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Abstract: In order to approximate the common solution of quasi-nonexpansive fixed point and
pseudo-monotone variational inequality problems in real Hilbert spaces, this paper presented three
new modified sub-gradient extragradient-type methods. Our algorithms incorporated viscosity terms
and double inertial extrapolations to ensure strong convergence and to speed up convergence. No line
search methods of the Armijo type were required by our algorithms. Instead, they employed a novel
self-adaptive step size technique that produced a non-monotonic sequence of step sizes while also
correctly incorporating a number of well-known step sizes. The step size was designed to lessen the
algorithms’ reliance on the initial step size. Numerical tests were performed, and the results showed
that our step size is more effective and that it guarantees that our methods require less execution time.
We stated and proved the strong convergence of our algorithms under mild conditions imposed on the
control parameters. To show the computational advantage of the suggested methods over some well-
known methods in the literature, several numerical experiments were provided. To test the applicability
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and efficiencies of our methods in solving real-world problems, we utilized the proposed methods to
solve optimal control and image restoration problems.

Keywords:  variational inequality problem; fixed point; pseudo-monotone operator; strong
convergence; viscosity; subgradient extragradient method
Mathematics Subject Classification: 47H05, 47J20, 47J25, 65K15

1. Introduction

In this paper, let H denote a real Hilbert space with inner product (-, -) and norm || - ||. Let M, R, and
N stand for the nonempty closed convex subset of H, set of real numbers and set of positive integers,
respectively. Let G : H — H be a mapping. The variational inequality problem (VIP) is concerned
with the problem of finding a point u* € M such that

(Gu*,u—u*y>0, Yue M. (1.1)

We denote the solution set of VIP (1.1) by VI(M,G). The VIP, which Fichera [12] and
Stampacchia [38] independently examined, is a crucial tool in both the applied and pure sciences.
It has attracted the attention of many authors in recent years due to its wide range of applications
to issues arising from partial differential equations, optimal control problems, saddle point problems,
minimization problems, economics, engineering, and mathematical programming.

On the other hand, an element u € M is said to be the fixed point of a mapping S : M — M,
if Su = u. The set of all the fixed points of S is denoted by F(S) = {u € M : Su = u}. The
study of the fixed point theory of nonexpansive mappings has been applied in several fields such as
game theory, differential equations, signal processing, integral equations, convex optimization, and
control theory [19]. There are several recent results in the literature on approximation of fixed points
of nonexpansive mappings (see, for example, [8,9,26-29,34-36] and the references therein).

It is well-known that the VIP (1.1) can be reformulated as a fixed point problem as follows:

u* = Py(I — nGu*, (1.2)

where Py, : H — M is the metric projection and n > 0. The extragradient method is a prominent
method that has been used by many authors over the years to solve VIP. This method was first
introduced by Korpelevich [21] in 1976. Given an initial point uy, € M, the sequence {u,,} generated by
the extragradient method is as follows:

{ Vm = PM(I - T’G)um, (13)

Ups1 = Py(uy, —nGvy,), Ym >0,

where 1 € (0, %), and G is an operator that is L-Lipschitz continuous and monotone. For VI(M, G) # 0,
the author showed that the sequence {u,,} defined by (1.3) converges weakly to an element in VI(M, G).

The extragradient method’s main flaw is its iterative requirement to compute two projections on the
feasible set M. In fact, if M has a complex structure, this might have an impact on how efficiently the
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method computes. In recent years, several authors have paid a great deal of attention to overcoming
this restriction (see, for example [6,7,11,16,48]). In order to address the drawback of the extragragient
method, in 1997, He [16] introduced a method that requires only a single projection per each iteration.
This method is known as the projection and contraction method and it is given as follows:

Vim = PM(um - UGum),
W = (um - vm) - U(Gum - va)’
Uns1 = Uy — OW Wy,

where o € (0,2), n € (0, %) and @,, is defined as

<Mm — Vm, Wm>

Wy = (1.4)
The author showed that the sequence {u,,} generated by (1.4) converges weakly to a unique solution of
VIP (1.1). The subgradient extragradient method, which was developed by Censor et al. [6,7,11], is
another effective strategy for addressing the limitation of the extragradient method and it is defined as
follows:

