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Abstract: The aim of this paper is to propose a new iterative algorithm to approximate the solution
for a variational inequality problem in real Hilbert spaces. A strong convergence result for the
above problem is established under certain mild conditions. Our proposed method requires the
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are presented to support that our proposed method performs better than some known comparable
methods for solving variational inequality problems.
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1. Introduction

Suppose C is a nonempty closed convex subset of a real Hilbert space H with the inner
product (.,.) which induces the norm |.||, and A is a self mapping on H. The variational
inequality problem (VIP) for an operator A on C C H is to find a point x* € C such that
the following is the case.

(Ax*,x —x*) > 0 foreach x € C. (1)

In this paper, we denote the solution set of (VIP) (1) by I'.

The theory of variational inequalities problems (VIP) was introduced by Stampac-
chia [1]. It has been proved that the (VIP) problem arise from various mathematical models
connected with real life problems. Over the years, VIP has attracted the attention of well-
known mathematicians due to its applications in several fields of interest such as sciences
and engineering. Interest in (VIP) stems from the fact that it is applicable in solving several
real life problems that are of physical interest, such as the problem of the steady filtration
of a liquid through a porous membrane in several dimensions, the problem of lubrication,
the motion of a fluid past a certain profile and the small deflections of an elastic beam (See,

e.g., [2]).
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The optimization problem comprises maximizing or minimizing some function f
relative to some set S. The function f provides room for the comparison of different options
relative to determining which is the best. We write the optimization problem as follows:

optimizeycs f(x)

where optimize stands for min or max, and f : R” — R denotes the objective function. We
note that the optimal solution of a maximization problem of the following:

e

coincide with the optimal solutions of the minimization problem:

min — £ (x)
and we have maxycs f(x) = — minyes(—f(x)).

The two popular methods of solving (VIP) (1) are the projection method and the
regularized method. Several authors have developed efficient iterative algorithms for
solving the (VIP) (1). The projection-type methods are well developed in the literature (see,
for example, [3-7]). The well-known projected gradient algorithm method, which is useful
in solving the minimization problem f(x) subject to x € C is given as follows:

X1 = Pe(xn —an 7 f(xn)), n2>0, ()

where the real sequence {, } of parameters satisfies some conditions, P¢ is the well-known
metric projection of vectors in H onto C and v/ f denotes the gradient of f. Interested
readers may refer to [8] for convergence analysis of the above method for the case when
f + H— Ris convex and differentiable. The method (2) was extended to the (VIP) (1)
problem by replacing the gradient of f with the operator A and by generating a sequence
{x,} as follows.

X1 = Pe(xy — anAxy), n>0. (3)

Note that the major disadvantage of this method is the restriction that the operator
A is strongly monotone or inverse strongly monotone ([9]) for the convergence of this
method. In 1976, Korpelevich [10] removed this strong condition by introducing the
extragradient method for solving saddle point problems. This well-known method was
extended to solving variational inequality problems (VIP) in both Hilbert and Euclidean
spaces (see [10,11]). For the onvergence of this method, the only restriction on the operator
A is monotonocity and L-Lipschitz continuity. The extragradient method is given as
follows:

{ Yn = Pc(xn — AAxy)

4
Xns1 = Pe(tn — AAyy), @)

where A € (0, 1). If the solution set T of the (VIP) is nonempty, then the sequence {x; }
generated by the iterative method (4) converges weakly to an element in I'.

Clearly, by using the above method, one needs to compute two projections onto the
set C in every iteration. It is well known that the projection onto a closed convex set
C C H has a close relationship with the minimum distance problem, which may require a
restrictive amount of computation time. To solve this problem, Censor et al. [4] introduced
the subgradient extragradient method by modifying iterative algorithm (4). They replaced
the two projections in the extragradient method (4) onto the set C with one projection onto
the set C C H and one projection onto a half-space, which is easier to calculate.



Axioms 2021, 10, 248 3o0f 15

The Censor et al. [4] subgradient extragradient method is given as follows:

Yn = Pc(xy — AAxy)
Tw={x€H: (xy—AAxy — Y, x — yu) < 0} (5)
Xp1 = Pr, (xn — AAyn),

where A € (0, %) Several authors have studied the subgradient extragradient method
and proved some useful and applicable results (see, for example, [7,12] and the references
therein).

In 2000, Tseng [13] developed a method involving only one projection for solving the
variational inequality problem (VIP) (1). The Tseng’s extragradient method is as follows:

{ Yn = Po(xn — AAxy)

6
Xus1 = Y — A Ayn — Axn), ©)

where A € (0, 7). Recently, many well-known mathematicians developed some modified
Tseng’s extragradient methods for solving variational inequality problems (VIP) (see,
e.g., [14-16] and the references therein).

