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ABSTRACT. The research efforts of this paper is to present a new inertial relaxed
Tseng extrapolation method with weaker conditions for approximating the solu-
tion of a variational inequality problem, where the underlying operator is only
required to be pseudomonotone. The strongly pseudomonotonicity and inverse
strongly monotonicity assumptions which the existing literature used are success-
fully weakened. The strong convergence of the proposed method to a minimum-
norm solution of a variational inequality problem are established. Furthermore,
we present an application and some numerical experiments to show the efficiency
and applicability of our method in comparison with other methods in the litera-
ture.

1. INTRODUCTION

Let H be a real Hilbert space with the inner product (-, -) and the induced norm
| - |I, C be a nonempty closed convex subset of H and A : H — H be an operator.
The classical variational inequality problem for A on C is denoted by VI(A,C)
and is defined as follows.

Ycorresponding author

2020 Mathematics Subject Classification. 47H06, 47H09, 47J05, 47J25.
Key words and phrases. Variational inequality problem; inertial iterative scheme; Hilbert space.

Submitted: 25.11.2021; Accepted: 09.12.2021; Published: 14.12.2021.
3597



3598 F. Akusah, A.A. Mebawondu, H.A. Abass, M.O. Aibinu, and O.K. Narain

Find z € C such that
1.1 (Az,y —x) >0V yeC.

The notion of VI(A, C) was introduced independently by Stampacchia [22] and
Fichera [10,/11] for modeling problems arising from mechanics and for solving
Signorini problem. It is well-known that many problems in economics, mathe-
matical sciences, mathematical physics can be formulated as VI(A, C). The set of
solution of is denoted by (2, that is

(1.2) Q={zeC:(Az,y—2z)>0VyecC}.

The metric projection ( Pr) property is well-known in the literature and it is defined
as z € Q if and only if

x = Po(I — NA)x.

Due to the fruitful applications of VI(A, ('), many useful iterative algorithms
have been developed to approximate the solution of (1.1I). For example, Xu [31]
introduced the iterative process

(1.3) Tpi1 = Po(I — NA)x,.

It has been established that if A strongly monotone and Lipschitz continuous, then
the iterative scheme has strong convergence results under some suitable
conditions. In addition, if A is inverse strongly monotone, the iterative scheme
has weak convergence results under some suitable conditions. An attempt
to overcome these setbacks was made by Korpelevich [15]. The extragradient
type method which is given by (1.4), was introduced. The convergence of the
method was established for a monotone and Lipschitz continuous operator A in
the finite-dimensional Euclidean spaces.

€’
(1.4) Yn = Po(x, — NAz,)
Tnt1 = Po(yn — MNAy,) Vn € N

Under some suitable conditions, the sequence {z,,} was shown to converge to the
solution set ). Since then, other authors have studied the VI(A,C) in Hilbert
spaces using different iterative algorithms, (see [1,2,(12-414,21] and the refer-
ences therein). However, in all of these approaches, the convergence of their



INERTIAL RELAXED ITERATIVE ALGORITHMS FOR VIP. 3599

methods were obtained under the inversely strongly monotone or strongly pseu-
domonotone or monotonicity and Lipschitz continuity or pseudomonotonicity and
Lipschitz continuity assumption of the underlying operator A. The challenge about
these methods is how to calculate the Lipschitz constant of the given monotone or
pseudomonotone operator, which is difficult or even sometimes impossible. Thus,
making their methods very difficult in applications.

Remark 1.1. In the light of the above facts, it is natural to ask, if an iterative algo-
rithm can be introduced to approximate the VI(A, C) (1.1) in which the underlining
operator is just pseudomonotone, with the minimum metric projection.

It is well-known that the V' I(A, C) (1.1) can be associated with the dynamical
system in [30],

dqjlgft) = plu(t) + Po(u(t) — A) A(u(t)) + A1) Alu(?))

(1.5) — A A(Pe(u(t) = A A(u(?))))]

where p, A > 0. Taking a time step size h,, > 0,u(t) = u,, and A(t) = \,, and using
an explicit finite-difference of the system (1.5]), we have

(1.6) % = pl—ttn + Po(tn — MA(wn) + AA(u)
— M A(Pe(un — M A(u)))).
If h, =1, becomes

(1.7) U1 = (1 — p)uy + pPo(uy, — ApA(uy) + pAnA(uy,)
— pAA(Po(un — MA(uy)))-

Now, observe that (1.7)) can be written in two steps. That is of the form

v, = Po(un, — A\ Auy,)
Up+1 = (1 - p)un + PUn + p/\n(A(un) - A(U’n)) VneN.

(1.8)

It is easy to see that if Po(u, — M\, Au,) = (I + \,B)""(I — \,A) and p = 1,
we have that u,, ., reduces to the well-known Tseng’s forward backward-forward
method introduced in [28]. The convergence of the scheme in [28] requires that
0< X < 1,
computed using a line search procedure with a stopping criterion.

where L is the Lipschitz constant of the operator A or A, can be
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Remark 1.2. It is unfortunate that the iterative scheme is not an answer to
the proposition in Remark The underlying operator A is required to be inversely
strongly monotone or pseudomonotone and Lipschitz continuous. The question of
constructing an iterative scheme that will approximate the solution of a VI(A,C)
in which the underlying operator will just be pseudomontone, with minimum
projection still persists.

