. This leads to too small step-sizes, which, of course,
is not practical. Therefore, algorithms (2) and (3) are not applicable in most cases
of interest. This can be overcome by using an Armijo type line search procedure
(see [33,43,53]).

We provide a simple example of a variational inequality problem where the method
(2) proposed in [19] and method (3) proposed in [55] cannot be applied.

Example 1.1. Suppose F : [0,00) — R is defined by F(z) := €*, x € [0,00). It
is easy to see that [ is not Lipschitz continuous on [0,00). By the mean value
theorem, one has for an arbitrary r > 0,

|F(z) = Fy)| < €|z —y]

with |z|, |y| < r. Hence, F' is uniformly continuous on bounded subsets of C' :=
[0,00). Consequently, one can easily see that F'is monotone on [0, 00) since

(F(x) = F(y),x —y) = (F(z) = F(y))(x —y) 2 0, Va,y € [0,00).
Finally, SOL of VI(F, () is nonempty since 0 € SOL.

Motivated by Example 1.1, it would be of interest to propose an iterative method for
solving VI(F, C') (1) for which the underline cost function F is uniformly continuous
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on bounded subsets of C' but not Lipschitz continuous on C'.

Our interest in this paper is to obtain weak convergence results using inertial
projection-type algorithm for VI(F,C') (1) when the underline operator F' is mono-
tone and uniformly continuous. We do not assume the cost function to be Lipschitz
continuous as assumed in [18,19,22,40,41,55]. Our proposed method is much more
practical and outperforms the methods (2) and (3) numerically.

We organize the paper as follows: Basic definitions and results are given in Section 2
and the proposed method is introduced in Section 3. We give weak convergence
analysis of the proposed method in Section 4 and give some numerical comparisons
of our method with methods (2) and (3) in Section 5. Finally, we some concluding
remarks in Section 6.

2 Preliminaries
Suppose we take H as a real Hilbert space and X C H be a nonempty subset.
Definition 2.1. A mapping F : X — H is called

(a) monotone on X if (F(z) — F(y),z —y) >0 forall z,y € X;

(b) Lipschitz continuous on X if there exists a constant L > 0 such that

|F(z) = F(y)ll < Llz —yll, Yo,y € X.

(c) sequentially weakly continuous if for each sequence {x,} we have: {x,} con-
verges weakly to x implies {F(x,)} converges weakly to F(x).

Given any point u € H, there exists a unique point Pou € C (see, e.g., [9]) such
that
lu = Peull < flu—yl, Yy € C.

This Pp is called the metric projection of H onto C. It is known that Py is a
nonexpansive mapping of H onto C' and satisfies

(r —y, Pox — Poy) > ||Pox — Peyl|®, Y,y € H. (4)
In particular, we get from (4) that

(v —y,o = Poy) > |lv — Pey|?, Vo e Cye H. (5)
Another property of Pox is :

Pecx € C and (v — Pox,Pex—y) >0, Yy € C. (6)
More details on P can be found, for example, in Section 3 of [26].

The following results are needed in the next section.



Lemma 2.2. The following statements hold in H :
(a) ||z +yl* = |2l + 2(z, y) + [y|? for all z,y € H;
(b) 2z —y,w—z) = |z =yl + llo — 2> = lly — z[|* for all w,y, 2 € H;

(¢) llax + (1 = a)yl* = allz|]* + (1 = a)||yll* = a(l = a)||z — y[|* for all z,y € H
and o € R.

Lemma 2.3. (see [1, Lem. 3]) Let {¢,}, {0n} and {a,} be the sequences in [0, +00)
such that Y1 < Vn + @ty — Yn_1) + 0, for alln > 1, 3" 5, < 400 and there
exists a real number a with 0 < o, < o < 1 for alln > 1. Then the following hold:

(1) Donsiltn — Ynaly < +oo, where [t], = max{t,0};
(1) there exists ¥* € [0,4+00) such that lim,, o ¥y, = "

Lemma 2.4. (see [9, Lem. 2.39]) Let C' be a nonempty set of H and {x,} be a
sequence in H such that the following two conditions hold:

(1) for any x € C, lim,, o ||z, — x| exists;

(ii) every sequential weak cluster point of {x,} is in C.

Then {x,} converges weakly to a point in C.