The inertial-type iterative methods are based on a discrete version of a second order
dissipative dynamical system (see [7,17,18]). These methods can be seen as a process meant
to accelerate the rate of convergence of a given method (see, e.g., [19-21]). In 2001, Alvarez
and Attouch [19] applied the inertial method to derive a proximal algorithm for solving
the problem of finding zero of a maximal monotone operator. Their method is given as
follows.

Given x,,_1,x, € H and two parameters 6, € [0,1), A, > 0, x,,41 € H is obtained
such that the following is the case:

0e )\nA(an) + Xpp1 — Xn — Gn(Xn - xn,l). (7)
The above method can be written equivalently as follows:
Xnyl1 = ]fn (xn + Qn(xn - xn—l)/ ®)

where ]/{‘n is the resolvent of the operator A with the given parameter A,, and the inertial is
induced by the term 6, (x, — x,,_1).

Several algorithms with faster convergence rate via the use of inertial methods have
appeared in literature recently (see, e.g., [22,23]). These algorithms include inertial forward-
backward splitting methods ([24]), the inertial Douglas—Rachford splitting method ([25]),
inertial ADMM ([26]), inertial proximal-extragradient method ([27]), inertial contraction
method ([28]) and inertial forward-backward-forward method ([29]), among others.

Motivated by the results above, we propose a new algorithm for solving variational
inequality problems in real Hilbert spaces. Our proposed method combines the modi-
fied Tseng’s extragradient method [13], the viscosity method [30] and the Picard—-Mann
method [31]. Our method requires the computation of only one projection onto the feasi-
ble set (solution set) in each iteration. We establish a strong convergence theorem of the
proposed algorithm under certain mild conditions. Furthermore, with the help of several
numerical illustrations, we show that the proposed method performs better than some
known methods for solving variational inequality problems.

This paper is organized as follows: In Section 2, some preliminary definitions and
known results that are needed in this study are given. In Section 3, a modified Tseng's
extragradient algorithm is proposed, and a strong convergence theorem for the method
is presented. In Section 4, some numerical illustrations are given to show that method
presented herein performs better than some existing methods. Section 5 contains the
concluding remarks of this paper.
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2. Preliminaries
Let H be a real Hilbert space, we recall the following definitions.
Definition 1. A mapping A : H — H is said to be:
(i) L-Lipschitz continuous with L > 0 if the following is the case.
|Ax — Ay|| < L||x —y|| forall x,y € H. )

IfL € [0,1) then Ais called a contraction mapping. If L = 1, then A is called nonexpansive
mapping.

(ii) It is monotone if the following is the case.
(Ax — Ay,x —y) >0, forall x,y € H. (10)
(iii) A is called strictly monotone if for any x # y, the following is the case:
{(x—y Ax) = Aly)) > 0

and the equality is possible only if x = y.
(iv) A is called strongly monotone if for any x,y € H, the following is the case:

(x =y, Alx) = A(y)) = a(llx = yIDI[x -yl

where the nonnegative function «(t) defined at t > 0 satisfies the condition a(0) = 0and a(t) — oo
when t — oo.

(v) A is called pseudomonotone if the following is the case.
(Aly), x—y) >0 = (A(x),x—y) >0, Vx,y € H.
For every x € H, there exists a unique point Pcx in C C H such that the following is the case:
[l = Pex[] < Jlx —y (1)

foreach y € C (see, e.g., [32]). A mapping Pc is known as the metric projection of H onto C C H.
It is known that the mapping Pc is nonexpansive.
Next, we recall the following lemmas which will be useful in this paper.

Lemma 1 ([32]). Given that C is a closed convex subset of a real Hilbert space H and x € H, we
have the following:
(i) | Pcx — Pcy||* < (Pcx — Pcy,x —y) forally € H;
(i) | Pex — |2 < |x — y|> = [|x — Pexl? forall y € H;
(iii)
z = Pexifand only if (x —z,z—y) >0
forally € C.

For more properties of the metric projection P, the interested reader may refer to
Section 3 of [32].
Let A : H — H. The fixed point problem (FP) is formulated as follows.

find x € H suchthat x = A(x). (12)
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The set of fixed point of the operator A is denoted by F(A), and we assume that
F(A) # @. Our interest in this paper is to find a point x € H such that the following is the
case.

x e INF(A). (13)

The weak convergence of the sequence{x, } to x is denoted by x,, — x as n — oo, and
we denote the strong convergence of {x, } to x by x, — x asn — oo.
For each x,y € H and a« € R, we recall the following inequalities in Hilbert spaces.

lax + (1 = a)yl? = allxl? + (1 = ) llyl* — a(1 — a)l|lx — y[|*. (14)
I+ yl1* < %] +2(y, x + ). (15)
I+ ylI? = [|x[1> +2¢x, y) + [lylI*. (16)

The following lemmas will be needed in this paper.