The inertial extrapolation method has proven to be an effective way for accel-
erating the rate of convergence of iterative algorithms. The technique was intro-
duced in 1964 and is based on a discrete version of a second order dissipative
dynamical system [4,5]. The inertial type algorithms use its two previous iter-
ates to obtain its next iterate [3,|16]]. For details on the inertia extrapolation,
see [7,17,18]] and the references therein. In 2018, Dong et al. [|9] proposed an in-
ertial type iterative algorithm for approximating the solution of (1.1]). The method
is of the form:

(xo,wl € H,
Wy, = Ty + O (v — 1)
(1.9 Yn = Po(w, — Nw,),
d(Wp, Yn) = Wy — Y — AMAw,, — Auy,)

( Tn+1l = Wn — Cnnd<wm yn)

where ¢ € (0,2), A € (0,1), 7, = ¢(wn,yn) if d(wy, yn) # 0 and 1, = ¢(wy, yn)
if d(w,,,y,) = 0. They established that the sequence {z,} converges weakly to an
element of (). An inertial type iterative algorithm for approximating the solution
of was also proposed by Thong et al. [25]], which is of the form,

(.on,.CEl < H,
Wy, = Ty, + Qn(mn - mn—l)
Uy, = Po(w, — Nwy,),

| Tnt1 = Up — MAu, — Axy,),

(1.10)

where A is monotone and Lipschitz continuous. They established that the se-
quence {z,} converges weakly to an element of ).

Remark 1.3. Notice that in Algorithm and Algorithm the underlying op-
erator A is monotone and L-Lipschitz continuous. Also, since strong convergence is
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always more desirable than weak convergence. It is therefore natural to ask if Algo-
rithm[1.9]and Algorithm can be further modified to get a strong convergence. In
addition, can we further weaken the condition on the operator A?

In 2020, Thong et al. [27] provide a partial answer to the question raised in
Remark by introducing a vicosity based iterative algorithm for approximating
the solution of a VI(A, C) (1.1). The method is of the form:

(xo, r1 € H,

Wy, = Ty, + Hn(xn - xn—l)
(1.11) Uy, = Po(w, — Nwy,),
Tp41 = an(xn) + (1 - ﬁn)zn

\Where Zn = Up — MAu,, — Awy,)

and A is monotone and Lipschitz continuous. They established that the sequence
{z,} converges strongly to an element of ().

Remark 1.4. In Algorithm the underlying operator A is monotone and L-
Lipschitz continuous. More so, the step size requires the knowledge of the Lipschitz
constant of the underlying operator, which is difficult or even sometimes impossible
to calculate, thus, making their methods very difficult in applications. Therefore, the
answer to the proposition in Remark and Remark are still lingering.

Motivated by the work of Thong et al. [25], Thong et al. [27] and (1.8), in this
paper, we provide an affirmative answer to the questions raised in Remark
and Remark [1.3] An iterative algorithm is constructed in view of inertial method
variational inequality problems for a pseudomonotone operator in the framework
of real Hilbert spaces. Using this algorithm we establish weak and strong conver-
gence results without using the conventional two cases approach. Furthermore,
we present some numerical experiments to show the efficiency and applicability
of our method in the framework of infinite and finite dimensional Hilbert spaces.
The comparison of our proposed iterative algorithm with existing ones in the liter-
ature shows that our proposed schemes approximate faster and the convergence
analysis is easy to follow.

The rest of this paper is organized as follows: In Section[2] we recall some useful
definitions and results that are relevant for our study. In Section |3 we present our
proposed method and highlight its advantages over other existing algorithms. In
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Section {4, we establish weak and strong convergence analysis of our method and
in Section |5, we give an application to equilibrium problem. More so, in Section
6] we present some numerical experiments to show the efficiency and applicability
of our method in the framework of infinite and finite dimensional Hilbert spaces
and lastly in Section |7, we give the conclusion of the paper. The results obtained
in this work extend, generalize and improve several results in this direction.

2. PRELIMINARIES

In this section, we recall some known and useful results which are needed in
the sequel.

Let H be a real Hilbert space. The set of fixed point of 7" will be denoted by
F(T), thatis F(T) = {z € H : Tx = z}. We denote strong and weak convergence
by "—" and "—", respectively. For any z,y € H and « € [0, 1], it is well-known that

1
2.1 (. y) = Sl + vl = ll= = y1*).
(2.2) Iz +yll* < ll=ll* +2(y, = + ).
(2.3) lax + (1 = a)yl* = allz* + 1 = o) JylI* — a(l = a)llz — y]|*.

Let H be a real Hilbert space and C' a nonempty, closed and convex subset of H.
For any u € H, there exists a unique point Pou € C such that

lu— Fell < flu—yll vy € C.

P¢ is called the metric projection of H onto C. It is well-known that P is a non-
expansive mapping and that P satisfies

(r —y, Pox — Poy) > ||Pex — Poyll?,
for all z,y € H. Furthermore, Pox is characterized by the properties Pox € C,
(x — Pox,Pox —y) >0

for all y € C and
lz = ylI* > llz = Pox||* + |ly — Pexl?
forallz € Handy € C.