Lemma 2.5. ( [28]) Let C be a nonempty closed and convez subset of H. Let h be
a real-valued function on H and define K := {x : h(xz) < 0}. If K is nonempty and
h is Lipschitz continuous on C'" with modulus 6 > 0, then

dist(z, K) > 07! max{h(z),0}, Vz € C,
where dist(x, K) denotes the distance function from x to K.

Lemma 2.6. Let C' be a nonempty closed and convex subset of H, y := Pc(x) and
x* e C. Then
ly — | < flo — 2|1* = [l — ylI*. (7)

Lemma 2.7. ( [31, Prop. 2.11], [30, Prop. 4]) Let Hy, and Hy be two real Hilbert
spaces. Suppose F': Hy — Hy is uniformly continuous on bounded subsets of Hy
and M is a bounded subset of Hy. Then F (M) is bounded.

Lemma 2.8. ( [54, Lem. 7.1.7]) Let C be a nonempty, closed, and convex subset of
H. Let F: C' — H be a continuous, monotone mapping and z € C. Then

2 € SOL <= (F(z),x —z) >0 forallx e C.

3 Proposed Method

We give some assumptions on the feasible set C', the cost fucntion F' and the iterative
parameter {a,} below.

Assumption 3.1. Suppose that the following hold:

(a) The feasible set C'is a nonempty closed affine subset of the real Hilbert space
H.



(b) F:C — H is monotone and uniformly continuous on bounded subsets of H.
(c¢) The solution set SOL of VI(F, (') is nonempty.
Assumption 3.2. Suppose the real sequence {a,} satisfy the following condition:
o {a,} C(0,1) with 0 < o, < i1 < a < & for all .

Suppose we define
r(z):=x — Po(z — F(x))

as the residual equation. Then if y = z — F(z) in (5), we obtain
(F(z),r(z)) > [Ir(@)|I*, V= € C. (8)

We next give our proposed inertial projection-type method.

Algorithm 1 Inertial Projection Method

1: Choose sequence {a,} and o € (0,1) such that the conditions from Assump-
tion 3.2 hold, and take v € (0,1). Let xy = x; € H be a given starting point.
Set n = 1.

2: Set

Wy, = Ty + p(Tp — Tp_1).

Compute z, := Po(w, — F(w,)). If r(w,) = w, — z, = 0: STOP.
3: Compute y, = w, — " r(w,), where m,, is the smallest nonnegative integer
satisfying

(F(ya). r(wa) = 3 [Ir(wn)] (9)
Set ), := ",
4: Compute
Tnr1 = Po, (wy), (10)
where C,, = {x : h,(z) <0} and
hn(@) := (F(yn), 2 = yn). (11)

5. Set n <— n + 1 and goto 2.

If r(w,) = 0, then w, is a solution of VI(#,C) (1). In the analysis we assume that
r(wy,) # 0 for infinitely many iterations, so that Algorithm 1 generates an infinite
sequence satisfying r(w,,) # 0 for all n € N.

Remark 3.3. (a) Our proposed Algorithm 1 requires, at each iteration, only one
projection onto the feasible set C' and another projection onto the half-space C),
(which has a closed form solution, [15]) and this is numerically less expensive than the
twice computation of projection onto C' per iteration in extragradient method [36].

(b) As we have mentioned before, Algorithm 1 is much more applicable than (2)
and (3) because the Lipschtz constant of the cost function F' is not needed during
implementations. O



Lemma 3.4. Let the function h, be defined by (11). Then
OTn
o (wn) > THwn - ZnHz-

In particular, if w, # z,, then h,(w,) > 0. If z* € SOL, then h,(z*) <0.
Proof. Since y,, = w, — nu(w, — 2,), using (9) we have

g
= nn<F(yn)awn - Zn> > 77n§||wn - Zn||2 Z 0.

If w,, # z,, then h,(w,) > 0. Furthermore, suppose z* € SOL. Then by Lemma 2.8
we have (F(z),z —2*) > 0 for all z € C. In particular, (F(y,),y, — «*) > 0 and
hence h,(z*) < 0. O

4 Convergence Analysis

Let us give weak convergence analysis of our proposed Algorithm 1 in this section.

Lemma 4.1. Let {z,} be generated by Algorithm 1. Then under Assumptions 3.1
and 3.2, we have that
(i) {z,} is bounded, and

(11) lim, e ||Tne1 — wyl|| = 0.

