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Abstract. In solving variational inequalities, the inertial extrapolation step is a highly powerful tool
in algorithmic designs and analyses mainly due to the improved convergence speed that it contributes
to the algorithms. However, it has been discovered that the presence of the inertial extrapolation steps
in these methods for solving variational inequalities makes them lose some of their attractive proper-
ties, for example, the Fejér monotonicity (with respect to the solution set) of the sequence generated by
projection-type methods for solving variational inequalities is lost when the iterative steps involve an
inertial term, which makes these methods sometimes not converge faster than the corresponding algo-
rithms without an inertial term. To avoid such a situation, we present two new projection-type methods
with alternated inertial extrapolation steps for solving multivalued variational inequality problems, which
inherit the Fejér monotonicity property of the projection-type method to some extent. Furthermore, we
prove the convergence of the sequence generated by our methods under much relaxed assumptions on
the inertial extrapolation factor and the multivalued mapping associated with the problem. Moreover,
we establish the convergence rate of our methods and provide several numerical experiments of the new
methods in comparison with other related methods in the literature.

Keywords. Alternating inertial steps; Armijo-type linesearch; Convergence rate; Multivalued variational
inequalities; projection-type methods.

1. INTRODUCTION

In this paper, we consider the following Multivalued Variational Inequality Problem (MVIP):
Find x* € C and u € A(x*) such that

(u,y—x7) >0, vy eC, (1.1)

where C is a nonempty closed and convex setin R, A : C = R is a multivalued mapping with
nonempty values, and (.,.) denotes the inner product in R”. The MVIP, which was first studied
by Fang and Peterson [18], is important and useful generalization of the classical Variational
Inequality Problem (VIP). The MVIP is also a useful generalization of the class of multival-
ued complementarity problems (see [12, 14, 25]), as well as constrained convex non-smooth
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optimization problems (see [6, 12, 25, 40, 46]). Therefore, problem (1.1) is quite general and
provides a unified treatment for the study of a wide class of problems, such as, price equilib-
rium problems, oligopolistic market equilibrium problems, Nash equilibrium problems, fixed
point problems for multivalued mappings, game theory, and others (see [2, 9, 25, 38] and the
references therein).

If A is a singlevalued mapping in (1.1), them the MVIP reduces to the classical VIP, and
many methods have been developed in the literature to solve the classical VIP. For example, the
gradient projection methods, extragradient methods [28], the subgradient extragradient meth-
ods [7], Tseng’s methods [45], projection and contraction methods [24, 43], and many others.
However, these methods are not easily transformed to the case of the MVIP since it is diffi-
cult to handle the multivalued mappings associated with the MVIP. Therefore, the methods for
solving the MVIP are quite different and some of them have been extensively studied in the lit-
erature. For instance, Li and He [29] extended the projection method to solve the MVIP (1.1) in
finite dimensional spaces in 2009. Later, in 2013, Fang and He [16] introduced an extragradient
method for solving the MVIP (1.1) in finite dimensional spaces. In this method, the next iterate
is a projection of the current iterate onto the feasible set C. That is, the number of projections
onto the feasible set C are doubled per iteration. If the projection onto C does not have a closed
form formula, then a minimal distance problem has to be solved twice per iteration during im-
plementation, and this might seriously affect the efficiency of the method. Many efforts have
been made to overcome this setback recently.

In 2014, Fang and Chen [15] extended the subgradient extragradient method for solving the
MVIP (1.1) in which the second projection onto the feasible set C in the extragradient method is
replaced by a projection onto a specific constructible half-space containing C. The subgradient
extragradient method of Fang and Chen [15] is given as:

Algorithm 1.1. Choose %; € R” and two parameters v,0 € (0,1). Setn = 1.

Step 1. Apply Procedure A (see (2.5)) with x = %, and set x, = R(X,).

Step 2. Choose u, € A(x,) and let k, be the smallest nonnegative integer satisfying v, €
A(Pe(xn —Yrun)),

Vit — vall < (1= 8)lxw — Pe (= Y1) || (1.2)

Set p, = ¥ and z,, = Pc(x, — Ppity). If X, = z,,, then stop.

Step 3. Compute %,+1 = P, (X4 — Pnvn), where C, = {y € R : (x,, — Ppitn — 20,y — 7n) < 0}.
Let n =n+1 and return to Step 1.

Inspired by Algorithm 1.1, Dong et al. [12] proposed the following projection and contraction
method for solving the MVIP (1.1).

Algorithm 1.2. Choose %] € R” and four parameters 7 > 0, 7,0 € (0,1) and o € (0,2). Set
n=1.

Step 1. Apply Procedure A with x = &, and set x, = R(X,,).

Step 2. Choose u, € A(x,) and find the smallest nonnegative integer /; such that p, = t7% and
vn € A(Pc(x, — pnttn)), which satisfies

Prllin = vall < (1= 6)[xn — Fc(xn — pnttn)||- (1.3)
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Set y, = Pc(x, — puutyn). If x,, = yy, then stop.
Step 3. Compute %11 = Xy — &Pud (Xn,Yn), Where d(xn,yn) — Pn(ttn — V), @ (Xn,¥n) := (Xn —
ynyd(xnyyn» and 3, := m
Let n =n—+1 and return to Step 1.

By modifying the subgradient extragradient method with the projection and contraction method,
He et al. [25] proposed the following projection-type method for solving MVIP (1.1):

Algorithm 1.3. Choose x; € R™ as an initial point and fix four parameters y,0 € (0,1) and
0<po<p;<ooSetC; =R" % =x;,andn=1.

Step 1: Apply Procedure A to obtain x, = R(%,).

Step 2: Choose u, € A(x,) and p, € [po,p1]- Set y, = Pc(x, — pnity). If x,, = yp, then stop.
Otherwise, compute z, = 04y, + (1 — 0, )x, and choose the largest & € {¥°,7,7,7°,---} such
that there exists w, € A(z,) satisfying

<Wnuxn _)’n> > G(”naxn —)’n>-

Step 3: Take a point v, € A(y,), set d(x,;,yn) = (xn — yn) — Pu(un — vn) and compute %, =

Xp — Bnd(xn,yn), where B, = ”j’(ff—;)mz and @ (x,,y,) = (Xn — Yn,d(Xn,¥n))-

Step 4: Set C, = {y € R"[{wp,y —z,) <0} forn >2and C, =N C;. Compute %, 1 = Pc: (%,).
If X,,.-1 = xp, then stop. Otherwise, let n :=n+ 1 and return Step 1.

As observed in [25, Section 4], Algorithm 1.1, Algorithm 1.2 and Algorithm 1.3 do not work
well in some examples because of the presence of Procedure A in the iterative steps. Thus, the
authors in [25] proposed the following more general projection-type method without Procedure
A for solving MVIP (1.1), which can be implemented in such examples.

Algorithm 1.4. Choose x; € R™ as an initial point and fix four parameters y,o € (0,1) and
0<po<pr <oo.SetCy =R"andn=1.

Step 1: Choose u, € A(x,) and p, € [po,p1]- Set y, = Pc(x, — pntty). If x,, = yp, then stop.
Otherwise, compute z, = &y, + (1 — &, )x, and choose the largest o € {yo VY -} such
that there exists w, € A(z,) satisfying

(WnyXn —Yn) > O (Up,Xp — Yn)-

Step 2: Taking a point v, € A(y,), set d(xn,vn) = (Xn —Yn) — Pn(tn — vp)

and compute %, = x,, — Bd(x,,yn), Where B, = m, O (X, Yn) = (Xn — Y, d (X, yn)).

Step 3: Set C, = {y € R"|{(wy,y —z,) <0} for n > 2 and C; = N?_,C;. Compute X, | =
Percs (Xn)- If X1 = Xy, then stop. Otherwise, let n:=n+ 1 and return Step 1.