Lemma 2 ([33,34]). Let {a,} be a sequence of nonnegative real numbers, {a, } denotes a sequence
of real numbers in (0,1) with Y57 1 &y, = oo and {by, } denotes a sequence of real numbers. We will
assume that the following is the case.

a1 < (1 —ap)ay +ayb,, Vn>1.

Iflimsup,_, ., by, < 0 for every subsequence {ay, } of {a,} satisfying liminfy_, (
ap,) 2> 0, then limy o0 2, = 0.

Anyq —

3. Main Results
We assume that the following condition is satisfied.

Condition 1. The feasible set C is a non-empty, closed and convex subset of the real Hilbert space
H. The mapping A : H — H is monotone and L-Lipschitz continuous on H, with the solution
set of (VIP) (1);T # @ and f : H — H is a contraction mapping with the contraction parameter
ke[0,1).

We now propose the following algorithm.

Step 0: Given {a,;} C [0,&) for some & > 0, A € (0,1), {6,} C (a,b) C (0,1—By)
and {B,} C (0,1) satisfying the following conditions:

nh_rgolo Bn=0, n;l,gn = 00. 17)

choose the initial xy, x; € C and setn := 1.
Step 1: Set the following:
Wy = Xp + D‘n(xn - xn71>/ (18)

and compute the following.
Yn = Pc(wy, — AAwy,). (19)

If y, = wy, then stop the computation. y, is a solution to the problem (VIP). Other-
wise, proceed to Step 2.

Step 2: Set the following:
hn = (1= 0n — Bn)f(xn) + 6nzn (20)

and compute the following:
Xn+1 = f(hﬂ)l (21)
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Iz — pI1?

IA I

where
zZn = Yn — MAyn — Awy,). (22)

Set n := n 41 and proceed to Step 1.
Next, we prove the following results.

Theorem 1. Suppose Condition 1 holds and the following is the case.

.
lim —"||x, — x,_1]| = 0. (23)
Bn

The sequence {x, } generated by the algorithm converges strongly to an element p € T, such
that p = Pro f(p).

Proof. Claim I: We claim that the sequence {x, } is bounded for each p = Py(c a)o F(p)- We
begin by proving the following.

120 = Pl < llwn — plI* = (1 = AL?)||yn — wa > (24)
Using (22) together with (10), (11), (19) and Lemma 1 (ii), we have the following.

[yn — A(Ayn — Awy) — pl|?

[yn — pII* + A?[| Ayn — Awy ||* = 2A(yn — p, Ayn — Awn)

[P (wn — AAwy) — pl|* + A?|| Ayn — Awy||> = 2A{yn — p, Ayn — Awy)

|wy — AAwy, — p||*> — [[wn — AAwy, — Pc(wy — AAwy)||? + A?|| Ay, — Awy||*—
2Myn — p, Ayn — Awy)

[wn — AAwy — pl|> — [ty — AAwy — yul* + A Ayn — Awy >~

2Ayn — p, Ayn — Awy)

lwn — pl|? — 2A{Awy, wy — p — AAwy) — ||[wy — yu||> + 2A{Awy, wy — Yy — AAwy,)
+A?|| Ayn — Awnl* = 2A{yn — p, Ayn — Awy)

[wn = plI> = 2A{AYn, yn — p) — llwn — ynul* + A?|| Ayn — Awy >

lwn — plI* = 2A{Ayn — Ap,yn — p) = 2A(Ap, yn — p) — l[wn — ya >+

A2|| Ay — Awy >,

(25)

Using the fact that the mapping A is monotone and L-Lipschitz continuous, we have
the following from inequality (25).

< Nwn = plI* = [lwn — yall*> + A2|| Ay — Aw, ||
< Nwn = plI? = llwn — ynll? + A2L2|lyn — wal|? (26)
= Jwa —plI* = (1 = A2L?)|lyn — wall*.

Iz = pI1?

This implies the following.
lzn = pll < llwn —pll. (27)
By (18), we have the following estimate.

| + an(xn — x,-1) — p|
[0 = pIl + anllxn — x| (28)
o — pll + BB 0 — 01

lwn = pll

A Il

Using the condition that g—ZHxn — x,_1|| = 01in (23), it follows that there exists a
constant /1 > 0 such that the following is the case.

&n

B lxxn — 21| <41, Vr>1. (29)
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[ = pl

%041

IA I IANIAIAIAIA

-l

Using (28) and (29) in (27), we have the following.
lzn = pll < llwn = pll < llxn = pll + Bula. (30)

Using (21) and the condition that f is a contraction mapping, we have the following.