Proof. Let x* € SOL. By Lemma 2.6 we get (since z* € C,,) that

e — 21" = (1P, (wa) — 271" < llwn — 2"[* = s —wal®  (12)

= |lw, — z*||* — dist*(w,, C,,).
Now, using Lemma 2.2 (c¢), we have

lwn =" [* = [I(1 + aw)(@n — &%) = an(@n-1 — 27|
(1 + an)l|zn — I*HQ — a1 — 2
a1+ ag)||2n — a0 | (13)

Also,

||ITL+1 - ('/L‘n + an(xn - In—l))||2

”$n+1 - anQ =+ O‘I%Hxn - $n*1H2 - 2an<xn+l — Tpy Tn — xn*1>

41 — wall?

201 = 2ol + aillzn — 2pal* = 200|201 — 2|20 — 20 |

AVARLY,

201 — Zall® 4+ 0Fll2n — 2noa||* — anl|Zngs — 20l
—au ||z, — mnleQ

(1 —an) |71 — anQ + (Oé’?l — a)||zn — xn—1||2- (14)

Combining (12), (13) and (14), we get
lzner = 2" < L+ an)llzn — 27|17 = cwllzn — 27|
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+an (1 + ay)|a, — xanHZ — (= an)|wp1 — xn’lz

_(ai —ap)||, — xn—1”2
= (14 ap)|zn — 27| = anllon- — 2|2

—(1 = an)|lznt1 — anQ + (o (1 +an) — (Ozi — ap))||n — fl;n%HQ
= (1+an)|zn — $*||2 — apllw,1 — "E*HQ

—(1 = ) [T _$n‘|2+2aonn _xn—1||2- (15)
Using the fact that a,, < 11, we obtain from (15) that

|Znt1 — JZ*||2 < (T4 anpn)|lzn — ‘T*HQ — ap||Tp1 — 1E*H2

—(1 = an)||[Tns _xn||2+2an||xn _xn71||2- (16)
By (16), we get

|Znt1 — x*HQ — |z, — x*HZ + 2011 || Tnt1 — CCn||2 < |lzn — x*HQ — ap|lzn-1 — x*||2
F2ap |2 — Tpa||* + 2011 [ Tp1 — 2]l? = (1= ) [[2ng1 — 24|

= |lzn — x*HQ — || 71 — 5’7*”2 + 200, || 7, — xn—1||2 + 2041 — 14 ap)||Tpg1 — 3371”2

Therefore,
[znss =27 < llon — 27|17 = anllwn-1 — 2|7 + 200 )| 20 — 20ea |1
T+ Canst = 1+ ) [ns1 — @l (17)
Let us define
Lo = o — 2|1 = anllon-1 — 2| + 200 |20 — 20a ||

Then we have from (17) that
Fn+1 — Pn S (204n+1 —1 + Oén)||xn+1 — $n||2. (18)

Since 0 < a,, < a1 <a< %, we get —2a,.1 > —2a and —a,, > —a. This implies
that —(2c,11 — 1+ a,) = 2011 +1—a, > —2a+1—a > 1—3a > 0 since a < %
Now, let us define o := 1 — 3a. Then

2011 — 1 + o, < —o0. (19)
Putting (19) into (18), we have
Lot =T < =0 |2ng1 — 2. (20)
From (20), we see that {I',} is monotone nonincreasing. Furthermore,

L, = |2, — 2| — anllznt — 2| 4+ 2au ||z, — 201 |?

> Hxn - x*HQ - an”xn—l - x*||2 (21)
So,

|zn — m*HQ < apllrn — x*H2 + T

7



IN

= ol a4

al|z,_y — z*||* + T4

oFllag — 2P+ (1+a+a®+... + T

I'
1—a’

(22)

From (22), we can infer that {z,} is bounded. Using the definition of I',,, we have

Iy = H:E?Hl - -77*”2 - OénJrlen - x*HZ + 204n+1Hxn+1 - anQ

Using (22) in (23), we get

IN

_Fn—i—l

IN

From (20), we get

ak—i—luxo _x*H2 +

> —apy||T. — 2|

—ap 1|7, — x*||2 <allx, - CC*||2

OzFl
1—a

O-Hanrl - an2 S Fn - FnJrl

and so

n
o> e — ;)
j=1

Therefore, since xg = x1, we get

(o]
S nss — 2all? <
k=1

Observe that

< I =Ty
r
S F1+Oén+lH.fL'0—£L’*H2+&
11—«
r
S a"+1||:130—x*||2—|— 1_1
Iy
< k|2 )
< o — P
1 * |12 1 )
(1o =12+ 5
* 1 Q *
—||lzo — 2|? ~||2g — 27|
(0%

|Zpt1 —wall = ||Tnt1 — 20 — (@0 — Tp) ||
< lensr — @all + anllen — zp|
< lener — 2l + allan — 2.
Using (25), we obtain
i (7011 = | = 0.