A question of interest in the study of variational inequalities and related optimization prob-
lems is how to increase the convergence speed of iterative methods. Lots of efforts are being
made in constructing iterative methods that improve and speed up the convergence of sequences.
Among these, incorporating the inertial extrapolation term in algorithms (resulting into inertial
extrapolation methods) is hot. The research on inertial methods is a very large topic in opti-
mization. The method was first considered in [37] for solving the smooth convex minimization
problems. It was later made very popular by Nesterov’s acceleration gradient method [34], and
was further developed by Beck and Teboulle [4] in the case of structured convex minimization
[3]. Since then, many researchers have incorporated the inertial extrapolation terms in iterative
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methods to solve the classical VIPs (see, for example, [10, 13, 26, 41, 44, 47] and the refer-
ences therein). However, some of the attractive properties these methods with inertial terms for
solving the classical VIPs and many other related problems are lost as a result of incorporat-
ing the inertial term to these algorithms. For instance, the Fejér monotonicity (with respect to
the solution set) of the sequence {x,} generated by these methods is lost and this makes the se-
quence to move or swing back and forth around the solution set of the problem. This also makes
these methods to sometimes not converge faster than the corresponding algorithms without the
inertial term.

Our aim in this paper is to design two projection-type methods with inertial extrapolation
steps for solving the MVIP (1.1) with the following properties:

e Different from the famous vanilla inertial extrapolation step proposed in [10, 13, 26, 41,
44, 47] for solving variational inequalities in which the Fejér monotonicity property is
lost, the proposed methods in this paper involve alternated inertial step and recover the
Fejér monotonicity property of the non-inertial projection method to some extent (see
[19, 20, 33])).

e The sequence generated by our proposed methods converge to a solution of the MVIP
(1.1) under much relaxed assumptions. In particular,

— the multivalued mapping A is only assumed to be locally bounded and continuous
without any monotonicity assumption,

— the inertial extrapolation factor varies freely in [0, 1] without any additional con-
ditions like the need for it to be monotonically decreasing and/or bounded. These
features are new to projection-type methods for solving MVIPs. Thus, they bring
novelty and state-of-the-art contributions to projection-type methods for solving
MVIP (1.1).

e Our proposed inertial methods have fewer evaluations of the multivalued mappings A
compared to Algorithms 1.1-1.4.

e Convergence rate analyses of the proposed methods are given even with the presence of
inertial term in the algorithms.

e Several computational experiments show that our proposed methods are efficient and
outperform many related methods in the literature for solving the MVIP (1.1).

The organization of this paper is as follows. We give some definitions and basic results in
Section 2. Some discussions about our proposed methods are given in Section 3. The conver-
gence analysis of our first proposed method is then investigated in Section 4. The convergence
of our second proposed method is analyzed in Section 5. In Section 6, we provide some analy-
ses on the convergence rate of our methods. Some numerical experiments are given in Section
7. Lastly, we conclude with some final remarks in Section 8.

2. PRELIMINARIES

The metric projection, denoted by P, is a map defined on R”, which assigns each x € R™, to
the unique point in C, denoted by Prx,

lx = Fex|| = inf{||x -y : y € C}.
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It is well known that P¢ is nonexpansive, and characterized by the inequality

(x = Pcx,y—Pcx) <0VyeC. (2.1)
Furthermore, the P is known to possess the following property
1Pex = y|I* < llx—y|I* = [|Pex —x][?, Wy € C. (2.2)

It is also known that P satisfies
(x—Z,x—PcZ) > |x—Pcz|*, Vx e C, 7€ R™. (2.3)
For more information and properties on Pc, we refer to [21, 23].

Definition 2.1. A multivalued mapping A : C = R is said to be
e outer-semicontinuous at x € C if and only if the graph of A is closed;
e inner-semicontinuous at x € C if, for any sequence {x,} converging to x and y € A(x),
there exists a sequence {y, } in A(x,) such that {y,} converges to y;
e continuous at x € C if it is both outer-semicontinuous and inner-semicontinuous at x;
e locally bounded on C if, for every x € C, there exists a neighborhood V of x such that
A(V) is bounded, where A(V) = UyeyA(x).
Definition 2.2. A multivalued mapping A : C = R™ is said to be
e monotone on C if, for any x,y € C,
(u—v,x—y)>0,VueA(x), veA(y),
e pseudomonotone on C if, for any x,y € C,
there exists u € A(x) : (u,y —x) > 0 implies Vv € A(y) : (v,y—x) > 0;
e quasimonotone on C if, for any x,y € C,
there exists u € A(x) : (u,y —x) > 0 implies Vv € A(y) : (v,y —x) > 0.
Proposition 2.3. [39] A multivalued mapping A : C = R™ is said to be locally bounded if and
only if, for any bounded sequence {x,} with u, € A(x,), the sequence {u,} is bounded.

Proposition 2.4. [25] Assume that the solution set of problem (1.1) I' is nonempty and that
A : C = R™ is continuous. If either

(i) A is monotone or pseudomonotone on C;
(ii) A is quasimonotone on C and for any x* € I" with u* € A(x*) satisfying (1.1) such that

there exists y* € C : (u*,y* —x*) #0;
(iii) A is quasimonotone on C with int C # 0 and 0 ¢ A(x*) for all x* €T,
then
(u,y—x*)>0,¥yeC,ucA(y), x €l (2.4)

Remark 2.5. We can see from Proposition 2.4 that condition (2.4) is weaker than various mono-
tonicity conditions. Thus, we shall assume, in the rest of this paper, that the solution set of
problem (1.1) I' is nonempty and that (2.4) is satisfied.

Lemma 2.6. [14] A point x* € T if and only if rp(x*,u) := x* — Pc(x* — pu) = 0 for some
ucAx*)andp > 0.



254 C. IZUCHUKWU, Y. SHEHU

Lemma 2.7. [5] For any x € R™, u € A(x) and p > 0,
min{1, p}{[r1(x,u)[| < [|rp(x,u)|| < max{1, p}|[ri (x,u)]].
Lemma 2.8. The following is well-known:
2(x,y) = [P+ 1P = e =y 11 = x4+ 217 = [Ixll* = )1 ¥ 2,y € R™.

Definition 2.9. Let C be a nonempty, closed and convex subset of R”. The sequence {x,} in
R™ is said to be Fejér monotone with respect to C if

|11 —x|| < |Jxn—x|| VR EN, x € C.

Lemma 2.10. [23] Let C C R™ be a closed convex set, and let h be a real-valued function on
R™. Define K := {x € C : h(x) < 0}. If K is nonempty and h is Lipschitz continuous on C with
modulus M > 0, then

dist(x,K) > M~ max{h(x),0},¥x € C,

where dist(x,K) denotes the distance function from x to K.

Procedure A [27]

Input: a point x € R™.

Output: a point R(x) € C, where C := {x € R™ | g(x) <0}, and g : R" — R is a convex function.
Step 1: set n =0 and x,, = x.

Step 2: if g(x,) < 0, then stop and set R(x) = x,,. Otherwise, go to Step 3.

Step 3: choose a point w,, € dg(x,), where dg(x) denotes the subdifferential of g at x, set

w
Xp1 = Xn — 2g(xn)m, (2.5)
n

and set n :=n—+ 1 go back to Step 2.

Lemma 2.11. [27] The number of iterations in Procedure A is finite and for any given x € R™,
it holds that
[R(x) =yl < [x—yll, ¥y C.

3. PROPOSED METHODS

In this section, we present our proposed methods and discuss their features. We begin with
the following assumptions under which our convergence results are obtained.

Assumption 3.1. Suppose that the following hold:
(a) the feasible set C is nonempty, closed and convex subset of R™;
(b) A :R™ = R™ is locally bounded and continuous;
(c) T is nonempty and satisfies condition (2.4).

We now present the first alternating inertial projection-type method of this paper.

Algorithm 3.2.

Step 0: Choose xy,x; € R™ as an initial point and the sequence {6, } in [0,1]. Fix y,o € (0,1)
and 0 < pg < pp <oo. Set Cy =R" andn = 1.

Step 1. Set

Xy, if nis even,
V,y, =
" Xn+ 6u(xy —x4—1), ifnisodd,
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choose u,, € A(vy,) and p, € [po,p1]. Then, compute
Yn = Pc(Vn— Pnitn). If rp,(Vi, Un) := v — Pc(vy — Puttyn) = 0: then STOP. Otherwise, go to Step 2.