Lemma 2.1. Let Po : H — C be a metric projection. Then, we have the following:
(a) <Pcl’ — Pcy> > Hch — PCyHQfOT' all T,y € H.
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) ||z — Poy|* + || Py — yl|*> < |lo — y||* forall z € C and y € H.
(¢c) y=Pexifand only if (x —y,y — 2) V z € C.

Definition 2.1. Let T': H — H be an operator. Then the operator T is called

(a) L-Lipschitz continuous if
[Tz — Tyl < Lz =yl

where L > 0 and x,y € H.If L = 1, Then T is called nonexpansive. Also, if
y € F(T)and L = 1, Then T is called quasi-nonexpansive.
(b) monotone if

(T'e —Ty,x —y) >0, Vo,y € H.

(c) pseudomonotone if
(Tx,y—z) > 0= (Ty,y —x) >0, Yo,y € H.

(d) firmly nonexpansive if
T2z — Ty||*> < (Tx — Ty,x —y), Va,y € H,

or equivalently
1Tz = Tyl* < |l =yl = |1 = T)x — (I = T)yl*, ¥ z,y € H,

(e) k-inverse strongly monotone (k-ism) if there exists k > 0, such that

(Tx — Ty,x —y) > k||Tx —Ty||* Y,y H.

(f) sequentially weakly continuous mapping if for each {z, } in H, such that {x,}
converges weakly to a point x € H, then, {T'z,} converges weakly to Tx.

It is well-known that for any nonexpansive mapping 7, the set of fixed point is
closed and convex. Also, 7" satisfies the following inequality

1
@4 ((x—Tw)=(y—Ty), Ty = Tz) < S|[(Tz =) = (Ty —y)|*, Y&,y € H.
Thus, for all x € H and z* € F(T), we have that

1
(2.5) (x =Tz, 2" —Tx) < §||Tx—a:||2, Vax,ye H.
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Lemma 2.2. [19] Let {a, } be a sequence of positive real numbers, {«,,} be a sequence
of real number in (0,1) such that Y > «, = oo and {d,} be a sequence of real
numbers. Suppose that

Qp+1 S (1 - an>an + andnan 2 1.
If limsup,,_, . d,, < 0 for all subsequences {a,, } of {a,} satisfying the condition

liminf{a,, +1 — an, } >0,
k—o00

then, lim a, = 0.

n—o0

3. PROPOSED ALGORITHM

In this section, we present our proposed method and discuss some motivations
for proposing it. We begin with the following assumptions under which our strong
convergence is obtained.

Assumption 3.1. Suppose that the following conditions hold:

(1) The set C'is a nonempty closed and convex subset of the real Hilbert space H.

(2) A: H — H is pseudomonotone, sequentially weakly continuous and uni-
formly continuous on bounded subsets of C.

(3) The solutionset Q = {x € C: (Ax,y —x) >0V y e C} #0.

Algorithm 3.2. Initialization: Given v,k > 0, p € (0,1] and 0,,, 5,,, a, 11,1, € (0, 1),
foralln € N, let xy, x1, € H be arbitrary.

Iterative step:
Step 1: Given the iterates x,,_, and x,, for all n € N, choose 0,, such that 0 < 6,, < 0,,,
where

. 6 n .
win {5, ) o # @,
(3.1) 0, =
z otherwise,

where 6 > 0 and {¢,} is a positive sequence such that €, = o(a,).
Step 2. Set

Wy, = Tp + Op(xy — 201).
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Then, compute

(3.2)

un, = Po(w, — N\ Aw,,),

where )\, is chosen to be the largest A € {v,~l,~I?,---} satisfying

(3.3)

Ifwn =
Step 3.

(3.4)

M| Awy, — Auy || < plfwn — g

U, then stop, u, is a solution of (L.1).
Compute

Tpy1 = (1 — O — ﬁn)xn + Bn((l - p)wn + PlUp, + p)\n<Awn - Aun))

Stopping criterion: If w,, = u, = x,, then stop, otherwise, set n := n + 1 and go
back to Step 1.

We highlight the motivation for the proposed algorithm.

Remark 3.1.

(1) A notable advantage of this method (Algorithm is that the operator

(2)

(3)

A is pseudomonotone unlike the inversely strongly monotone or strongly
pseudomonotonicity assumptions used in other papers (see for example,
[12,14,20,21]). No extra projection is required under the setting. The use
of the Armijo-line search rule in our algorithm stands as a local approxi-
mation of the Lipschitz constant of the operator A. The knowledge of the
Lipschitz constant of A is not required.

The proof of the strong convergence of Algorithm (that is, proof of
Theorem [4.1)) does not rely on the usual "Two cases approach (Case 1 and
Case 2)" usually used in numerous paper for solving optimization problems
(see [13,[21,24,26] and the reference therein). The techniques and ideas
employed in the strong convergence analysis are new.

In Algorithm[3.2] it is easy to compute step 1 since the value of ||z, — 2|
is a prior knowledge before choosing 6,,. It is easy to see from that
li_}rn Z—ZHwn —x,1] = 0.