(23)

(24)

(25)

(26)



Lemma 4.2. Let {x,} generated by Algorithm 1 above and Assumptions 3.1 and
3.2 hold. Then

(a) lim n,||w, — Zn”2 =0;
n—oo

() Jim [, = 2] =0

Proof. Let x* € SOL. Since F' is uniformly continuous on bounded subsets of
X, then {F(x,)}, {2z}, {wn} and {F(y,)} are bounded. In particular, there exists
M > 0such that | F(y,)|| < M for alln € N. Combining Lemma 2.5 and Lemma 3.4,
we get

lnis =22 = 1Po,(wn) = 27 < Jwn = 2| = |zss — wal?
= |lw, — z*||* — dist*(w,, C,,)
1 2
< = "2 = (F7hn(un))

1 2
< _*2_<_ 2)
< Jwn =2 = (Gg7omliren)|
1 2
= fwa = "I = (g7omlwn — zl?) " (27)

Since {x,} is bounded, we obtain from (27) that

1 2
(gl = 2al) < llwn = 2| = lonss — o

2M
= (lwn = 2"l = Nlzwss = 2*1) (llwon = & + lznsr = 2]
< Jwa = | = lani — 2|1y
< fJwn = Zaga | M, (28)

where M, := sup, > {||wn, — 2*|| + [|2n41 — 2*||}. This establishes (a).

To establish (b), We distinguish two cases depending on the behaviour of (the
bounded) sequence of step-sizes {1, }.
Case 1: Suppose that liminf,, ,, 71, > 0. Then

7 = Ml

0 < ||r(w,
n

and this implies that
. 2 . 2 . 1
lim sup ||7(w,)[|* < limsup | 7, || (w,)]] lim sup —
n—00 n—00 n—oo In

1
@mmmwmﬂ..
0.

n—00 lim inf,, o0 7

Hence, limsup,,_, || (w,)|| = 0. Therefore,
i i, = 2] = Jim )] = 0,



Case 2: Suppose that liminf, ., 7, = 0. Subsequencing if necessary, we may

assume without loss of generality that lim,, ,~ 1, = 0 and lim,,_,, ||w,—2,| = a > 0.

Define 4, := %nnzn + (1 — %'r]n) w, or, equivalently, 7, — w, = %nn(zn — wy,). Since

{zn — wy,} is bounded and since lim,,_, 1, = 0 holds, it follows that
T g — ] = 0. (20)
From the step-size rule and the definition of 7, we have
(F(§a), wn = 20) < Zllwa = 2zall’, ¥n € N,

or equivalently

2{F(wy), Wy, — zn) + 2(F () — F(wy,), w, — z,) < o||lw, — z,|?, ¥n € N.
Setting ¢, := w, — F(w,), we obtain form the last inequality that

2{wWy — ty, Wy — 2n) + 2(F () — F(wy), w, — 2,) < o||w, — z,|?, ¥n € N.
Using Lemma 2.2 (b) we get

2(wn = tn, Wn = 2n) = [lwn — za[l* + lwn — tall* = l|20 — tal|.

Therefore,
lwn = tall* = llzn = tall* < (0 = Dllwn — zall* = 2(F (Fn) = F(wn), wn — z,) Yn € N.

Since F' is uniformly continuous on bounded subsets of H and (29), if @ > 0 then
the right hand side of the last inequality converges to (¢ —1)a < 0 as n — oo. From
the last inequality we have

limsup ([|w, — tu]* = |20 — ta]]”) < (60— 1)a < 0.
n—oo

For e = —(0 — 1)a/2 > 0, there exists N € N such that
1w, —tall? = |20 —tal* < (0 = Da+e= (0 —1)a/2 <0 Vne€N,n> N,

leading to
Hwn - tn“ < HZn - tn” Vn € N7n 2 N7

which is a contradiction to the definition of z, = Po(w, — F(w,)). Hence a = 0,
which completes the proof. 0

Lemma 4.3. Let Assumptions 3.1 and 3.2 hold. Furthermore let {x,, } be a subse-
quence of {x,} converging weakly to a limit point p. Then p € SOL.