Step 2. Compute
In = Vn— Oglp, (Vn7un>7

and choose the largest & € {Y°, 7,72, 7>, ...} such that there exists a point w, € A(z,) satisfying

(Wns7p, (Viy n)) > O (ttn, 7p, (Vi n)) - (3.1)

Step 3. Set C, = {y € R" : (Wp,y — 24) <0} forn > 2 and C,; = N}_,C;. Then, compute

Xn4+1 = Pc;; (vn)

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

In the following, we present the second alternating inertial projection-type method with a new
linesearch, which is different from (3.1).

Algorithm 3.3.

Step 0: Choose xp,x; € R™ as an initial point and the sequence {6, } in |0,1]. Fix y,o € (0,1)
and p > 0. Set C; =R" andn = 1.

Step 1. Set

Xy, if nis even,
V,y, =
" Xn+ 6n(xXn —x4—1), ifnisodd,

choose u, € A(vy,) and p, € [p, %] Then, compute
Yn =Pc(Vva— Pnttn)- If 1p, (Vn ttn) := vy — Pc (Vi — Puty) = 0, then STOP. Otherwise, go to Step 2.

Step 2. Compute
In = Vn— Oglp, (Vru un)7
and choose the largest oo € {Y°, 7,72, 7>, ...} such that there exists a point w, € A(z,) satisfying
o
(W 7oy (Vs ) = 17, (Vs ) |
Step 3. Set C, = {y € R" : (Wp,y —z4) <0} forn > 2 and C;; = N}_,C;. Then, compute
Xnt1 = Fcx(vn).

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

Remark 3.4. (a) In Algorithms 3.2 and 3.3, the inertial extrapolation factor 6, varies freely
in [0, 1] without any extra assumptions like the requirement of the monotonicity of the
inertial factor and/or the boundedness of the inertial factor away from 1. Therefore, the
condition on the inertial factor in our methods is significantly much more relaxed than
many other inertial methods for solving VIPs (see, for example, [10, 13, 26, 41, 47]).
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(b) Compared to the Nesterov’s method [34] (see also [4, 8, 11, 31, 32]), the method does
not allow the case where 6, = 1, which is achievable in our methods. In fact, in most
methods (see, for example, [30, 41, 44]), the inertial factor is restricted in [0, %) Thus,
we have enlarged the inertial factor from [0, 1) to [0, 1].

(c) Compared to the relaxed inertial methods recently considered in [1, 2], the inertial factor
in these methods is allowed to be in [0, 1] but with some additional conditions on both
the relaxation and inertial factors (see, for example, condition (Kj) in [1, Page 6]) and
[2, Page 554]). In fact, when the inertial factor increases to 1, the relaxation factor must
be assumed to decrease rapidly to 0, otherwise the additional conditions will be violated
(see, for example, [1, Section 2.5] and [2, Section 3.3]). In other words, in order not
to violate the additional conditions in these methods, the inertial factor tends to 1 only
if the relaxation factor tends to 0. Note also that, according to condition (K7) of [1, 2],
the relaxation factor cannot be 0. Therefore, the inertial factor cannot be 1. This is in
contrast to our methods as we do not require any additional condition on the inertial
factor.

(d) As we shall see in Lemma 4.1 (a), the even sequence generated by our methods is Fejér
monotone with respect to the solution set I, which is not obtainable in other inertial
methods for solving VIPs, as well as the Nesterov’s method and the relaxed inertial
methods studied in [1, 2]. Thus, our inertial projection methods partially inherit the
Fejér monotonicity property (an attractive property) of the classical projection method
for solving VIPs.

(e) Compared to Algorithms 1.1-1.4, our methods have fewer evaluations of the multivalued
mapping A.

Lemma 3.5. The Step 2 of Algorithm 3.2 is well-defined.

Proof. Letu € A(v). Then, define rp(v,u) :=v—yand y := Pc(v— pu) with p > 0. If rp(v,u) =
0, then we obtain by Lemma 2.6 that v is a solution. Otherwise (that is, rp (v,u) # 0), we obtain
by the characterization of F¢ that

(u,rp(v,u)) = %(y— (v—pu)+rp(v,u),rp(v,u)) > Il)(rp(v, u),rp(v,u)) >0. (3.2)

Now, let us suppose on the contrary that the Step 2 of Algorithm 3.2 is not well-defined. Then,
we will have that, for any & > 0 and w € A(z) with z =v — arp (v, u),

<w,rp(v,u)> < G(u,rp(v,u)>. (33)
In particular, for oy, = % with z, = v —o,rp (v,u), we have z,, — v as n — oo. Since A is contin-
uous, it is inner-semicontinuous. Thus, there exists w, € A(z,) such that w, — u withu € A(v).
Taking w as wj, in (3.3), and taking limit as n — oo, we obtain
(1=0)(u,rp(v,u)) <0,
which contradicts (3.2). Hence, the Step 2 of Algorithm 3.2 is well-defined. 0
Remark 3.6. The Step 2 of Algorithm 3.3 is also well-defined. Indeed, define r5 (x,u) :=x—y.

Then, we observe that, if we choose a point u € A(x) with y := Pc(x — pu), p € [p, é] and set
Z=x—puin (2.3), then

(.1 (10 = 3 g (0) 2. (3.4)
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Thus, using (3.4) and the continuity of A, we can see that tge Step 2 of Algorithm 3.3 is well-
defined.

Remark 3.7. Observe that Assumption 3.1 (c) ensures that the Step 3 of Algorithms 3.2 and
3.3 is well-defined since I' C C,,. Hence C; # 0 for all n > 1. Indeed, for z € I, we obtain
from Assumption 3.1 (c) that (wy,,z—z,) < 0Vn > 1. Thus, z € C, Vn > 1, which follows that
z€CyVn>1.

4. CONVERGENCE ANALYSIS FOR ALGORITHM 3.2

Lemma 4.1. Let {x,} be a sequence generated by Algorithm 3.2. Then, under Assumption 3.1,
we have that

(@) |lxons2 —x*[|* < [|x20 — X*||* = |x2042 — vonsi||* for all x* €T,
(b) lgn |lx2n — x*|| exists for all x* € T,
Nn—oo

(c) lim [|x2542 —Vv2u41]| = 0.
n—yoo
Proof. (a) Let x* € I'. Then, from (2.2), Step 1 and Step 3 of Algorithm 3.2, we obtain, for all
n > 1, that
2n 1 = x*|1* = || Pz (van) — x*|I?
< o = X|* = %2041 — X2 “4.1)

and

X202 — x> = || Py (Vans1) —x*||?
< %2ns1 + Oonrt (X2 s1 — X2m) — x|
— |x2ns2 — (X201 + B2t (X2np 1 — X20))||% 4.2)

From (4.2) and (2.1), we obtain

2012 — X |1* < Ix2ns1 — 212+ 26041 (Xans1 — X" X201 — X2n) + O %2041 — X2
— %2042 = X201 |* 4+ 262041 (X202 — X2ns1,%2041 — X20) — Oy 1X2ns1 — Xan |
= [Jx2ns1 —x*)|* + 260041 (X2ns1 — X X2041 — Xou) — [[X2ns2 — X201 12
+2602011 (X202 = X2n41,X2n+1 — X2n)

< eanst — X% = %242 — Xone1 P+ 26201 (02ns2 — Xon i1, %2041 — X2n) -
4.3)

Combining (4.1) and (4.3), and using 65,1 € [0, 1], we obtain that
X2n2 — x| < {320 — x*||* = [[X2012 — %2041 |2 + 260051 (X2nt2 — Xon 1, Xont1 — Xon)
- ||x2n+1 _x2n||2

< loean = X117 = [X2n22 — X201 112 + 2602011 (X2n 12 — X241, X201 — X21)

- 922n+1 [[¢27+1 _x2n||2' 4.4)
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Since,
%2042 — (X1 + Orn1 (X2n 1 —x20)) |
= ||x2n42 = Xons 1 [|* = 2602m1 (¥2nt2 — Xon1, X204 1 — X20)
+ 03,1121 — X217,

we obtain from (4.4) that

[Pe2ns2 =21 < o =1 = (322 = 22041 17+ [Pe2ns2 = x2ms1 |12+ 65113241 202>

— |x2ns2 — (2ns1 + B2t (21 —%20)) 1> — 0341 [ X201 — X202
= |lx2n —X*||* = Ix2ns2 — vons |, (4.5)

which gives part (a).