Recall that, {¢,} is a positive sequence such that ¢, = o(«a,,), which means
that lim <= = 0. Clearly, we have that that 0,||z, — z,.|| < ¢, for all

n—oo "
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n € N, which together with lim £ = 0, it follows that

n—oo "

lim — ||z, — z,1]] < lim .

n—00 (¢y, n—00 Uy,

It is worth mentioning that, we can take o, = 1/(n + 1)? and ¢, = 1/(n +
1)!=7, where p € [0,1/2).

4. CONVERGENCE ANALYSIS

Lemma 4.1. Let A be an operator satisfying the Assumption Then, forall p € 2,
we have the

| tn — pH2 < wn — p’lz — [Jwn — unH2 — 2, (Aw, — Ay, uy — p).

Proof. Since u,, = Po(w, — \(Aw,)) and p € Q, then by the characteristics of Po
(Lemma [2.1]), we have that

(W, — Uy — AgAwy,, u, — p) >0,
which is equivalent to
(4.1)  2(w, — Up, up — py — 20, (Aw, — Ay, uy, — p) — 2\ (Aty, u, — p) > 0.
Since 2(wy, — tn, tn — p) = [[wp — plI* = [Jwn — ul]* = [Jun — pl|?, becomes
lwn = plI* = lwn = wll* = [lun = plI* = 2\ (Aw, — Ay, un — p)
(4.2) —2\, (A, u, — p) > 0.

Using the fact that A is pseudomonotone, we have that (Au,,, u,, —p) > 0. It follows
that

lun = pII* < flwn = plI* = llwn = ul® = 2\ {Aw, — Aug, uy — p) = 22 (Aun, uy — p)
< lwn = pl* = lwn = ull® = 22 (Awy, — Auy, uy — p).
This implies that
lun = pII* < flwn = plI* = llwn — wall* = 22 (Aw, — Aun, uy — p).
0

Lemma 4.2. Let {x,} be a sequence generated by Algorithm Then, under the
Assumptions we have that {z,} is bounded.
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Proof. Let p €  and since lim 2|z, — z,_,| = 0, there exists N; > 0 such that
n—oo "
2—’;“% — Zp,_1]| < Ny. Then from Step 2 of Algorithrn we have

Hwn - p” = ||$n + 9n<xn - xn—l) - p”
< lzn = pll + Onllzn — 2ol

= |

= ||37n_p” + ay, ’xn_xn—lu
[0

n

(4.3) < ||zn — pl| + an V7.

Now, suppose that v, = (1 — p)w,, + pu, + p\,(Aw, — Au,). Then, using Lemma
we have that

[v, — pl|?
= [[(1 = p)wy + puy + pAn(Aw, — Auy) — pl|?
= ||(1 = p)(wn = p) + p(un = p) + pAu(Aw, — Auy)||?
= (L= p)*llwn = plI* + p*[lun — pII* + p* X3l Awn, — Auy |*
+2p(1 = p){wn = p,un = p) + 2Xup(1 = p){wn — p, Aw, — Auy)
+ 200 (U, — p, Aw, — Auy,)
= (1= p)*llwn = plI* + p*[lun — pII* + p* X3 Awn, — Auy|®
+p(1 = p)lllwn = plI* + [lun — pII* = [l — wnll?]
+ 20,0(1 — p)(wy, — p, Aw, — Auy) + 20, 0% (U — p, Aw,, — Auy,)
= (L= p)llwn = plP* + pllun = plI* = p(1 = p)[lwn — wnll
+ P° N2 ||Awy, — A ||? + 2Xp(1 — p){w, — p, Aw,, — Auy,)
+ 200 (U, — p, Aw, — Auy,)
< (1= p)llwn = pll* + plllwn = plI* = llwn — w]l* = 20 (Awy, — Au, wp — p)]
= p(1 = p)l[wn = wnl + p* NGl Awn — Aun[* + 2Xp(1 = p){wy — p, Aw, — Aun)
+ 20,0 (uy, — p, Aw, — Auy,)
= [lwy = plI* = p(2 = p)[[wn — unll* + p* A7 [ Awy, — Auy|?
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+ 2)\np2<wn — Up, Aw, — Auy,)
< wn = plI> = p[2 = p = 1(2(1 = p) + )] wn — un?
< [Jw, — pl?,

which implies that

(4.5)

v — | < [Jw, —p|.

Also, using Algorithm (4.3) and (4.4), we have that

(4.6)

(1 = an = Bu)(Tn — D) + Bulvn — p)H2

= (1= an = Bu)*llen — 2l + Bl — plIPy
+2(1 — an — Ba) Bu(®n — P, vn — p)

< (1= an = Bo)?llzn = pl* + B2 llwn — pl|?
+2(1 = an = Bn) Bullzn — pllllon — pll

< (1= an = Ba)llxn = plI* + Ballwn — plI* + (1 = @ = Ba) Bullzn — pl®
+ (1= = Bu)Bullvn — plI?

< (1= an = Bo)?llzn = plI? + Billwn — plI* + (1 — an — Ba) Ballzsn — pl|”
+ (1 = an = B) Bullwn — pl|®

= (1= = Bu)(1 = ap)llzn — plI* + (1 = an) Bullwn — pl|?

< (1= ap = Ba)(1 = an)llzn = plI* + (1 = an) Bu(llzn — pl| + nN1)?

= (1= an = Bu)(1 = ap)lzn = plI* + (1 = an)Bullzn — plI?