Vim = PM(um - T]Gl/tm),
Tm = {MGHl(Mm—UGMm—Vm,M—Vm> SO}’ (15)
Un+1 = Pr, (U —nGvy),

where n € (0, %), and G is a L-Lipschitz continuous and monotone operator. The main idea in this
method is that a projection onto a special contractible half-space is used to replace the second projection
onto M of the extragradient method, and this significantly reduces the difficulty of calculation. The
authors showed that if VI(M, G) # 0, the sequence {u,,} defined by (1.5) weakly converges to a point
in VI(M, G).

Furthermore, the notion of the inertial extrapolation technique is based upon a discrete analogue
of a second order dissipative dynamical system and it is known as an acceleration process of iterative
methods. It was first developed in [37] to solve smooth convex minimization problems. For some years
now, the inertial techniques have been widely adopted by many authors to improve the convergence rate
of various iterative algorithms for solving several kinds of optimization problems (see, for example,
[1,17,30-32,41,44-46,55]).

It is worthy to note that the study of the problem involving the approximation of the common
solution of the fixed point problem (FPP) and VIP plays a significant role in mathematical models
whose constraints can be expressed as FPP and VIP. This happens in real-world applications such as
image recovery, signal processing, network resource allocation, and composite site reduction (see, for
example, [2,14,18,22,24,25,33,51] and the references therein).

Very recently, Thong and Hieu [43] introduced two modified subgradient extragradient methods
with line search process for solving the VIP with L-Lipschitz continuous and monotone operator G
and FPP involving quasi-nonexpansive mapping S, such that / — S is demiclosed at zero. Under
appropriate assumptions, the authors showed that the sequences generated by their algorithms weakly
converge some points in F(S) N VI(M, G).

We note that Thong and Hieu [43] only proved weak convergence results for their algorithms.
According to Bauschke and Combettes [3], for the solution of optimization problems, the strong
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convergence of iterative methods are more desirable than their weak convergence counterparts.
Furthermore, we observe that Thong and Hieu [43] employed the Armijo-type line search rule step size
to their algorithms in order to enable them to operate without requiring prior knowledge of the Lipschitz
constant of the operators. However, the use of Armijo-type step sizes may cause the considered
methods to perform multiple calculations of the projection values per iteration on the feasible set.
To overcome this limitation, Liu and Yang [23] developed an adaptive step size criterion, which only
needs the use of some previously given information to complete the step size calculation.

As far as we know, there is no result in the literature involving the subgradient extragradient method
with double inertial extrapolations for finding the common solution of VIP and FPP in real Hilbert
spaces. Due to the importance of common solutions of VIP and FPP to some real-world problems, it
is natural to ask the following question:

Is it possible to construct a double inertial subgradient extragradient-type algorithms with a new
step size for finding the common solution of VIP and FPP?

One of the purposes of this article is to give an affirmative answer to the above question. Motivated
by the ongoing research in these directions, we propose some modified subgradient extragradient
methods with a new step size. These proposed methods are derived from the combinations of the
original subgradient extragradient method, viscosity method, projection and contraction method. We
prove that our new methods converge strongly to the common solutions of VIP involving pseudo-
monotone mappings and FPP involving quasi-nonexpansive mappings that are demiclosed at zero in
real Hilbert spaces. The following are more contributions made in this research:

e Our algorithms do not need any Armijo-type line search techniques. Rather, they use a new self-
adaptive step size technique, which generates a non-monotonic sequence of step sizes. This step
size is formulated such that it reduces the dependence of the algorithms on the initial step size.
Conducted numerical experiments proved that the proposed step size is more efficient and ensures
that our methods require less computation time than many methods in the literature that work with
Armijo-type line search technique.

e Our step size properly includes those in [23,41,50].