Next, we prove part (b). From (4.5), we obtain that
[[%2n42 =" < [Jx2n — X7
Therefore, the even sequence {x;,} is Fejér monotone with respect to I'. Hence, 1:1’11 |2, — x|
n—co

exists.
Finally, we prove part (c). Letting j > 1, we obtain from (4.5) that

J
Y b2z = vanst || < 2 —x)1 (4.6)
n=1

As j — oo in (4.6), we get that

Y a2 = vanra|? < flea —x*)|? < oo,
n=1

which implies part (c). 0
Lemma 4.2. Let {x,} be a sequence generated by Algorithm 3.2 under Assumption 3.1. Then,
1i_r>n Coni1|[y2n41 — Vani1l|? = 0. Moreover, if there exists a subsequence {x2n, } of {x2n} such
n—soo
that {xy,, } converges to ¥ and ¥ ¢ T', then

(a) liminf 0, 1 > 0;

o

(b) ]}ggo|lvznk+1 — Y41/ =0.

Proof. From Step 1, Step 2 and the characterization of Pc, we obtain that

i1 |[Vanit — Yans1|*
< 01T panes (Vans 1,U2041), Tpyes (Vang 1,201 1))
+ 00041 (V2041 — (V2nt1 — P2nt 1U2041) s Vont1 — Yont1)

< 00t 1P2041{U2n415Tposy (Vang1 U2nt1)) 4.7)
< % (Want1,Fpaysr (Vang 1, U2n41))

= ol (W2 i1, V2011 — 22n41)

< Pl ((W2ns1,V2ns1 — X2012) + (Wang1, X202 — 22041)) - (4.8)

o
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Since xp,12 = PC§n+1 (van+1), it follows that (wo,41,X2,4+2 — 22n+1) < 0. Hence, (4.8) becomes

2nt1
i1 ||[Vanit —yons1l]* < P:;r (Wont15Von+1 — X2n+2)

1
< Elwanrllvze — w2l (4.9)

By Lemma 4.1, the even sequence {x,} is bounded, so is {xz,12}. Hence {vo,4+1} is also
bounded. Thus, {z5,+1} is bounded as well. Since A is locally bounded, we obtain from Propo-
sition 2.3 that {wy,+} is also bounded. Hence, we obtain from (4.9) and Lemma 4.1 (c) that

Tim 1 [y2n41 = vaus|* = 0. (4.10)

We now prove part (a). We know from Step 2 that {ap,+1} C [0,1] is bounded. Thus, there
exists a subsequence {0, +1} of {0,+1} such that lilgninf 02, +1 > 0. In fact, we claim that
—o0

lilzninf 0%, +1 > 0. Suppose otherwise (that is, lilzninf 0%, +1 = 0). Then, without loss of general-
—»00 —>

ity, we can choose a subsequence of { 0, +1 } still denoted by { @y, 11} such that l}im Opyt1 =
—»00

o ) ~
> D2m+1 = Vo1 — (X2nk+1rp2nk+1(V2nk+1>u2nk+l)- Then, by

the boundedness of {r(van+1)} = {yanm+1 — Vone+1} and @y, 1 — 0 as k — oo, we obtain that

0. Now, we define &, 41 :=

1im 2241 = vang 1] = 0. @.11)

Now, let {x2,, } be a subsequence of {x,} such that x,, — X. Using Lemma 4.1 (c), we obtain
that v, 1 — X. Using Assumption 3.1 (b), the boundedness of {vznk,l} and Proposition 2.3,
we obtain that {up,, 1} is also bounded. Thus, we can choose a subsequence of {uz, 1} still
denoted by {uznk,l} such that uy,, 1 — @. Since A is continuous, it is outer-semicontinuous.
Hence, i € A(X). Furthermore, we can also assume without loss of generality that p,, 1 —
p € [po,p1]. Therefore, we obtain from the continuity of Pc that Y2m—1 — Y as k — oo, where
y = Pc(X¥— pit). Again, from (4.11), we obtain that Z,,_; — X. Since A is inner-semicontinuous
and i1 € A(X), we can choose a subsequence wy,, 1 € A(Z2n,—1) such that wy, 1 — . From the
definition of Z»,, 41 and Step 2, we obtain that

<W2nk717 rPanfl (Vanfl 9 Manfl )> < G<u2nk717 rPanfl (Vanfl 9 u2nk71)> . (412’)
Taking limit as k — oo in (4.12), we obtain that

(#,x—73) <0. (4.13)

<

On the other hand, since x ¢ I', we have from Lemma 2.6 that X # y. Hence,

1 1
(,x—y) = E(i— (X—pi)+ (x—y),x—3) > E<f—y'7f—y_> >0, (4.14)

which is a contradiction to (4.13). Therefore, our claim holds. That is, h,?l inf 0, 1 > 0.
—>00
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Next, we prove part (b). From part (a), we have that lilzninf 00, +1 > 0. Therefore, we obtain
—o0
from (4.10) that

0< liinsup ”rpznk+1 (Vamgt 15 Uam+1) H2
—>00

< <1imSUP OCznk+1H”pznk+1(Vznk+1,uznk+1)”2) (ﬁmsup )
koo  Opp+41

k—ro0
= ( limsup 0au+1117ps0 11 Vamgtt s U2n 1) |I* ) | e 1
PR k ny+1 k k hlgmf 0,11
=0.

Therefore, we obtain that

klggl|v2nk+l _yznk+1|| = klgl;lo||rP2nk+1(vznk+17u2nk+1)|| =0.

We are now in position to give the first main theorem of this section.

Theorem 4.3. Let {x,} be a sequence generated by Algorithm 3.2. Then, under Assumption
3.1, we have that {x,} converges to an element of T.

Proof. From Lemma 4.1, we find that {x,, } is bounded. Thus, there exists a subsequence {x2,, }
of {x,} such that {x,,, } converges to some point . Hence, it follows from Lemma 4.1 (c) that
{van,—1} also converges to X.

Claim: x € I'.

Suppose on the contrary that X ¢ I'. Then, it follows from Lemma 4.2 (b) that {y»,, 1} also
converges to X. Now, without loss of generality, we may assume that p>, 1 — p and u,, — i.
Since A is continuous, it is outer-semicontinuous. Thus, & € A(%) and

Pc(X—pu) = kli_{EOPC(Van—l — P2ny—1Udp—1) = klgl;lo}’an—l =X,

which implies by Lemma 2.6 that X € I'. This leads to a contraction. Hence, our claim holds.
We now show that {x,} converges to X. Since x* is arbitrarily chosen in I', we can replace
x* by % in Lemma 4.1 (b) to get that lim ||x, — || exists. Since ¥ is an accumulation point of
n—oo

{x2n}, we obtain that {x,, } converges to . Furthermore, we have from (4.1) that
[e2n1 = X[| < [fxan — %]].

Thus, we obtain that {x, 1} converges to x. Therefore, the whole sequence {x,} converges to
xel. UJ

Remark 4.4. In the case that 6, = 0 for all n > 1 in Algorithm 3.2, we have v,, = x,, for all
n > 1. In this case, we can employ Procedure A (see (2.5)) to obtain the following algorithm.

Algorithm 4.5.

Step 0: Let xo,x; € R™ be given arbitrary and fix ¥, € (0,1),0 < pg < p; < oo. Set C; = R™,
Xl=x1andn=1.

Step 1. Apply Procedure A to obtain x,, = R(%,).

Step 2. Choose u, € A(x,) and p, € [po, p1]. Then, compute
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Yn = Pc(Xn— Pattn) - If 1p, (X, ttn) := X — Pc(Xy — Puity) = 0, then STOP. Otherwise, go to Step 2.

Step 3. Compute
Zn = Xn — anrpn ('xﬂ? l/ln)
and choose the largest o € {Y°, 7,72, 7>, ...} such that there exists a point w, € A(z,) satisfying
(Wns7p, (Xn, un)) > O (ttn, 7p, (X, 1tn))- 4.15)
Step 4. Set C, = {y € R" : (Wp,y — 24) <0} forn > 2 and C;, = N}_,C;. Then, compute
Xn+1 = Fex ().