Proof. By the definition of z,, together with (6), we have

(Wn, — F(wn,) — 2n,, @ — 2p,) <0, Vo € C,
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which implies that
(Wny — Zngs @ — 2y ) < (F(wy, ), @ — 2, ), Vo € C.
Hence,
(Wny = Zngy @ — 2y ) + (F(Wny )y 20y — Way ) < (Fwy,), 2 — wy, ), Yo € C. (30)
Fix z € C and let kK — oo in (30). Since limy_,oo ||wy, — 25, || = 0, we have
0< ligglf(F(wnk), T — Wy, ) (31)
for all z € C. It follows from (30) and the monotonicity of F' that

<wnk = Znys L — an) + <F(wnk)>znk - w"k) < <F(wnk)ax - w”k)
< (F(z),x —w,,) VYreCl.

Letting k — +oo0 in the last inequality, remembering that limy_, ||w,, — 2, ]| =0
for all k£, we have
(F(z),z—p) >0 Vzecl.

In view of Lemma 2.8, this implies p € SOL. O

Theorem 4.4. Let Assumptions 3.1 and 3.2 hold. Then the sequence {x,} generated
by Algorithm 1 weakly converges to a point in SOL.

Proof. We have shown that

(1) limy, oo ||2n — x*|| exists;

(ii) ww(z,) C SOL, where wy(z,) := {z : Jz,, — 2} denotes the weak w-limit set
of {x,}.

Then, by Lemma 2.4, we have that {z, } converges weakly to a point in SOL. [

Remark 4.5. (a) One can still obtain weak convergence for Algorithm 1 when C'
is a nonempty, closed and convex subset of H.

(b) In finite-dimensional spaces, Theorem 4.4 holds when F' is monotone and con-
tinuous.

(¢) Lemmas 3.5, 4.1, 4.2 and Theorem 4.4 can be obtained when F pseudo-
monotone and weakly sequentially continuous (i.e., for all x,y € H, (F(x),y —x) >
0= (F(y),y —x) > 0;). The reader can see, for example, [49]. O

Remark 4.6. Our proposed method in this paper gives weak convergence results in
infinite dimensional Hilbert space. There exists strong convergence methods in the
literature for solving variational inequality problem in infinite dimensional Hilbert
space (see, for example, [16,18,32,39,42,44, 45, 52]). These methods use ideas of
viscosity terms, Halpern iterations and hybrid methods. It has been shown numer-
ically in [32] that viscosity and Halpern-type strongly convergent methods outper-
form those of hybrid methods. Nonetheless, proposed viscosity and Halpern-type
strongly convergent methods involve the iterative parameter that is both diminishing
and non-summable. These conditions on the iterative parameters make the viscos-
ity and Halpern-type strongly convergent methods to be slower than our proposed
method in this paper in terms number of iterations and CPU time.
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5 Numerical Experiments

In this section, we discuss the numerical behaviour of Algorithm 1 using different
test examples taken from the literature which are describe below and compare our
method with (2), (3) and Algorithm 3.2 of Shehu and Iyiola [51].

Example 5.1. Equilibrium-optimization Model

In this example, we consider an equilibrium-optimization model (see, for exam-
ple, [50]) which can be regarded as an extension of a Nash-Cournot oligopolistic
equilibrium model in electricity markets.

In this equilibrium model, we assume that there are m companies, each company
may possess I; generating units. Suppose we denote by x, the vector whose entry x;
stands for the power generating by unit j. Suppose the price p;(s) is a decreasing

affine function of s where s := z;vzl x; where N is the number of all generating
units. Thus, p;(s) := a — f;s. Then the profit made by company i is given by
fi@) == pi(s) Xojer, ®j — Djer ¢i(x;), where c¢;(z;) is the cost for generating x;

by generating unit j . Let us assume that K, is the strategy set of company i,
which implies that > jer, Tj € K for each 7. Then the strategy set of the model is
C =K xKyx...xK,,.

A commonly used approach when each company wants to maximize its profit by
choosing the corresponding production level under the presumption that the pro-
duction of the other companies are parametric input is the Nash equilibrium concept.