e Our algorithms are constructed to approximate the common solution of VIP involving pseudo-
monotone mappings and FPP involving quasi-nonexpansive mappings. Since the class of Pseudo-
monotone mappings is more general than the class of monotone mappings, it means that our
results improve and generalize several results in the literature for finding common solution
VIP involving monotone mappings and quasi-nonexpansive mappings. Hence, our results are
improvements of the results in [22,43,47] and several others.

e Our algorithms are embedded with double inertial terms to accelerate their convergence speed.
Numerical tests showed that the proposed algorithms converge faster than the compared existing
methods with single inertial term.

e We prove our strong convergence result under mild conditions imposed on the parameters. Our
results are improvements on the weak convergence results in [43,47].

e To show the computational advantage of the suggested methods over some well-known methods
in the literature, several numerical experiments are provided.

e We utilize our methods to solve some real-world problems, such as optimal control and signal
processing problems.

e The proofs of our strong convergence results do not require the conventional “two cases” approach
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that have been employed by several authors in the literature to establish strong convergence
results; see, for example, [5,30].

The article is organized as follows: In Section 2, some useful definitions and lemmas are recalled.
The proposed algorithms and their convergence results are presented in Section 3. In Section 4, we
conduct some numerical experiments to show the efficiency of our proposed algorithms over several
well known methods. In Section 5, we consider the application of our algorithms to the solution
of optimal control problem. In Section 6, we apply our methods to image recovery problem and in
Section 7, we give summary of the basic contributions in this work.

2. Preliminaries

In what follows, we denote the weak convergence of the sequence {u,,} to u by u,, = uasm — oo
and the strong convergence of the sequences {u,,} is denoted by u,, — u as m — oo.

Next, the following definitions and lemmas will be recalled. Let G : H — H be an operator, then G
is called:

(a;) contraction if there exists a constant k € [0, 1) such that

|Gu — Gv|| < kllu — V||, Yu,v € H,;
(a) L-Lipschitz continuous, if L > 0 exists with

|Gu — Gv|| < Ll|lu—v||, Yu,v e H.

If L = 1, then G becomes a nonexpansive mapping;
(a3) Quasi-nonexpansive, if F(G) # 0 such that

IGu — u*|| < |lu—u*|, Yu € H,u* € F(G);
(a4) a-strongly monotone, if there exists a constant @ > 0 such that
(Gu—Gv,u—v)>allu—-v|° VYuveH,

(as) Monotone, if
(Gu—-Gv,u—v)=>0, Yu,ve H,

(ae¢) Pseudo-monotone, if
Gu,u-v)>0 =— {(Gu,u-v)>0, Yu,ve H,

(a7) Sequentially weakly continuous, if for any sequence {u,,} which converges weakly to u, then the
sequence {Gu,,} weakly converges to Gu.

Lemma 2.1. [15] Let H be a real Hilbert space and M a nonempty closed convex subset of H. Suppose
ucHandveM, thenv=Pyu — {u—v,v—w)>0, Ywe M.

Lemma 2.2. [15] Let M be a closed convex subset of a real Hilbert space H. If u € H, then
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(i) IPpyut = Pyvl* < (Pyu — Pyv,u—vy, Vv € H;
(it) {(I = Py)u— (I = Py)v,u —v) 2 |l = Pyu— (I = Py)V|*, Vv € H;
(iii) ||Ppu — v||2 < |lu- v||2 —||lu — PMu||2, Yv € H.

Lemma 2.3. For each u,v,w € H and where a, 3,6 € [0, 1] with a + 8+ 6 = 1, the followings hold in
Hilbert spaces:

(a)
N+ vl <l + 2, u + v);
(b)
lu+vIP = Nl + 2, v) + VI
(c)

2 2 2 2 2 2 2
llaw + By +ywll” = allull” + BIVII® + ylIwll” — aBllu — vII* — ayllu — wil* = Byllv — wil".