If X, 11 = Xy, then stop. Otherwise, let n = n—+ 1 and return to Step 1.

Corollary 4.6. Let {x,} be a sequence generated by Algorithm 4.5 such that the following
assumptions hold:

(a) the set C is described as in procedure A,
(b) A :C = R"™is locally bounded and continuous,
(c) I' is nonempty and satisfies condition (2.4).

Then, {x,} converges to an element of T
Proof. It directly follows from Lemma 2.11 and Theorem 4.3. 0J

Remark 4.7. Under the settings of Remark 4.4, we can obtain, in general, the following algo-
rithm without Procedure A.

Algorithm 4.8.

Step 0: Let xo,x; € C be given arbitrary and fix y,6 € (0,1),0 < pp < p; < . Set C; = R"
andn=1.

Step 1. Choose u, € A(xy,) and p,, € [po, p1]. Then, compute

Yn = Pc(xn — Puttn). If 1p, (Xn,un) := X — Pc(Xp — Ppity) = 0: STOP. Otherwise, go to Step 2.

Step 2. Compute
Zn = Xn — CnTp, (Xn, Un)
and choose the largest o € {Y°, 7,72, 7>, ...} such that there exists a point w, € A(z,) satisfying
(Wnsp, (Xn, un)) > O (ttn, 7, (X, tn))- (4.16)
Step 3. Set C, = {y € R" : (Wp,y —2) <0} forn > 2 and C; = N}_,C;. Then, compute
Xnt1 = P0G, (xn).

If X, 11 = Xy, then stop. Otherwise, let n = n+1 and return to Step 1.

Corollary 4.9. Let {x,} be a sequence generated by Algorithm 4.8 such that the following
assumptions hold:

(a) The feasible set C is a nonempty closed and convex subset of R™,
(b) A :C = R" is locally bounded and continuous,
(c) I' is nonempty and satisfies condition (2.4).

Then, {x,} converges to an element of T
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Proof. It directly follows from Corollary 4.6. UJ

Remark 4.10. Note that the linesearch procedure in Algorithm 4.5 requires to calculate the pro-
jection onto C only one time in each search which is in contrast to Algorithm 1.1 and Algorithm
1.2 of Fang and Chen [15] and Dong et al. [12] respectively, where the Armijo-type linesearch
procedures in these algorithms require to compute the projection onto C multiple times in each
search. Also, compared to Algorithm 1.3 and Algorithm 1.4 of He et al. [25], Algorithm 4.5
and Algorithm 4.8 have fewer evaluations of the multivalued mapping A than these algorithms
since the Step 3 of Algorithm 1.3 and the Step 2 of Algorithm 1.4 are dispensed in Algorithm
4.5 and Algorithm 4.8, respectively. Thus, Corollary 4.6 improves the main theorems in Fang
and Chen [15] and Dong et al. [12], while Corollary 4.6 and Corollary 4.9 improve the main
theorems in He ef al. [25].

5. CONVERGENCE ANALYSIS FOR ALGORITHM 3.3

Note that the Step 2 (the linesearch procedure) of Algorithm 3.2 was not utilized in the proof
of Lemma 4.1. Thus, Lemma 4.1 also holds if {x,} is generated by Algorithm 3.3. Therefore,
we only need to present and prove the version of Lemma 4.2 and Theorem 4.3 corresponding
to Algorithm 3.3 in this section.

Lemma 5.1. Let the sequence {x,} be generated by Algorithm 3.3 such that Assumption 3.1 is
satisfied. Then,

(a) im 01 [[yans1 = vans1 [[> = 0;
(b) if there exists a subsequence {xon } of {x2,} such that {xs, } converges to X, then
]}1_r>n Van+1 = Yomet1ll = 0.

Proof. (a) From (2.1), the Step 2 of Algorithm 3.3 and the fact that x,,12 € G5, |, we obtain
that

2062 1
41|71 (Vant1 Uons1)||* < GH (Want1,Tpyns s (Vant 1, U2n+1))

2

< E<W2n+lav2n+1_z2n+1>
2

< p ((Want1,Vant1 — Xom42) + Wons 1, %042 — 22n+1))
2

< =lwanstllvanst —x2n42- (5.1

c
From Lemma 4.1, the even sequence {x;,} is bounded, so is {vy,+1}. Thus, {z2,41} is also

bounded. Since A is locally bounded, we obtain from Proposition 2.3 that {wy,} is also
bounded. Hence, we obtain from (5.1) and Lemma 4.1 (c) that

lim 00,4 Vans1 —Yonr1l* = lim 00,11 7 pa i1 (Vans1, tans1)]|> = 0. (5.2)

(b) Since {@,+1} C [0, 1] is bounded, we have that liminf ;11 > 0.
n—yoo

We now consider two possible cases:
Case 1. Suppose that liminfap,+; = 0. Then, we can choose a subsequence of {ap,+1},
n—oo
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denoted by {0, +1}, such that klim Oy, +1 = 0 and
—yo0

lim ||V2nk+1 — V2n+1 || =1 Z 0. (53)
k—boo

O2ny+1

Now, define 0y, 41 1= . Then, Zoy, 41 := Vapt1 — Oy +17 Py 11 (Vamet1,Uon+1)-  Since
0, +1 — 0 as k — oo, we obtain that &, +1 — 0 as k — oo. Hence,

Jim |Z2n41 — Vame1 || = 0. (5.4)

Now, from the definition of Z5,, 41 and the Step 2, we obtain that

<w2"k+17rpznk+1 (Van+la”2nk+l)> < %||’"p2,,k+1(V2nk+17M2nk+l)||27
which implies that
2(Womt1 = Won+ 15 Fpa 1 (Vamet 15 W2m41)) + 2(u2m1, Ty o (Vomt 1, Uamg 1))
< GHrPan-H (Vznk+1,u2nk+1)Hz- (5.5)
Set 25,41 := Voan+1 — P2ng+ 1420, +1- Then, (5.5) becomes

_ 2
2<W2nk+] — W1, rpznk+1 (Van—‘rl s Udnp+-1 )> + F <V2nk+] — 2 +1, rpznk+| (V2nk+1 y U2 +1 )>
ng+

2
< G||rpznk+1(V2nk+17”2nk+l)|| )

which implies that

2{Wamet1 = Uamr 15 Tpyy 1y (Vo1 U2m+1))

oo (om s Gamswm )P s = van P = samsn =vama )
Nk

< G||rpznk+1 (Vznk+17u2nk+1)||2'
That is,
1

pan-H

(15241 = Vames 1 2 = 15201 — Yomes11I7)

< (o—

2
p2 4 ) Hrp2nk+l (Van—H 9 u2nk+1 ) H
ny

—2{Wane1 = Uam+15 7o ot (Vamt 1, Uam+1)) - (5.6)

Let {x,, } be a subsequence of {x,} such that x,, — %. Using Lemma 4.1 (c), we obtain that
Vo, —1 — X. Using Assumption 3.1 (b), the boundedness of {V2nk—1} and Proposition 2.3, we
obtain that {uy,, 1} is also bounded. Thus, we can choose a subsequence of {u2,, i}, still
denoted by {uznk_l}, such that u,, 1 — i. Since A is continuous, it is outer-semicontinuous.
Hence, it € A(X). We also assume without loss of generality that py, 1 — p € [p, é) Again,
from (5.4), we obtain that Z,,,_; — X. Since A is inner-semicontinuous and it € A(X), we can
choose a subsequence wy,, 1 € A(Z2,,—1) such that w,,, _; — ii. Replacing “2ny; 41" by “2ny —
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1” in (5.6) and noting that {vo,, 1}, {u24,—1}, {yon,—1} and {Wy, 1} are bounded, we can
choose a subsequence {k;} of {k} such that

1.
5 [timsup (||s2m,—1 — vam—111* = [I520—1 — Y2ne—1[|*)]

k—oo
. 1

< limsup [(G_ )“”Pznkq(Van—b”an—l)Hz
k—>oc0 anfl

= 2(Wam—1 = Uame—15 oy 1 (Vam—1, Um—1 )]

— lim [(0—

J—ree p2nk].—1

) HrPanjfl (Vanj—17u2flkj—1)H2

- 2<W2nkj—l - u2nkj—17rp2nkj_1 <v2nkj—17u2nkj—l>>:| :

Thus, we obtain from (5.3) that

) _ 1
timsup (|[s2m—1 — Vame—1 1> = 1S20-1 = Vome—1 /) < p(o— E)L (5.7)
k—yo0

At this point, we claim that # = 0. Otherwise, (5.7) will become

. _ 1
limsup ([[s25,—1 — vau—11* = 5201 — Yane—11*) < p(0— E)t <0.
k—yoo

p(o-34) :
For € = —5—*%1 > 0, there exists N € N such that

_ 1
$2m, -1 = Vane—1]1* = 1521 — Yame—1]|> < P (G— E) +e=——""72<0
Vk € N,k > N. Thus, we obtain that

V2 —1 = S2m 1] < [|[y2m—1 — s2, 1], VK €N,

which is a contradiction to the definition of y2,, —1 = Pc(Van,—1 — P2n—1U2n,—1) = Pc(S2n—1)-
Therefore, t = 0. Hence, (5.3) becomes

klg?o ||V2nk+l — V2m+1 ” =0.