We recall that a point * € C' = K; x Ky X ... X K,,, is an equilibrium point if
fl(x*) > fl(m*[ml])vmz € Ki7 1= 1727 cee, M

where the vector z*[z;] stands for the vector obtained from z* by replacing x; with
x;. Define

f(x,y) = Y(x,y) —d(z, )
with

Y(z,y) = — Z fil@™[yi])-

Then the problem of finding a Nash equilibrium point of our model can be formulated
as

X elC: f(zX,2) >0 Vo eC. (32)

Suppose for every j, the cost ¢; for production and the environmental fee g are
increasingly convex functions. The convexity assumption here means that both
the cost and fee for producing a unit production increases as the quantity of the
production gets larger. Under this convexity assumption, it is not hard to see that
(32) is equivalent to (see, [58])

reC:(Bxr—a+Vy(x),y—2) >0 VyeC, (33)

12



where

a:=(a,a,...,a)"
B 0 0 0 0 6 B ... B
B — 0 B 0 0 B Ba O Ba ... Do
0 0 0 0 B B Bm Bm - Pm
N
o(z) = 2" Bix + ch(xj).
j=1

Note that when c; is differentiable convex for every j.

We tested the proposed algorithm with the cost function given by
L r T
Cj(l'j) = 5.’13‘j Dl’]—Fd Z;.

The parameters 3; for all j = 1,...,m, matrix D and vector d were generated ran-
domly in the interval (0, 1], [1,40] and [1,40] respectively.

We perform numerical implementations using different choices of 10, and 20, different
initial choices 1 generated randomly in the interval [1,40] and m = 10 with the
stopping criterion as ||z,11 — z,|| < 1072 Let us assume that each company have
the same lower production bound 1 and upper production bound 40, that is,

We compare our proposed Algorithm 1 with algorithm 3.2 proposed by Shehu and
Iyiola in [51].

Table 1: Example 5.1 Comparison: Proposed Alg. 1 and Shehu & Iyiola Alg. 3.2
(SI Alg.) for 0 = 0.5

N=10 N=20

No. of Iter. CPU time (1072) No. of Iter. CPU time (1072)

v Alg. 1 ST Alg. Alg. 1 SI Alg. Alg. 1 SI Alg. Alg. 1 SI Alg.

0.01 223 435 2.6822  8.8916 228 520 7.9536  22.352
0.1 38 518 1.4433  13.108 36 473 1.0797  14.871
0.5 10 434 0.8232  7.9301 9 285 0.4196  9.6452
0.8 9 514 12.3590 13.1390 8 320 0.4596  8.3524
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Figure 1: Example 5.1: v = 0.01, N = 10 Figure 2: Example 5.1: v = 0.1, N =10
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Figure 3: Example 5.1: v = 0.5, N = 10 Figure 4: Example 5.1: v =0.7, N =10
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Figure 5: Example 5.1: v = 0.01, N = 20 Figure 6: Example 5.1: v=0.1, N = 20
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Figure 7: Example 5.1: v = 0.5, N =20 Figure 8: Example 5.1: v =0.7, N =20

Example 5.2. This example is taken from [27] and has been considered by many
authors for numerical experiments (see, for example, [29,42,53]). The operator A
is defined by A(z) := Mz + q, where M = BBT + S + D, with B, S,D € R™™
randomly generated matrices such that S is skew-symmetric (hence the operator
does not arise from an optimization problem), D is a positive definite diagonal
matrix (hence the variational inequality has a unique solution) and ¢ = 0. The
feasible set C' is described by linear inequality constraints Bx < b for some random
matrix B € R**™ and a random vector b € R* with nonnegative entries. Hence
the zero vector is feasible and therefore the unique solution of the corresponding
variational inequality. These projections are computed using the MATLAB solver
fmincon. Hence, for this class of problems, the evaluation of A is relatively inexpen-
sive, whereas projections are costly. We present the corresponding numerical results
(number of iterations and CPU times in seconds) using six different dimensions m
and two different numbers of inequality constraints k.

We choose the stopping criterion as ||z*]] < ¢ = 0.001. The size k = 30,50 and
m = 10, 20, 30, 40, 50, 60. The matrices B, S, D and the vector b are generated ran-
domly. We choose v = 0.8, 0 = 0.5, v, = 0.2 in Algorithm (1). In (2), we choose
o =208, p=0.1, =02 In (3), we choose L = ||[M]||. Here, we compare our
proposed Algorithm 1 with the subgradient extragradient method (SEM) (2), and
the inertial subgradient extragradient method (Thong & Hieu) (3).