+2(1 — o) Bpan ||z, — p|| Ny + (1 — o) Bua N}

< (1= an)(1 = ag)||lzn = pl* +2(1 — an)ay ||z, — p[| Ny + aj N}

[(1 = an)l|lwn = pll + N1 J?,

which implies that

(4.7)

I(X = an = Bn)(zn = p) + Bu(vn = p)I| < (1 — an)||zn — pll + an V.
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We then have that
[2n41 =Pl = (L = o = Bn) (2 — p) + Brlvn — p) — omp||
< (1 = an = Ba)(@n — p) + Bulve — p)|| + aullpll
< (1 —an)llzn — pll + a1 + au|lpl]
= (1 = an)llzn — pll + (N1 + Ip[])
< max{||lz, — pl[, N1 + [|p}

(4.8) < max{||z1 — pl||, N1 + ||p||}-
Thus, {z,} generated by Algorithm [3.2]is bounded. O

Lemma 4.3. Let Assumption hold and let {x,} be a sequence generated by Algo-
rithm Assume that the subsequence {x,, } of {x,} converges weakly to a point
z*, and khm |tn,, — wn, || = 0, then, z* € Q.

—00

Proof. By Lemma [2.1] we obtain
(Wny, — A A(Wny ) — Upy,, T —up,) <0, Vael,

which implies that

)\Lnk(wnk —Upy, T — Up,) < (A(wy,), ©—up,), Vaedl.
Consequently, we have
o = s = ) (A, =)
(4.9) < (A(wy,), * —wy,), Vo e C.
Suppose that z € C is fix and using the fact that 1}520 |wn, — un, || = 0, we have
from that
(4.10) 0 < liminf(A(wy,, ),z — wy,,) Vo € C.

k—o00

Now, choose a sequence {7} of positive numbers such that n,,.; < n,, V k €
N and 7, — 0 as k — oco. Then, for each 7, we denote by M, the smallest positive
integer such that

(4.11) (A(tn,), T = Up,) + 1 > 0 V) > M.
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Since {7} is decreasing, it follows that {M,} is increasing. Now, we set for
each k € N, ny, = %, provided A(wy, ) # 0. Then it is easy to see that
k

(A(wpg, ), nar,, ) = 1 for each k € N. Using (4.11), we have that
(A(wa, ), © + mrnag, — wag,,) > 0,

by the pseudomonotonicity of A, we have that

(4.12) (A(x 4+ ngnag, ), © + nrnag, — w,) > 0.

Since {z,, } converges weakly to z*, we obtain by our hypothesis that {u,, } and
{wy, } also converge weakly to z*. Thus, by the sequentially weakly continuity
of A, we have that {A(w,, )} converges weakly to A(z*). If A(z*) = 0, then z* €
2. On the other hand, if we suppose that A(z*) # 0, then by the weakly lower
semicontinuity of || - ||, we obtain that

0 < [1A@") | < limint | A(w,,)]|
k—o0

Since {wyy, } C {w,, }, we obtain that

lim sup 7,

0 < limsup ||nxn = lim sup (—) < — =0,
o oup sl =1 e {37 = Tt G, 1

which implies that, klim |mkna, || = 0. Thus, letting & — oo in (4.12) yields
—00

(4.13) (A(z),z —x%) > 0Vz € C,
which implies by Lemma [2.T] that 2* € Q. O

Theorem 4.1. Let {x,} be the sequence generated by Algorithm Then, un-
der the Assumptions 3.1} if lim o, = 0,> ", , = 00,0 < liminf, 3, <
n—oo

limsup, ., 3, < 1 and lim %|z, — 2, || = 0. Then, {x,} converges strongly
n—oo ~ "
to p € Q, where ||p|| = min{||z*|| : 2* € Q}.
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Proof. Let p € (). To start with observe that

lwn = plI* = |20 + On(@n — 20-1) = p]*
= ||, — p|I* + 20, (2p — P, 20 — Tpr) + 02|70 — 201 |]?
< Nz = plI* + 200]|wr = pllllen = pll + 03|20 — 20|
= Nz = plI* + Onllzn — zu—a || 2]z — pll + Onllzn — 251 ]

—|

= ||z, — p“2 + Opl| 20 — xn—1||[2||xn —pll + O‘na |2 — xn—lm

n

< Nwn = plIP + Onllzn — 2o ||12]| 20 — Pl + an V]
(4.14) < |zn —p||2+9n||mn—xn_1||N2,

where N, := 2||z,, — z*|| + o, N;. In addition, we have that

1(1 = Bn)n + Buvn — pl?

= |(1 = Bo)(@n — p) + Bulvn — p)|I?

(1= Bo)*lln = plI* + Ballvw = plI* +2(1 = B,) Bul@n — P, vn — p)
= Bo)? [0 = plI” + Billwn = plI? +2(1 = Ba) Bullzn — pll[lon — pll
— Bn)? |z — plI* + Billwn — plI” + (1 = Bo)Bullzn — plI?

+ (1= Ba)Bullvn — plI?

1= B.)?|zn = plI* + Ballwn — plI* + (1 = Bo)Bullzn — plI®

+ (1 = Bn)Bnllwn — plI?

= (1= Bo)llzn — plI* + Bullw, — plI?