Case 2. Suppose that liminf oy, 11 > 0. Then, we obtain from (5.2) that
n—oo

0< llznsup ”7’p2nk+1 (V2nk+17u2nk+1)“2
— 00

< timsup (G 17 O 1) ) (timsip )
k—oo  Opp+1

k—>o0
= limsup @n+1|7psy, 1 (Vg 15 u2m i )|* ) | e 1
PR k ngt+1 k k 11/{1 inf 0y, 41
=0.

Therefore, we obtain that

kll_r;olo lVane+1 = Yan+1l = 0.
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UJ

Theorem 5.2. Let {x,} be a sequence generated by Algorithm 3.3. Then, under Assumption
3.1, we have that {x,} converges to an element of T.

Proof. From Lemma 4.1, we have that {x;,} is bounded. Thus, there exists a subsequence
{x24,} of {x2,} such that {x,, } converges to some point X. Hence, we obtain from Lemma
4.1 (c) that {vp, 1} also converges to X. It then follows from Lemma 5.1 (b) that {y, 1}
converges to x. Also, without loss of generality, we may assume that py,, 1 — p and uz,, 1 —
i. Since A is continuous, we obtain that i € A(X). Therefore, we have

Pc(x— pit) = ](IEEOPC(VanfI — P2y —1U2n—1) = klijlgoyanfl =7,

which follows from Lemma 2.6 that x € I
We now show that {x,} converges to x. Since x* is arbitrarily chosen in I', we can replace x*
by X in Lemma 4.1 (b) to get lim ||x2, — ¥||? exists. Since & is an accumulation point of {xy,},
n—o0

we obtain that {x;,} converges to x. Furthermore, we have from (4.1) that

201 = Z[| < [x2n — %]].
Thus, {x2,+1} converges to . Therefore, the whole sequence {x, } converges to x € T. O
Remark 5.3. Following Remark 4.4 and Remark 4.10, we can obtain some corollaries of The-

orem 5.2 corresponding to Corollaries 4.6 and 4.9, which also improve the main theorems in
Dong et al. [12], Fang and Chen [15], and He et al. [25].

6. CONVERGENCE RATE

In this section, we provide some results on the convergence rate of the subsequences gen-
erated by Algorithm 3.2 and Algorithm 3.3. To establish these results, we need the following
crucial lemmas.

Lemma 6.1. Let {x,} be a sequence generated by Algorithm 3.2 under Assumption 3.1. Then,
there existt > 0 and M > 0 such that

ot

2
2 2 2 2
xnsz =212 < [r2n — 2] —<1—62n+1>(—nrpzn(xzn,uzn)n) .
Mp,

Proof. Let Fy(y) :== (wp,y — z4), Vy € R™ where wy, € A(z,,). Then, in Step 3, C, = {y e R™ :
F,(y) < 0}. Recall that {wj,} is bounded. Thus, there exists M > 0 such that ||w,|| <M, Vn > 1.
Hence, for all x,y € R™, we obtain

[Fa(x) = Fa(9)] = [ (W, x = y)

< wallllr =yl < Mllx —y|.

Therefore, F, is Lipschitz continuous on R” with modulus M > 0. Thus, by Lemma 2.10 and
Step 3, we obtain

M~ 'max {F,(v,),0} < dist(v,,C,)

= ||xpt1 — vl VR > 1. (6.1)
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From Step 2 and (4.7), we obtain that
Fn(vn) = <Wnavn _Zn>
- an <Wn; rp” (V}’H un))
Z an6<un7 rp,, (Vm un)>

o, 0
> " ||rp, (Viy ) | * > 0. (6.2)

n
Hence, we obtain from (6.1) and (6.2) that
a1 = vall > M~ 'max {F,(v,),0}
- M~ 'a,o

> p—Hrpn(Vn,Mn)Hz- (6.3)

Since
%2042 = Vantt I = [[X2n42 — Xonr1 | — 262m41 (X242 — X2n+1, %2041 — X2n)
+ 0541 %2041 — %2017,
we obtain from (4.3) and (4.1) that
IxX2n2 = X ||* < lx2ngn — X [1° = [Pr2ns2 = Xont1 I + 262041 (Xont2 — Xons1, X201 — X2n)
< o2n — x| = [[%201 — %2n|* = [|X2n42 — X201 ||*
+ 26241 (X202 = Xan+1, %2041 — X2n)

=[xz =[P = (1= 65, .0) %2051 = 22a1® = [[¥2052 = vauia | (6.4)
Since {0, } C [0, 1] is bounded, then its lower limit must exists. Let o := lirgr_1>iorolf oy,. Clearly,
o > 0, and there exists a positive integer N such that o, > %a, Vn > N. Now, Lemma 3.5 implies
that the Step 2 of Algorithm 3.2 has finite termination. This implies that ¢, > 0, Vn < N. Let
0= :?Elrvl{a"}’ and define t := min{%a, tO}. Clearly t° > 0 and so, ¢ > 0. Also, for any n > 0,

we see that o, > t. Therefore, putting n = 2n in (6.3) and combining with (6.4) (noting that
Xon = Va,,), we get that

X202 —x* ||
(12 2 ot 2 2 2
< ||x2n — x| —(1—92n+1) M—p]Hrpzn(VZnaWn)H — |lX2n12 = vans1 ||
2
2 2 ot 2
<l —x*|[7 = (1= 65,41) <]w_p1HrP2n(x2n7u2n)|| ) -

We now present the corresponding result for Algorithm 3.3.
Lemma 6.2. Let {x,} be a sequence generated by Algorithm 3.3 under Assumption 3.1. Then,
there existt > 0 and M > 0 such that

2
Iz =2 < [brzn =1 = (1= 62,1) (517, (2020

ot
2M
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Proof. By the similar argument as in (6.2), we obtain in the case of Algorithm 3.3 that

0,6

Fa(vn) > ||’"Pn("m”n)||22()vnz L.

Hence, the rest of the proof follows from the proof of Lemma 6.1. 0

We now state and prove the theorems concerning the convergence rate of the sequence gen-
erated by Algorithm 3.2 and Algorithm 3.3, respectively.