51 =pll = () =
I7(0n) = £(p) + £(p) = pl 4
[#(h) = F(p)]l + IF(p) = pl

Kl = pli+ 172 = o1l

Next, by using (20) together with (30), we have the following:

(1 =0 — Bu)f(xn) + Onzn — p||

(1 =6 = ) (f (xn) = p) +6n (20 = p) = Bup||

(1= 6 = Bu) (f (xn) = p) + 6u (20 = p)I| + Bullp

1= 00— Bu)|lf (xn) = pll + 6|z — Il + Bul Pl

L Pl o)~ S+ 00 BLFR) Ol =gl ulr (32)
1

1

1

IAIA I

1—=0u = Bu)llxn = pll + (1= 60 = Bu) I (p) = pll + Onllzn — pll + Bullpll

= On = Bu)llxn = pll + (1 =00 — Bu) [ f(p) = pIl + Onlllxn — pll + Bula] + Bullpll
= Bu)llxn = pll + (L= 00— Bu) [ £(p) = pIl + Bu(Bnlr + [[p])

= Bu)llxn = pll + (1= 0x = Bu) | f(p) = pll + Bul2,

for some ¢, > 0.
Using (32) in (31), we have the following:

< k(1= Ba)llxn = pll+ k(L= 6, — B[ F(p) — pll + Bukla + || £ (p) — pll
< (1= Ba)llxu = pll+ (1= 00— B[ f(p) — pll + Bukla + [ £ (p) = pll

= (1= Bu)llxn = pll+ @ =60 — ) [ f(p) — pll + Bukts

< (1= Ba)llxn — pll + (1 — k) 2L 5
< max{”xn—PHrizsﬂulf,(;f) p”} 33)

A

U342 -
max{ |lx - p|, S22,
for some ¢3 > 0. This implies that the sequence {x, } is bounded. Therefore, it follows that
{zun}, {hn}, {f(hn)} and {w, } are bounded.

Claim II: We have the following case:

(1—=Ba)(1— AZLZ)”]/H - wn”z < 3(1 = Bn)llxn — PHZ — llxnt1 — P”Z + Bulro,

for some ¢1p > 0. By using (21) together with (11), we obtain the following;:

If () = pI?

f () = f(p) + f(p) — pII?

1 () = F(PIIZ + (1 (p) — pII> +2{f () = £(p), f(P) T
K21 = p||? + £ (p) = pl|? + 211 f () = F(P) 11 £ (p) = pll

Kl = p|> + 11 £ (p) = pII* + 2Kl1hn — pll11 £ (p) — PII
Kl = pl? + ks,

[ p1 — sz

INIAIA

for some ¢, > 0. By using (20) together with (10) and (11), we obtain the following:
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1Fn =

pl> = (1= 64— Bu)f(xn) + 6nzn — pl|?
= ||(1—9n— )(f(xn) p) + 6n(zn — p)|I>—
2Bu((1 = 0p — Bu) (f (xn) — p) + On(zn —P),P>+ﬁ%|\P||2
< [(1-6.—p )(f( n) = P) 4 0n(zn — p)II* + Buls
< (=00 = Bu)?[lf (xn) = pI* +2(1 = 65 — Bu)Onll f (xn) — pllllzn — Il + 67|20 — pI?
+,8n£5
< (1 =00 = Bu)?llf (xn) — plI? + (1 = 61 — Bu)Oull f (xn) — pI*+
(1= 60— Bu)Oullzn — pII* + 02|20 — plI*> + Buls
< (1 =0n—Bu) (1= Bu)llf(xn) — P”z + (1= Bn)Onllzn — PHZ + Buls,
for some /5 > 0. Next, we have the following estimate:
1f () = plI* = [If(xn) = f(p) Jgf(P) —pl? ,
= |[f(xn) = fPI+ 1 f(p) —plI* +2(f(xn) = f(p), f(p) — P)
< IIZ(xn) —fgv)ll2 + 1 f(p) " plI> + 2| f (xn) —JQ(P)II 1f(p) — lel
< kzllxn - PII2 +11f(p) — PH2 + IIJ(xn) —fgp)ll + 1 f(p) " pll
< Kxn - 10||2ﬂL 1f(p) = plI* + K={[xn — plI= + | f(p) — Pl
< 2k|lxn = pl* +20f(p) - pII?
< 2k[|xn — pl®+ Le,
for some ¢4 > 0. Hence, by combining (36) and (35), we have the following:
[ = plI* < 2k(1 =6, — Bu) (1 = Bu)llxn — plI* + (1 = Bu)Oullzn — plI* + But7,
for some ¢7 > 0. By using (26) and (37) in (34), we obtain the following:
llp41 — PH2 < 2k2(1 =0 — Bn) (1 = Bn)lxn — PHZ (1= Bn)Onllzn — sz + Buly + kly
< 2k(1 =0y — Bn) (1 — Bu)llxn — P”Z (1 — Bn)Onllzn — PHZ + Bnls
< 2k(1 =6y — Bu) (1= Bu)llxn — plI*+
(1= Bn)On[llwn — ;27||2 — (1= 22L2)lyx ” wa ] + Buls - )
< 21— Bu)llxn = plI= 4+ (1 = Bu)lwn — plI7 — (1 = Bn) (1 = A°L?) [[yn — wa|
+,Bn€81
for some /g > 0. From (30), we obtain the following:
lwn —plI> < (||xn—p!—|—,8n€1)2 )
= |lxn — plI* + Bn (21 [|xn — pll + Bntt)
< Hxn—P||2+,3nfgr
for some {9 > 0. By using (39) in (38), we obtain the following:
[xpr1 —pl2 < 20— Bu)llxw — plI> + (L= Bu)llxn — pl* + (1 — Bn) Bulo + Buls—