Lemma 2.4. [15] Let G : H — H be a nonlinear operator such that F(G) # 0. Then I — G is called
demiclosed at zero if for any u,, € H, the following implication holds:

u, = uand I - Gu, - 0 = ueF(G).
Lemma 2.5. [52] Let {a,,} be a sequence of nonnegative real numbers such that
Am+1 < (1 - Vm)am + Vmbm’ Vm > 1’

where {v,} C (0,1) with Y, v, = oco. If limsupb,, < O for every subsequence {a,,} of {a,}, the
k—o0

following inequality holds:
liininf(amk+1 —ay,) > 0.

Then lim a,, = 0.

m—o00

3. Main results

In this section, we introduce three new double inertial subgradient extragradient algorithm-types for
solving VIP and FPP. In order to establish our main results, we assume that the following conditions
are fulfilled:

(C1) The feasible set M is nonempty, closed and convex.

(C,) The mapping G : H — H is pseudo-monotone and L-Lipschitz continuous.

(C3) The solution set F(S) N VIM,G) + 0.

(C4) The mapping G is sequentially weak continuous on M.

(Cs) The mappings K, J : H — H are non-expansive.

(C¢) The mapping S : H — H is quasi-nonexpansive such that / — S is demiclosed at zero.
(C7) The mapping f : H — H is a contraction with constant k € [0, 1).
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(Cs) Let {an) C (0, 1, {Bu), fym} C [a,b] C (0, 1) such that @y, + B + Y = 1, lim @y = 0, 3 @y = oo

m=

and lim ;—’” =0= lim ff”, where {€,} and {£,} are positive real sequences.
(Cy) Let{pn},{gm} C [0,0) and {A,,} C [1, o) such that }, p,, < oo, lim ¢g,, =0, and lim A, = 1.
m=0 m—o0 m—oo
Algorithm 3.1.

Initialization: Choose n, > 0,¢ > 0,0 > 0,p € (0,2),u €(0,1) and let gy, g1 € H be arbitrary.
Iterative Steps: Given the iterates u,,_, and {u,} (m > 1), calculate u,,., as follows:

Step 1: Choose ¢,, and 8,, such that ¢,, € [0, ¢,,] and 6,, € [0, 6,,], where

. m—1 €n .
B = mml{m’ e R =t 3.1)
m’f;_l , otherwise.
- min m_—l,f—m ’ lf m * m—1»
6, = m_l{m+9—1 ”um—um—lll} u u 1 (3.2)
e otherwise.
Step 2: Set
Sm = Uy + ¢m(Kum - Kum—l)a (33)
T = Uy + Hm(Jum - Jum—l)’ (34)
and compute
Wy = Py — ansm) (35)

If s, =wy or Gs,, =0, stop; s,, is a solution of the VIP. Otherwise, do Step 3.
Step 3: Compute

im = PT,,,(Sm —an(SmGWm), (36)
where
Tw={u€H:{(su—NuGSp—Wn,u—wy) =<0}, (3.7)
Ln i) - if v, # 0,
Opm = (3.8)
0, otherwise,
and
Vin = S — Wi — (G s, — Gwy,). 3.9
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Step 4: Compute

Un+1 = a’mf(rm) +,8mzm + ')/mSZm (310)
Update
ittt 1 )i G # o
Tl = G.11)
Mm + Pm, otherwise.

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

Remark 3.1. We note the following in Algorithm 3.1:
(i) It is not hard to see from (3.1), (3.2), and condition (Cg) that

lim ¢m”um - um—l” = lim Hm”um - um—l” =0
m-—-0oo m-—-00

and

. 1 9—
lim ﬁﬂum — Uil = lim —= |l = w1 || = 0.
m—co

—
m Ooam m

(ii) In order to get larger step sizes, we introduce the sequence {q,,} and {h,,} in (3.11) to relax the
the parameter u. The relaxation parameters can often improve the numerical performances of
algorithms, see [10]. If q,, = 0 in (3.11), then {n,,} becomes the step size in [41]. If h, =1
in (3.11), then {n,,} becomes that in [50]. If g,, = 0 and h,, = 1 in (3.11), then the step size {n,}
reduces to that in [23]. Lastly, if ¢, = pm = 0 and h,, = 1, {n,,} reduces to the step sizes used by
many authors in the literature (see, for example, [13,42, 53, 54]).