< (1= Bu)llzn = plI* + Bulllen — plI* + Onllwn — 201 [|N2]

(4.15) < |lwp = pl* + Onllwn =z || Vo

More so, we have that

lzn41 = pII?
= [|(1 = ) [(1 = Bu) s + Buvy — p] = [Bucn (2 — v) + np]||?
S (1 - an>2|l<1 - Bn)xn + ﬁnvn - sz - 2<6nan(xn - Un) + anp, Tpy1 — p>
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< (1= an)?’l(1 = Bn)xn + Bova — ||

+ 2(Bnan (T — Vn); Tng1 — p) + 200 (P, P — Tny1)
< (1= an)llzn = pl* + Ol 0 — 21 || Vo]

+ 200 Bn|2n = vall[[Tns1 — pll + 200(p, p — Tps1)
< (1= ap)||zn = plI* + 200 Bull20 = vallll 201 — pll

On
+ an&_||xn — Ty ||Non + 200, (P, p — Tpt1)
=(1- CYn)”‘%‘n —p||2 + an[2ﬁn”xn - Un||||xn+1 - p”

O
+ Q_Hxn - xn—1HN2 + 2(]97]7 - In+1>]
(416) = (1 _an>‘|$n_p||2+an5m
where 8, = 28, |t — vnll 1 — |+ 2120 — 01| Na-+2(p, p—141). According to

Lemma 2.2} to conclude our proof, it is sufficient to establish that lim sup,,_, . d,, <
0 for every subsequence {||x,, — p||} of {||z, — p||} satisfying the condition:

(4.17) lim inf{[} s, 1 pl| = |, —pll} > 0.

To establish that limsup,_ . d,, < 0, we suppose that for every subsequence
{l|zn, — p||} of {||z, — p||} such that holds. Then,

lilgn inf{||zn, 11 = plI* = [lzn, — pI*}
—00

(4.18) = liminf{([lzn. 1 = pll = 20, = pIDUIZnp11 = Pl + [l2n, = pI)} = 0.
Now, using Algorithm we have

2011 = plI* = (1 = = Bu)xn + Buvn — |
= |(1 = an = Bn)(@n — ) + Bu(vn — p) — anp|?
<11 = e = Bu)(@n = p) + Bulvn — P)II° + i [|pl®
— 20, ((1 — o = Bn)(xn — p) + Ba(ve — ), p)
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< (L = o = Ba)(@n — p) + Bulvn — P)|I” + M
< (1= = Bo)llzn = plI* + Ballvn — pl|?
— (1= = B)Bullvn — zal* + M
< (1= an = Bo)llen = plI* + Ballwn — plf?
— (1= an = Bo)Bullon — @nl* + anM
<len = plI* + Onlln — 201 || Ny
(4.19) — (1 — ap — Ba)Bullvn — 2||* + M,

for some M > 0. It implies from that

lim sup[(1 — an,, — Bny) B [|Vny — :L‘nkHQ]
k—o0

. 0
< hmsup[Hxnk _pH2 - ||x7lk+1 _pH2 + ankﬂnxnk - fnk—1||N2 + ankM]
k—ro0 Nk

(4200 < —timinf{las, — pl? — 7,0 — ) <0,

which gives

(4.21) lim ||vp, — 2y, || = 0.
k—o00

Also, using Algorithm and (4.4), we have

2011 = plI* = (1 = = Bu)xn + Buvn — |
= |1 = = Bu)(zn — ) + Bulvn — p) — anpll?
<1 = = Bu) (@0 = p) + Bulvn — P)II° + i [|pl®
— 20, ((1 — o = Bn)(xn — p) + Ba(ve — ), p)
<11 = an = Ba)(@n — p) + Bu(vn — ) |I* + M
< (1= an = Bu)llzn = plI> + Bullvn — plI?
— (1= = B)Bullvn — zal* + s M
< (1= an = Bo)l|lzn = plI* + [lwn — pl”
—pl2 = p— p2(1 = p) + w]llwn — ul?
(4.22) — (1 = ap — Bn)Bulltn — 2n||* + M.
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It can be deduced from (4.18)) that

limsupp[2 — p — p(2(1 = p) + )]l wn, — ttn, [|’]

k—o0
: On,
< 11?8up[\\$nk = plI* = w1 =PI + o~ llwn, — -1 | N2
— 00 Nk
— (1 = any, — Buy) Bug llvn — "EnHQ + aup, M]
(423) < —liminf{ley, — pl ~ a0 o7 <0
which gives
(4.24) lim ||w,, — u,, || = 0.
k—o00
Notice that as £ — oo, we have
Oy,
(425) Hwnk - x”k” = enkank - Can—l” = Qny, - _k||xnk - xnk_lH — 0.
n
In addition, we have the following
(426) Hwnk - Unk” < ||w”k - x”k” + Hxnk - Unk“ —0ask — o0,
(427) Hunk - xnk” < ||unk - Unk” + ank - Ink” — 0 as k — oo.

From the Algorithm (3.2|and (4.21)), observe that

||xnk+1 - Unk” = H(l - Qp — 5n)$nk + ﬁnvnk - UnkH

< (1 — Oy — 6nk)||x”k - U”k” + /BnkHUnk - U”k”

(4.28) + a, ||vn, || = 0 as k — oo.
Using (4.28) and (4.21)), it gives
(429) ||xnk+1 - $nk|| < ||xnk+1 - U”k” + ||Unk - z”k” — 0as k — oo.