(1= Bn) (1 = A2L?) ||y — wnl[?
3(1 = Bu)llxn — sz + Bnlio — (1= Bu)(1— Asz)Hyn - wnHZ/

for some ¢19 > 0. This implies that the following is the case:

IN

(1= Bn) (1 = A2L)lyn — wal® < 3(1 — Bu)llxn = plI* = xus1 = pII* + Butio,

for some ¢1p > 0.

Claim III: We have the following;:

ltwsr = pl? < k(= Ba)llxn — pIP + (1 - )ﬁn[w(l_;ff”)%Hxn—XHHH
200~ B[l () — prxss = p) + 2= (s — p + [1£(p) — pIP)],
for some D > 0.
From (10), we obtain the following.

(35)

(36)

(37)

(38)

(39)

(40)

(41)
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1hn = plI?

IN IN IN IN IN I

IN

IN

£ () = plI?

If(ha) = f(p) + f(p) — plI?

£ (ha) = F(P)I* +2(f (P) = P, Xns1— D)
Kl — pll* +2{f(p) — p, Xps1— )
kllhn = pll* +2(f(p) = p, xns1— p)-

Next, we have the following estimate.

2041 = plI?

ININIA

(1= 60n — Bu) f (xn) + 6nzn — p|I?

(1= 60)?(f (xn) = f(p) + f(p) = pII> + 16n(z0 — p) — Bu(f (xn) — p)II*+
2(1 = 0n)(f(xn) — P, On(z0n — p) — Bu(f(xn) — p))

(1 =6l f(xn) = F(P)IIP+ (1 =01 f(p) — plI*+

2(1 = 0a)(f (xn) = f(p), f(p) = p) + 02120 — plI> + B3Il f (xn) — PP~
2B0n(zn — p, f(xn) — p) +200(1 — 0n){f (xn) — P, 20 — p)—

2B (1= 0)(f(xn) — p, f(xn) — p)

K2 (1= 6)[|xn — plI* + (1= 6a) || f(p) — pII> +2(1 = 6) [ f (xn) = F()IIIf (p) — P
+0nllzn — plI* + Bullf (xn) — plI* = 2Bubn(zn — p. f (xn) — p)+

20, (1 — 6n)(zn — p, f(xn) — p)

k(1= 0)[lxn = plI> + (1 = 0)[1f () = plI*> + (1 = )1 f (xu) — f(P)|*+
(1 =61 f(p) = pII* + Oullzn — plI* + Bullf (xu) = f(p) + f(p) — PII*+
20, (1 — 64 — Bu)(zn — p, f(xn) — p)

k(1= 6u)[[xn — plI> + (1 = 8) [ f(p) — plI> + K2 (1 = 6,) | — pl|>+

(1 =61 f(p) = plI* + Oullzn — plI> + Bull f (xn) = F(P) 1>+ Bull f(p) — plI*+
2Bu(f(xn) = f(p), f(p) = P) +26n(1 — 05 — Bu){(zn — p, f(xn) — p)
k(1= 6)[|xn — plI> + (1= 0) [ f () — plI> + k(1 = 6x) |xn — pl|*+
(1=0)l1f(p) = pII* + Onllzn — pII* + Buk?||xn — plI> + Bull f(p) — pII*+
2Bullf(xn) = F(PIIf(P) =PIl +204(1 — 61 — Bu)llzn — Pl f(xn) — Pl
k(1= 6,120 = plI* + (1= 6,)[1f (p) = plI> + k(1 = 6,) [0 — p[I*+