Theorem 6.3. Let {x,} be a sequence generated by Algorithm 3.2 under Assumption 3.1. If
0<6,<0<1,Vn<1, and there exist positive constants ¢ and 0 such that

dist (x,T) < c||r1(x,w)||2 V(x,w) € P(8), (6.5)

where P(0) := {(x,w) € R" xR™ :w € A(x), ||ri(x,w)|| < 6}, then there is a constant g > 0
such that for sufficiently large n,
dist(xp, T 1
dist(x,,T) < ist(xz, 1) _ ,
\/qzn dist? (x2,T) 4+ 1 \/qzn +dist 2 (xp,T)

Proof. Letx* € Pr(x,). Then, by (6.5), Lemma 6.1 and Lemma 2.7, we obtain

dist® (x2042,T) < [|x2ns2 — x|

ot

2
2 2 2
< a2 (1= 8) (3 g )

ot 2
O nin{1, pﬁn}url(xzn,mnnﬁ)

S el

2
. ot .
< ey P (1= 80) (o min{1, p3) vz )

2
on L t
< dist? (x2n,T) — ((1 _§%)? Aj—pmin{l, pg}c4dist4(x2n,r))
1

— dist®(x,,T) — (¢ dist* (x2,, F))2 ,

where ¢ = (1 — éz)% A%min{l, pg}c=*. Thus, applying Lemma 2.2 of [36, Chapter 2], we
obtain that

dist(x2, T I
dist(x2,T) < ist(x2,T) _ _
Vndis?(a, D)+ 1 \/qPn+dist (0,1

Thus, it follows from (4.1) that

dist(xp,T) B 1
\/qzn dist? (xp,T) 41 \/qzn +dist=2(xp,T)

Hence, the proof is complete. U

diSt(xZn_H,F) < diSt(XQn,F) <
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Theorem 6.4. Let {x,} be a sequence generated by Algorithm 3.3 under Assumption 3.1. If
0<6,<0<1,Vn>1, and there exist positive constants ¢ and 0 such that condition (6.5)
holds, then there is a constant § > 0 such that for sufficiently large n,

dist(xp, T 1
dist(x,,T") < ist(xs,T) = .
\/cjzn dist? (xp,T) + 1 \/51211 +dist™%(x,,T)

Proof. Similar to the proof of Theorem 6.3, by employing Lemma 6.2 in place of Lemma 6.1,
we obtain the desired conclusion. U

Remark 6.5. The error bound (6.5) playes a crucial role in our convergence rate analyses.
Similar conditions to (6.5) have also been used in [15, 42] for convergence rate analyses. In
[15], it was shown that (6.5) possibly holds when A is pseudomonotone. In fact, the research on
error bound is a very wide and interesting topic in mathematics programming. See, for example,
[14, Chapter 6] and [35], for the role played by error bounds in the convergence analyses of
iterative schemes.

7. NUMERICAL EXPERIMENTS

In this section, we discuss the numerical behavior of our proposed methods considered in
Section 3 using many test examples taken from the literature. In all the examples considered
in this section, we give numerical comparison of our methods with the methods of Dong et al.
[12, Algorithm 3.1] (see Algorithm 1.2 of this paper), Fang and Chen [15, Algorithm 2.1] (see
Algorithm 1.1 of this paper), He et al. [25, Algorithm 1 and Algorithm 2] (see Algorithms 1.3
and 1.4, respectively of this paper) and Ye and He [48, Algorithm 2.1].

All codes are written in Matlab 2016 (b) and performed on a personal computer with an
Intel(R) Core(TM) 15-2600 CPU at 2.30GHz and 8.00 Gb-RAM. In Tables 1-4, “Iter.” means
the number of iterations while “CPU” means the CPU time in seconds.

Example 7.1. Let7 = (x| + {/x? +4x;) /2. We define

(ﬁa ﬁ) , if (x17x2) 7£ (070)7
A(x17x2) =

0, —1), if (x1,x2) = (0,0).

This example has also been considered in [22, 48], where A is quasimonotone and C := [0, 1] x
0, 1].

For the parameters, we choose 6 = 0.99, p, € (0, 1] and y = 0.4 for Algorithm 3.2, Al-
gorithm 3.3 and He et al. [25, Algorithm 1 and Algorithm 2]; 6 = 0.8, y=0.4,7 =2.0 and
o = 1.1 for Dong et al. [12, Algorithm 3.1]; § = 0.8 and v = 0.4 for Fang and Chen [15, Al-
gorithm 2.1]; and 0 = 0.99, v = 0.4 for Ye and He [48, Algorithm 2.1]. Also, in this example,
we use the stopping criterion ||v, — y,|| < 10~* and obtain the numerical results listed in Table
1 and Figure 1. We stress that this stopping criterion and the choices for o and 7y are the same
as in Ye and He [48, Section 4].

We consider the following cases for the numerical experiments of this example.

Case 1: x; = (0.5,0.25), xo = (0.1,0.1) and 6, = 5"
Case 2: x; = (0.5,1), xp = (0.3,0.3) and 6, = ﬁ.
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FIGURE 1. Example 7.1 with ||v, —y,|| < 10~#*: Top Left: Case 1; Top Right:
Case 2; Bottom Left: Case 3; Bottom Right: Case 4.

Case 3: x; = (1,0.8), xo = (0.1,0.1) and 6, =
Case 4: x; = (0,0.9), xo = (0.3,0.3) and 6, =

_n_
2n+5-°
n+1
n+4-

269
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Table 1. Numerical results for Example 7.1 with ||v, — y,| < 1074,

Cases Alg. 3.2 Alg.3.3 Dongetal. Fang & Chen Heetal. (1) Heetal. (2) Ye&He
1: CPU 0.0116  0.0098  0.0193 0.0262 0.0173 0.0213 0.0124
o Iter. 5 3 9 11 6 7 9
5. CPU 0.0116  0.0080  0.0161 0.1129 0.0157 0.0200 0.0127
o Iter. 5 4 8 53 6 7 9
3 CPU 0.0118 0.0076  0.0155 0.0142 0.0216 0.0240 0.0128
o Tter. 3 3 5 4 7 6 8
CPU 0.0124  0.0068  0.0177 0.0153 0.0167 0.0197 0.0128
Iter. 3 2 9 7 9 5 8

Example 7.2. Define
A(X1 x2,X3) = {(t r—xi, l‘—XQ> it e [O 1]}

andC = {x e R} : Z x; = 1}. Then A satisfies Assumption 3.1, with x* := (0,0, 1) as a solution

of the MVIP (1.1) (see for example, [15, Example 4.1]). This example has also been considered
by many other authors (see, for example [17]).

For the parameters, we choose o = 0.6, p, € (0, 1.6] and v = 0.8 for Algorithm 3.2, Al-
gorithm 3.3 and He et al. [25, Algorithm 1 and Algorithm 2]; 6 = 0.6, y=0.8,7 = 1.0 and
o = 1.5 for Dong et al. [12, Algorithm 3.1]; 6 = 0.6 and y = 0.8 for Fang and Chen [15,
Algorithm 2.1]; and 6 = 0.6, ¥ = 0.8 for Ye and He [48, Algorithm 2.1]. Also, in this example,
we use the stopping criterion ||x,, — x*|| < 1077 and obtain the numerical results listed in Table
2 and Figure 2. We also stress that this stopping criterion and the choices for 6 and y are the
same as in Fang and Chen [15, Example 4.1].

Furthermore, we consider the following cases for the numerical experiments of this example.
Case 1: x; = (0.5,0.25,0.25), xo = (0.1,0.1,0.8) and 6, =

3n+1
Case 2: x; = (0.1,0.7,0.2), xo = (0.1,0.4,0.5) and 6, = 10n+3
Case 3: x; = (0.3,0.2,0.5), xo = (0.5,0.4,0.1) and 6, = 5,7=.
Case 4: x; = (0.1,0.4,0.5), xo = (0.5,0.1,0.4) and 6, = 1.

Table 2. Numerical results for Example 7.2 with ||x, — x*|| < 1077,

Cases Alg. 3.2  Alg.33 Dongetal. Fang& Chen Heetal. (1) Heetal (2)
1: CPU 0.0121 0.0077 0.0153 0.0149 0.0219 0.0248
) Iter. 5 3 21 34 40 45
2 CPU 0.0113 0.0084 0.0150 0.0158 0.0358 0.0259
) Iter. 5 3 17 34 43 48
3. CPU 0.0229 0.0206 0.0247 0.0280 0.0345 0.0245
) Iter. 5 4 13 34 44 49
CPU 0.0123 0.0085 0.0143 0.0161 0.0227 0.0281

Iter. 5 4 15 34 45 50
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FIGURE 2. Example 7.2 with ||x, —x*|| < 10~7: Top Left: Case 1; Top Right:
Case 2; Bottom Left: Case 3; Bottom Right: Case 4.

Example 7.3. Define
A(Xl,XQ,)C3) = {(l‘, r—Xxi, l‘—XQ) re [0, 1]}
and C = {x € R?: g(x) < 0}, where g(x) = 112?12(4{g,-(x)}, gi(x) = —x;(i=1,2,3) and g4(x) =
i<

x1+x2 +x3 — 1. Then A satisfies Assumption 3.1, with x* := (0,0, 0) as a solution of the MVIP
(1.1) (see, for example [15, Example 4.1]).