Since {z,} is bounded, there exists a subsequence {xnkj} of {x,, } such that {xnkj}

converges weakly to z* € H;. By (4.21), (4.25) and (4.27), we have that the
subsequences {wy, } of {wn,}, {un, } of {un,} and {vy, } of {v,,}, all converge

weakly to x* respectively. From (4.24) and Lemma we have that z* € Q.

Since {z,, } is bounded, it follows that there exists a subsequence {xnkj }of{z,,}

that converges weakly to 2* such that

(4.30) limsup(p,p — zy,) = Jlgrgo (p,p— ;) = (p,p — 7).

k—o0

Hence, since p = Py0, we have obtain from (4.30) that
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(4.31) lim sup(p, p — 2n,) = (p,p — 2*) <0,

k—o00

which implies that

(4.32) lim sup(p, p — p,+1) < 0.

k—o00

Using using our assumption, (4.21) and (4.32), we have that lim sup,_, . 0,, =

28, ||tn — vnlll|lTner — 2| + g—’;Hxn — Zp_1||Na + 2(p,p — zp41) < 0. Thus, the last

part of Lemma [2.2|is achieved. Hence, we have that lim ||z, —p|| = 0. Thus, {z,}
n—oo

converges strongly to p € . O

5. APPLICATION TO EQUILIBRIUM PROBLEM

In this section, we apply our results to equilibrium problem.

The equilibrium problem is one of the interesting problems in this area of re-
search. Equilibrium problems are special cases of monotone inclusion problems,
saddle point problems, minimization problems, optimization problems, variational
inequality problems, Nash equilibria in noncooperative games, and various forms
of feasibility problems. Let C' be a closed convex subset of a real Hilbert space H.
Let F': C' x C' — R be a bifunction, the equilibrium problem is defined as finding
x € C such that

(5.1) F(z,y) >0VyeC.

The solution set for = is denoted by EFP(F)). It is well-known that to approximate
the solution of problem (5.1), we assume the bifunction F satisfy the following
well-known conditions:

(1) F(x,z) =0Vx € C,

(2) F is monotone, thatis F(z,y) + F(y,z) <0V az,y € C,

(3) foreach x,y,z € C limy o+ Faz + (1 —a)z,y) < F(z,y),

(4) for each x € C,y — F(z,y) is convex and lower semi-continuous.

Lemma 5.1. [|6] Let C' be a nonempty closed convex subset of H and let F be a
bifunction of C' x C' into R satisfying (1) — (4). Suppose that A > 0 and = € H, thus,

there exists z € C such that

1
(5.2) F(z,y)+X(y—z,z—x>20, Yy € C.
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In addition, if
1
(5.3) wa:{xéC:F(z,y)—f-x(y—z,z—x)20,VyEC},

then the following hold:
(1) J¥ is single valued and firmly nonexpansive,
(2) F(JF) = EP(F),
(3) EP(F) is closed and convex.

We note that J¥ is the resolvent of F for A > 0.

Lemma 5.2. [23] Let C be a nonempty closed convex subset of H and let F be a
bifunction of C' x C'into R satisfying (1) — (4). Let By be a set valued mapping of H
into H defined by

{zeH:F(z,y)+({y—x,2) >0Vy € C} ifzecC

(5.4) Br =
0, otherwise.

Then EP(F) = B'(0) and By is a maximal monotone operator with Dom(By) C
C. Furthermore, for any © € H and \ > 0, the resolvent JI of F' coincides with the
resolvent of Bp, that is

JE(x) = (I + Bp) ().

Using the above results. Setting A = 0, and J{ (z) = (I + Br)~!(x) from Lemma
we obtain the following algorithm and result.

Assumption 5.1. Suppose that the following conditions hold:
(1) The set C'is a nonempty closed and convex subset of the real Hilbert space H.
(2) F: C x C — R be a function satisfying conditions (1) — (4).
(3) The solution set Q = EP(F) # ().

Algorithm 5.2. Initialization: Given v, > 0, p € (0,1] and 0,,, 8., an, i1, 1, € (0,1),
forall n € N, let xy,z,, € H be arbitrary.

Iterative step:
Step 1: Given the iterates x,,_, and z,, for all n € N, choose 0,, such that 0 < 0,, < 0,
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where

. 0 " .
min {;a ||33nfxn—1H ) lfxn 7£ Tn—1,
(5.5) 0, =
Ly otherwise,
K

where 6 > 0 and {¢,} is a positive sequence such that €, = o(a,).
Step 2. Set

Wy, = Tp + Op (2 — 20 1).

Then, compute

(5.6) Uy = J5 wy,

where ), is chosen to be the largest \ € {v,~l,~I?, - -} satisfying

(5.7) M Aw, — Auy, || < pl|lwn, — uy|-

Step 3. Compute

(5.8) Tonr1 = (1 —an — Bn)Tn + Bu((1 = plw, + puy + pAn(Aw, — Auy,)).

Stopping criterion: Set n := n + 1 and go back to Step 1.