(1 =6l f(p) = pII* + Oullzn — pII* + Bukllxn — plI* + Bullf (p) — pII*+
Bullf (xn) = F(P)II> + Bull £ (p) = PlI* + 0 (1 — 61 — Bu) |20 — pII*+

On(1 =0 — Bu) || f(xn) — PHz

k(1= 6)[|xn — plI> + (1= 0) [ f () — plI> + k(1 = 6x) | X0 — pl|*+

(1 =0l f(p) = pII* + Oullzn — plI* + Bukllxn — plI* + Bullf (p) — pII*+
Bukllxn — plI* + Bull f(p) — pII* 4 62(1 — 61 — Bu)llzn — plI*+

0n(1— 600 — Bu)llf(xn) — f(p) + f(p) — pII?

(42)
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= k(1= 6)[lxn — plI* + (1= 0a)[If () — pII* + k(1 = 6) |xn — plI>+
(1=6u)1f(p) = pII* + ullzn — plI* + Bukllxn — plI* + Bull f(p) — pII*+
Brkl|xn — PHZ + Bullf(p) — PHZ + 00 (1 — 01 — Bu)llzn — P||2+
On (1= 0 — Bu) || f (xn) = F(P)I* 4+ 0 (1 = 6 — Bu) | £ (p) — pII*+
20, (1 — 0y — Bu)(f(xn) — f(p), f(P) — P)

< k(1= 00)[lxn = plIP + (1= 0a) I (p) — pII> + k(1 — 6) || — plI*+
— )1 f(p) = PII> + Oullzn — plI> + Bukllxn — plI> + Bull f(p) — pII*+

Bukllxn — plI* + Bull f(p) = pII* + (1 = 61 — Bu)llzn — pII*+
k0 (1 — 6, — Bu) lxn — plI* + 04 (1 — 60 — Bu) [ f(p) — plI*+
20, (1 = 6n — Bu) | f (xu) = F(PIIIIf (P) — Pl

< k(1= 0,120 = plI* + (1= 0,)[If(p) — pII* + k(1 = ) [[xn — plI*+
(1=6)[f(p) = pII* + (1 = Bu)llzu — pII* + Bukllxn — plI* + Bull f (p) — pII*+
Bukllxn — plI> + Bull f(p) — pl*+ (43)
k0 (1 — 6, — Bu) 1w — plI2 + 02(1 — 60 — Bu) [ f(p) — plI*+
On(1 =0, — Bu) 1 (xn) — F(P) I + 62 (1 = 0u — Bu) [ (p) — pII?

< k(1 —=60)[lxn = plIP + (1= 0a)lf(p) — pII> + k(1 — 6) || x0 — plI*+
(1= 0)1f(p) = plI* + (1 = Bu)llzu — plI* + Bukllxn — plI> + Bull f(p) — pII*+
Bukllxn — plI* + Bull f(p) — plI*+
kB (1 —0n — Bn)[|xn — PHZ + 00 (1 =00 — Bu) I f(p) — PH2+
k0 (1 — 6, — Bu)llxn — plI* + 02 (1 — 61 — Bu) [l (p) — plI?

< k(1= 00)llxn — pl2 4+ (1= 02) [l f(p) — plI* + k(1 = 6n) || x0 — pl*+
(1 =6 f(p) = plI* + (1 = Bu)llzn = pII* + Bullxn — plI* + Bull f (p) — pII*+
Bullxn — plI* + Bullf (p) — plI*+
|(|;(_ )911 - .ﬁ;)“xn —plP+ (=00 = Bl f(p) = pI*+ (1= 60 — Bu) [|xn — pII> + (1 — 61 — Bu) X

p)—p
< 41— 0y)[lxn — plI* + 41 =011 f(p) — plI* + (1 = Bu)llzn — plI*.

By using (18), we obtain the following.

10 + (X — xp—1) — plI
||xn - sz + 2y <xn —PrXn — xn—1> + “rzszn - xn—1||2 (44)

|| n ‘ ||
= n n n n n— n n n— .

Hence, by (27), it follows that the following is the case.
120 — pI? < [lwon — plI*. (45)
By using (44) and (45) in (43), we obtain the following.