[EA
5
[ ||2

10° 10! 107 10° 10 10° 10 10? 10° 10 10° 10° 10! 107 10° 10° 10°
Number of iterations Number of iterations Number of iterations

Figure 9: Example 5.2: Figure 10: Example 5.2:  Figure 11: Example 5.2:
k=30, m=10 k=30, m =20 k=30, m =30
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Figure 13: Example 5.2:  Figure 14: Example 5.2
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Figure 12: Example 5.2:
k=30, m =40
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Figure 16: Example 5.2 Figure 17: Example 5.2
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Figure 15: Example 5.2:
k=50, m=10
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Figure 19: Example 5.2 Figure 20: Example 5.2
k=50, m =50 k=50, m = 60

Figure 18: Example 5.2:
k =50, m =40
We give an example in infinite dimensional Hilbert spaces. We give comparison of

our proposed Algorithm 1 with Algorithm (2), Algorithm (3) and the non-inertial

case of Algorithm 1 (when «a,, = 0)
Example 5 3 Let H := Lz([O, 1]) with norm and inner product given as ||z||
x,y € H respectively. We define the

2dt> and ( = fo x(t)y(t)dt,
fo tz(t)dt = 2}. Let us define the Volterra
1]) by

(o

feasible set C' as: C := {x e L*([0,1]) :
integral operator F' : L*([0,1]) — L*([0,

Fz(t) == /Otx(s)ds, z € L*([0,1]),t € [0,1]
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2o

Then, F' is monotone, bounded and linear with L =
Observe that SOL # () since 0 € SOL and that (see [1

(see Exercises 20.12 of [9]).

)

wod

[ ta(t)dt — 2

Pe(a)e) = olt) = 2w

t, telo,1].

We set the stopping criterion to be e, := ||z,11 — || < € where ¢ = 1073, In our
proposed algorithm (1), we choose v = 0.2, ¢ = 0.05, o,, = 0.3 and for subgradient
extragradient method (SEM) (i.e., Algorithm (2)), we choose A = 5~ while for the
Thong and Hieu Algorithm (3), we choose «,, = 0.3 and A = %. We compared all
four algorithms with different initial points.

Table 3: Example 5.3 Comparison: Proposed Alg. 1, Non-inertial Alg. (a,, = 0),
SEM Alg., and Thong & Hieu (T & H) Alg.

To = 1 Alg. 1 Alg. 1 (o, =0) SEM Alg. T & H Alg.

3te!  No. of Iter. 63 87 919 16902

CPU time 1.0443 x 1072 1.5735 x 1072 0.13886 2.5550

92 (t* 4+ 7t) No. of Iter. 69 97 912 16605

CPU time 9.8188 x 1073 1.0992 x 1072 0.13403 2.5040

——Alg. 1 ——Alg. 1
——Alg. 1 (0, =0) ——Alg. 1 (0, =0)
SEM Alg.

SEM Alg.
—@— Thong & Hieu Alg.

[lenl]2

10t 102 10% 10* 102 10° 10*

Number of iterations Number of iterations

Figure 21: Ex. 5.3: zg = 21 = Zte!  Figure 22: Ex. 5.3: zg = z; = 2 (2 + 7t)

Clearly, from all the three Examples presented above, our proposed algorithm 1
outperforms and highly improves the non-inertial algorithm (a,, = 0), Shehu and
Iyiola Algorithm (3.2) in [51], subgradient extragradient method (SEM) (2), and
the inertial subgradient extragradient method (Thong & Hieu) (3) with respect to
number of iterations required and CPU time and achieved norm of the solution. See
Tables 1 - 3 and Figures 1 - 22.
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6 Final Remarks

We propose an inertial projection method for solving variational inequality problem
and give weak convergence result. The cost function is assumed to be monotone and
non-Lipschitz continuous. Our numerical implementations show that our method is
more efficient and outperforms some other related methods in the literature. Our
result is more applicable than the results on variational inequality where the Lips-
chitz constant of the cost function is needed. Our future project is focused on how to
extend the range of inertial factor «,, beyond 1/3 and extend our results to infinite
dimensional Banach spaces.
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