Theorem 5.3. Let {x,} be the sequence generated by Algorithm Then, un-
der the Assumptions |5.1] if lim a,, = 0,> 7, a, = 00, and 0 < liminf, . 5, <
n—oo

limsup,,_,., Bn < 1. Then, {x,} converges strongly to p € 2, where ||p|| = min{||z*|| :
z* e Q).

6. NUMERICAL EXAMPLE

In this section, we present some numerical examples in finite dimensional Hilbert
spaces and compare our proposed Algorithm [3.2) with Algorithm 3.1 of [8]. In ad-
dition, we compare our proposed Algorithm [3.2| with Algorithm 3.1 of [27].

Example 1. Let H = L*([0,1]) and norm ||z|| = (fol |z(t)|dt)2 and the inner product
(r,y) = fol z(t)y(t)dt for all x,y € L*([0,1]). Define the operator A : L*([0,1]) —
L*([0,1]) by

(6.1) Az (t) = max{0, z(t)}.
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Suppose that C' = {x € H : ||z|| < 1} is a unit ball, then

= el >1,

(6.2) Po(z) = { lollez’ ‘

v, ifllalle < L.
Choose v = 0.03,] = 1,1 = 038,k = 1,6 = 0.001, y = —5,€, = ﬁ,ﬂn =
32_’”;5, p = 0.38. It is easy to verify that all hypothesis of Theorem are satisfied and

the set of solutions to the VI(A,C) (1.1I) is given by Q = {0} # (). We use different
choices of xy, 1 and test the convergence of our algorithm with ||z, 11 —z,|| < 107° as
stopping criterion. We compare the performance of Algorithm [3.2|with the Algorithm
3.1 of Cholamjiak et al. [8].
(1) Case I: wo(t) = =2 ay(t) = e 2.
(2) Case II: x¢(t) = sin5t, 1 (t) = cos —3t.
(3) Case III: xo(t) =t + 1, 21(t) = e*.
(4) Case IV: xy(t) = €3, x1(t) = —2sin 2L.

The computational results are shown in Table |I|and Figure

TABLE 1. Computation result for Example

Algorithm[3.2]  Algorithm 3.1 of [8]

Case I No of Iter. 14 12

CPU time (sec) 2.6427 4.0313
Case IT No of Iter. 13 12

CPU time (sec) 2.5892 5.3755
Case III No of Iter. 17 17

CPU time (sec) 2.1036 8.2650
Case IV No of Iter. 17 18

CPU time (sec) 3.1534 7.1918

Example 2. Let H = RY, with the Euclidean norm on RY. Suppose that C = {z €
H : ||z|| < 1} is the unit ball, define the operator A : C' — RY by

(6.3) Ax(t) = x.
We have
(6.4) Po(z) = H;i_nﬂ if |z > 1,

z, iffle] <1



INERTIAL RELAXED ITERATIVE ALGORITHMS FOR VIP.

—— Algorithm 3.1
—=— Cholamjak et al.

6

8 10 12 14

Iteration number (n)

Iteration number (n)

FIGURE 1. Example |1, Top Left: Case I; Top Right: Case II; Bottom
Left: case III; Bottom Right: Case IV.

With these given C' and A, the set of solutions to the VI(A,C) (1.1) is known
be Q = {0} # (. Choose v = 0.05,] = 4,1 = 0.38, K

1

_ 1 _ 1
VoD & = M’B”_ 5+

2

[——Algorithm 3.1
—=— Cholamiak et al.

6 8 10 12 14
Iteration number (n)

[—+— Algorithm 3.1
—=— Cholamijak et al.

10 15 20 25
Iteration number (n)

= 0.01,0 = 0.001,
Gy P = 0.38 It is easy to verify that all hypothesis
Theorem are satisfied. We use different choices of xq, x, and test the convergence

3619

to

of

of our algorithm with ||z,,1 — x,|| < 107¢ as stopping criterion. We compare the
performance of Algorithm [3.2| with the Algorithm 3.1 of Thong et al. [27]].

(1) CaselI: N = 5.

(2) Casell: N = 10.
(3) Case III: N = 30.
(4) Case IV: N = 50.
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The computational results are shown in Table [2|and Figure [2}

TABLE 2. Computation result for Example

Algorithm[3.2]  Algorithm 3.1 of [27]

Case I No of Iter. 11 27

CPU time (sec) 0.0022 0.0042
Case IT No of Iter 12 28

CPU time (sec) 0.0016 0.0027
Case III No of Iter. 12 29

CPU time (sec) 0.0014 0.0049
Case IV No of Iter. 12 29

CPU time (sec) 0.0014 0.0041

7. CONCLUSION

In this work, we introduce a new inertial relaxed Tseng extrapolation method
for approximating the solution of a variational inequality problem in which the
underlying operator is pseudomonotone in the framework of Hilbert space. The
main advantage of this method is the fact that the sequence {z,} generated by
Algorithm converges strongly to the minimum-norm of the solution set €. In
addition, the proposed iterative algorithm is combination of both the inertial ex-
trapolation step and relaxation parameter, which is known to help speed up the
rate of convergence. Furthermore, we present some examples and numerical ex-
periments to show the efficiency and applicability of our method in the framework
of infinite and finite dimensional Hilbert spaces. The results obtained in this work
extends, generalizes and improves several results in this direction.
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