I = pl> < 401 =0u)[lxn — plI> +4(1 = 6u) | f(p) = pII? + (1 = Bu) 2 — plIP+ (46)
20y (1= Bu) lxn = pllllacn — xu—1ll + a5 (1 = Bu)ll2tn — x|

Next, by using (46) in (42), we obtain the following:

nn = pl? < 4k(1 = 8a) |30 — pI> +4k(1 = 6.) [ £(p) = pII2 + k(1 = o) | xn = pIIP+

ket (1= Bo) [|xn — pllllxn — xp—1ll + ke (1 = Bu) [l xn — x0—1[*+

2(f(p) = prXnt1—p)

k(1= Bl = pIP + k(1= Bi) 30 = 1 | 211 %0 — pl| + 1 = %1 ]

+2(f(p) = p,Xus1 = p) + 4k(1 = 00)[[|xn — plI + 11 (p) = pII?] “7)
k(L= Bu) | xn = plI2 +3Dan(1 = Bu)llxn — xpa || +20f(p) = p, Xu1 = p)+
4(1=6)[lxu = pI2+ 1I£(p) = ]

k(lfﬁn)llxn pIP + (1= k) 25E50 0 v — 0 a]+
(

21 = k) [ty (F(P) = prxns — p>+2§1 Z" (Ilxn =PI+ 11£(p) = IR,

IN

IN

IN
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where D := sup,, n{||xn — pll, X0 — x4—1]|} > 0.

Claim IV:

The sequence is {||x, — p||>} — 0as n — co. By Lemma 2, it suffices to prove that
limsup,,_, . (f(p) —p, xn,,, — p) < 0 for each subsequence {||x,, — p| } of {|x, — pl|} such
that the following is satisfied.

tim inf([ s, = pl| = [l — pll) > 0.

Assume that {||x,, — p|| } is a subsequence of { ||x, — p||} such that lim infi_, (|| X, —
pll = llxn, — pll) = 0. Then, we have the following.

tim inf([|xn,.., = Pl = [l — pl*) = lminf[||xn, =Pl = xn = pl) < (1xngs =PI+ 12— pl)] > 0
Hence, by Claim II, we obtain the following.

limsupk%oo[(l - ank)(l - /\ZLZ)Hy”k - w"k||2] < hmsupk%oo[z?’(l - AB”k)Hx”k - sz_
[x%n+1 = PII* + BriLro]

< limsupy o, [3(1 — Buy) || xn, — p”Z_ (48)
||xnk+1 - P”z} + lim SUPk_00 :B”kglo

= —lminf o[ %0 11 — P12 — X0, — pI?]

< 0.

This implies the following case.

Lim ||y, — wy, || = 0. (49)

k—o0
Next, we show that the following is the case.
| %41 — Xn, || —> 0 as n — co. (50)
By using (49), we have the following.
[Yn, — A(Ayny, — Awpy ) — wy ||

Y, = Wiy || + Al Ay, — Ao | (51)
(1+AL)||yn, — wy, || — 0 as n — oo.

||an _wnk”

IANIA

Next, we have the following.
||xnk+1 —zy || = ||f (M) — zn, || — 0 as n — oco. (52)

Similarly, we have the following.

o
X0, — Wny || = any [|X0, — X 1| = ﬁnk.ﬂﬂxnk — Xp—1]| —> 0 as n — oo. (53)

P
By using (51)—(53), we obtain the following.

||xnk+1 - xnkH < ||xnk+l - an” + Hznk - w"k” + Hwﬂk - x”kH — 0 as n — oo. (54)

Since the sequence {xy, } is bounded, there exists a subsequence {x,, } of {x,, } that
]
converges weakly to a point x* € H such that the following is the case.

limsup(f(p) — p, xn, — p) = im(f(p) = p, xn, —p) = {f(p) = p,x" —p). (55)

k—yo0 j—roo
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By Lemma 4 and (49), we obtain x* € T'. Using (55) and the fact that p = Pr o f(p), we
are able to obtain the following.

limsup(f(p) — p,xn, — p) = (f(p) —p,x" —p) <0. (56)

k—o0

By using (50) and (56), we have the following case.

limsup,_, . (f(p) = p,xm+1—p) < limsup, (f(p) = p,xn, —p)
= (flp)—px" —p) (57)
< 0.
By using (57), Lemma 2, Claim III and the condition that lim,, e % llxn — x, 1] =0,

we obtain lim,_,e ||x, — p|| = 0. The proof of Theorem 1 is now completed. [I

Remark 1. Suantai et al. [35] observed that condition (23) can be easily implemented in numerical
results since the value of ||x, — x,_1|| is given before choosing a,,. We can choose wy, as follows:

. e .
mm- &, ;——r1 I Xx Xy—
fn = { { 7 xn =2yl }' f n 7 Xn-t,

o otherwise,

where o > 0 and {e, } is a positive sequence such that e, = o(By).

4. Numerical Illustrations

In this section, we provide some examples to illustrate and analyze the convergence
of our proposed modified Tseng’s extragradient algorithm. In order to determine the
execution time, we terminated the algorithm by using condition ||x,,1 — x*||? < € where
x* is the solution of the problem and € = 10~°.