We choose ¢ = 0.6, p, € (0, 1.6] and v = 0.8 for Algorithm 3.2, Algorithm 3.3 and He,
Huang and Li [25, Algorithm 1 and Algorithm 2]; 6 = 0.6, y=0.8,7 = 1.0 and a = 1.5 for
Dong et al. [12, Algorithm 3.1]; § = 0.6 and y = 0.8 for Fang and Chen [15, Algorithm 2.1];
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and 0 = 0.6, ¥ = 0.8 for Ye and He [48, Algorithm 2.1]. Also, we use the stopping criterion
||, —x*|| < 1077 and obtain the numerical results listed in Table 2 and Figure 2. This stopping
criterion is the same as in Fang and Chen [15, Example 4.2].

Furthermore, we consider the following cases for the numerical experiments of this example.
Case 1: x; = (—0.5,—-0.25,0), xo = (—0.5,0.5,—0.5) and 6, =
Case 2: x; = (0.7,0.3,1), xo = (—1,2,0.8) and 6, = 5.
Case 3: x; = (0.1,0.4,-0.5), xp = (1,-1,0.8) and 6, = 5.%.

=(

~0.1,0.4,-0.5), xo = (0.1,0.4,—0.5) and 6, = "£1.

_n__
3n+1-

Case 4: x|

Table 3. Numerical results for Example 7.3 with ||x,|| < 10~".

Cases Alg. 32  Alg.33 Dongetal. Fang& Chen Heetal. (1) Heetal (2)
1: CPU 0.0205 0.0098 0.0155 0.0214 0.0292 0.0483
) Iter. 5 4 9 34 46 51
2 CPU 0.0238 0.0141 0.0307 0.0333 0.0359 0.0601
) Iter. 5 4 9 55 46 52
3. CPU 0.0122 0.0076 0.0142 0.0160 0.0212 0.0261
) Iter. 5 4 27 34 47 52
4: CPU 0.0119 0.0082 0.0140 0.0168 0.0209 0.0281
) Iter. 5 4 21 34 52 57

Finally, we consider the following optimization problem which has also been considered in
many papers (see, for example, [25, 48]).

Example 7.4.

min ¢(x),

where C= {x€R3:x,>0,i=1,2,---,5 ¥3 | x;=a, a>0} and ¢(x) = L2Hx0 @01
Y xi
i=1
Here, H denotes a positive diagonal matrix with elements /4 uniformly taken from the interval
(0.1, 1.6), and ¢ = (—1,—1,—1,—1,—1). Clearly, this problem is equivalent to MVIP (1.1)
with solution set I" = {%(a, ---,a)}, where A(x) = (A;(x), -+ ,As(x)) and

5
5 .2
Y xi—0.5hY2 k2 —1
Io(x) hx,izlx, 0.5h)7 | x;

Ai( )_ axi - <§’ >2
Xi
i=1

We choose 6 =0.99, p, € (0, 1] and y= 0.4 for Algorithm 3.2, Algorithm 3.3 and He et al. [25,
Algorithm 2]; 0 =0.99, y=0.4 for Ye and He [48, Algorithm 2.1], and randomly choose values
of a (as in the cases below). Furthermore, we use the stopping criterion ||x, —x*|| < 10~* and
obtain the numerical results reported in Table 4 and Figure 4. We emphasis that this stopping
criterion and the choices of the parameters are the same as in Ye and He [48, Section 4] and He
et al. [25, Example 4.2].
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We consider the following cases for the numerical experiments.

Case 1: x; = (0.5,1.5,0.5,1.5,1),
4.3,2.5,2.2,0.3,0.7), xo

Case 2: x
Case 3: x

Case 4: x

xo=(1,0.5,1,1.5,1),a=5and 6, =
= (4,3,2,0.3,0.7),a= 10 and 6, =
0.3,0.5,1.2,2.5,0.5), xo = (0.3,0.5,1.2,2.5,0.5), a = 5 and 6, =

1.3,1.5,2.2,3.5,1.5), xo = (1.3,1.5,2.2,3.5,1.5), a = 10 and 6,

FIGURE 3. Example 7.3 with ||x,|| < 10~7: Top Left: Case 1; Top Right: Case
2; Bottom Left: Case 3; Bottom Right: Case 4.
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FIGURE 4. Example 7.4 with ||x, —x*|| < 10~#*: Top Left: Case 1; Top Right:
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Table 4. Numerical results for Example 7.4 with ||x, —x*|| < 1074,
Cases Alg. 3.2 Alg. 3.3 He et al. (2) Ye & He
0.0237 0.0132 0.0255 0.0355
1: CPU Iter. 2 4 13 20
0.0249 0.0163 0.0264 0.0384
2: CPU Iter. 3 4 15 26
0.0132 0.0097 0.0203 0.0305
3: CPU Iter. 9 4 19 3
0.0174 0.0171 0.0261 0.0372
4: CPU Iter. 10 5 16 7
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Remark 7.5. By using different starting points and varying the inertial extrapolation factor 6, in
[0, 1] (see Case 1-Case 4) in each example, we obtain the numerical results displayed in Tables
1-4 and Figures 1-4. We compared our methods with the methods of Dong et al. [12, Algorithm
3.1], Fang and Chen [15, Algorithm 2.1], He et al. [25, Algorithm 1 and Algorithm 2] and Ye
and He [48, Algorithm 2.1]. The following are observed from our numerical experiments:

e In Example 7.4, the methods of Dong et al. [12, Algorithm 3.1], Fang and Chen [15,
Algorithm 2.1] and He et al. [25, Algorithm 1] do not work well. We suspect that this
may be as a result of the presence of Procedure A in these algorithms. Thus, we only
compared our methods with the methods of He et al. [25, Algorithm 2] and Ye and He
[48, Algorithm 2.1] for this example.

e We see from Table 2 that the number of iterations for our proposed Algorithm 3.2 re-
mains consistent for all starting points while every other methods are dependent on the
different starting points. Also, from Table 3, we see that the number of iterations for our
proposed Algorithm 3.2 and Algorithm 3.3 are consistent for all starting points while
every other methods depend on the different starting points. Furthermore, the method
of Fang and Chen [15, Algorithm 2.1] and our proposed Algorithm 3.3 are almost con-
sistent (in terms of number of iterations) in Example 7.3 and Example 7.4 (see Table 3
and Table 4), respectively. Finally, none of the methods are consistent in Example 7.1
(see Table 1).

e It can easily be inferred from the Tables and Figures that in terms of CPU time and
number of iterations, our proposed Algorithm 3.3 outperforms the proposed Algorithm
3.2 while Algorithm 3.2 outperforms the methods of Dong ef al. [12, Algorithm 3.1],
Fang and Chen [15, Algorithm 2.1], He et al. [25, Algorithm 1 and Algorithm 2] and
Ye and He [48, Algorithm 2.1].

Therefore, in all the test examples, our proposed Algorithm 3.2 is the most consistent (well-
behaved) method (in terms of number of iterations) while our proposed Algorithm 3.3 is the
fastest convergent method (in terms of CPU time). Thus, our methods are more efficient than
these other methods.

8. CONCLUSION

Two projection-type methods with alternated inertial extrapolation steps were introduced and
studied for solving multivalued variational inequality problems. Our analyses shown that these
proposed methods partially inherit the Fejér monotonicity property, which is lost in many pro-
jection methods with inertial extrapolation steps for solving variational inequalities and many
related problems. Moreover, we proved the convergence of the sequence generated by these
methods under much relaxed assumptions on the inertial extrapolation factor 6, and the muti-
valued mapping A. In particular, the inertial extrapolation factor varies freely in [0, 1] without
any additional condition, the multivalued mapping A is only required to be locally bounded and
continuous without any monotonicity assumption, and the methods have fewer evaluations of
A compared to many existing methods for solving the multivalued variational inequality prob-
lems. Finally, we established the convergence rate of our methods and also considered some
numerical implementations of our proposed methods in comparison with other state-of-the-art
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methods for solving multivalued variational inequality problems. In all our comparisons, the
numerical results demonstrate that our methods perform better than these other methods.
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