Example 1. Let A : R — R be defined by Ax = 2x. Clearly, A is monotone and Lipschitz
continuous with L = 2. Define f : R — R by fx = 7. Choose a, = 0.50, B, = n%rz and
0, = 0.5% (1 — Bu) with A = 0.4. The feasible set is chosen to be C = [—1,2]. Table 1 below
shows the comparison of elapsed times for the proposed algorithm ViTEM and iTEM [16]. We test
the algorithms for two choices of initial points.

Table 1. Comparison of elapsed CPU times.

x0=0.1,x1 = 0.5 x9g =0.5,x1 =15
ViTEM 0.039508 s (iter = 5) 0.039197 s (iter = 5)
iTEM 0.040179 s (iter = 13) 0.040681 s (iter = 15)

Figure 1 shows the comparison of two algorithms for different choices of parameter B,,. For this
purpose, we chose xg = x1 = 1.

Example 2. Define A : R? — R? by A(x,y) = (x +y +sinx, —x +y + siny). Note that A
is monotone and Lipschitz mapping with L = 3. Let f(x) = g. The feasible set is chosen to be
C=[-1,-1] x [2,2]. We chose &, = 3, By = 31 and 6, = 0.5 % (1 — ;) with A = ;. Table 2
below analyzes the elapsed times of ViTEM and iTEM [16] for different choices of xo and x;.
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—O— ViTEM
——iTem

—&— ViTEM
—o—iTem

§ 05 é 05
. 0.4 0.4
0.3 0.3
02 0.2
0.1 0.1
0 o o o 0 ° S N
1 2 3 4 5 6 7 8 9 10 1 2 3 4 5 6 7 8 9 10
Iterations Ilterations
=1 =_1
(a) For By = ;7 (b) For B, = e
Figure 1. Comparison of convergence.
Table 2. Comparison of elapsed CPU times.
= (1,17, x = (15157 x = (—-05,05)7T,x = (1,1)T
ViTEM 0.078728 s (iter = 3) 0.073666 s (iter = 3)
iTEM 0.081701 s (iter = 15) 0.076256 s (iter = 15)

Figure 2 shows the comparison of two algorithms for different choices of parameter
B For this purpose, we chose xg = (—0.5,0.5)T and x; = (1,1)7.

-4
50 - - - - - - - - 1

—6— ViTEM 09
45 —6—iTem :

T T
—6— VIiTEM
—O6—iTem

2 4 6 8 10 12 14 16 18 20 1 2 3 4 5 6 7 8 9 10
lterations Iterations

(a) For B, = % (b) For B, =

\/2n+5

Figure 2. Comparison of convergence.

Example 3. Let H = L%([0, 1]) with the inner product (x,y) fo t)dt and the induced

fo |x(t)|2dt, for all x,y € H. The operator A : H — Hdeﬁned by A(x(t)) =
max{0, x(t)} for t € [0,1] is monotone and Lipschitz continuous on H with L = 1. The feuszble
set is chosen to be the unit ball, C := {x € H : |[x|| < 1}. We chose &, = 0.5, Bp = n+2

and 0, = 0.5 (1 — B,,) with A = . Table 3 below examines the elapsed times of ViTEM and
ITEM [16] for different choices of initial points xo and xy.

norm ||x|| =

Table 3. Comparison of elapsed CPU times.

xo(t) = 0.5(t + 0.5cos(t)), x1 = t + 0.5cos(¢t)

0.190571 s (iter = 5)
0.590528 s (iter > 100)

x0(t) = 159, 21(t) = 1o
0.022461 s (iter = 4)
0.032179 s (iter > 100)

ViTEM
iTEM

Figure 3 shows the comparison of two algorithms for different choices of parameter B,,. For this

purpose, we chose xo(t) = ﬁ and x1(t) = %_
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—o—ViTEM —o—ViTEm
0.09 —o—iTem 0.09 ©— em

2 4 6 8§ 10 12 14 16 18 20 5 10 15 20 25 30 35 40 45 50
Iterations Iterations

(a) For B, = %H (b) For B, = 2n+17100

Figure 3. Comparison of convergence.

5. Conclusions

By combining the modified Tseng’s extragradient method [13], the viscosity method [30]
and the Picard-Mann method [31], a new algorithm is proposed for solving variational
inequality problems in real Hilbert spaces. It is worth mentioning that the proposed method
requires the computation of only one projection onto the feasible set in each iteration. A strong
convergence theorem for the proposed algorithm is obtained under certain mild conditions. It
is shown that the proposed method performs better than some existing methods for solving
variational inequality problems via several numerical examples.
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