We now establish the following lemmas that will be useful in proving our strong convergence theorems.

Lemma 3.1. If conditions (C3) and (Cy) are fulfilled and {n,,} is the sequence generated by (3.11).
Then, {n,,} is well-defined and lim n,, = n € min{’zl, 771} 1+ pm].

m=1

Proof. Since G is Lipschitz continuous with L > 0, g,, > 0 and &,, > 1, by (3.11), if Gs,, # Gw,,, we
have

n > (CIm + hm,u)llsm - Wm” > dm + hm,u
" NGsa—Gwall T L

>H

L
We omit the remaining part of the proof to avoid repetitive expressions of the proof of Lemma 3.1
in [50]. =

Lemma 3.2. Let {s,,} and {w,,} be two sequences generated by Algorithm 3.1. Suppose that conditions
(C1)—(Cy) are fulfilled and if a subsequence {s,, } of {s,} exists, such that s,,, — v* € H and l}im 18, —

Wi Il = 0, then v* € VI(M, G).
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Proof. Since w,,, = Py(Sy, — 1, GSn,), then by applying Lemma 2.1, we have
<smk - nmstmk - ka, u— ka> S 0, Vu (S M.

Equivalently, we have

1
— (S = Wins b = Wi ) S AG Sy, — Wiy ), Yu € M.
my,
It follows that
1
— Sy = Wis U = W) + G S, W, = Si) < AG Sy U — S ), Yu € M. (3.12)

my

Since s,,, — v*, we know that {s,, } is bounded and G is L-Lipschitz continuous on H, this means that
{Gsy, ) 1s also bounded. Again, since ]}1_{2 1S, =W, |l = O, then {w,, } is also bounded and {7, } > {’z‘, 171}.
From (3.12), we have

liininf(Gsmk, U= Sy >0, VueM. (3.13)
On the other hand, we have
(CGWis t = Wi) = {GWpy, = G, h = Sp) + G Sy U — Sy, ) + {GWyys S, — Win), Yu € M. (3.14)

Since ]}im 1S, — Wm,ll = 0 and G is L-Lpischitz continuous on H, we have
]}im G S, — GWpy, |l = 0. (3.15)
By ]}im 1S, = Wi, ll = 0, (3.13) and (3.15), (3.14) reduces to

Km inf(GWy, , tt — Wy, ) > 0, Vi € M. (3.16)

k—o0

Next, we show that v* € VI(M,G). To show this, we choose a decreasing sequence {&;} of positive
numbers which approaches zero. For each k, let N, stand for the smallest positive integer fulfilling the
following inequality:

(CGWpjytt =Wy ) + & 20, Vj > Ny (3.17)

It is not hard to see that the sequence {N,} increases as {&;} decreases. Moreover, since wy, C M, for
each k, we can assume that Gwy, # 0 (otherwise, wy, is a solution). Putting

GWNk
IGwn, >

&N
we get (Gwy,, gn,) = 1, for each k. We can infer from (3.17) that for each k

<GWNk’ u+ ‘fngk - WNk> > 0.
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Now, owing to the pseudo-monotonicity of G on H, we have
(G(u + &gny)s u + &8N, — wi,) 2 0.
This means that
(Gu,u —wy) 2 (Gu = G(u + &gy, u + &gy, — W) — E{Gu, g)- (3.18)

We now have to show that gim &g, = 0. Indeed, by the fact that s,, — v* and gim 1S, = Wi, Il = 0,

we have wy, — v* as k — co. Since the norm mapping is sequentially weakly lower semicontinuous,
we have

0 <|IGv*']| < li?lglfHGkalL (3.19)

Since wy, C wy,, and & — 0 as k — oo, we have

0 < lim sup ||&gn, || = lim sup

k—oc0 k—o0

lim fk
( . ) koo 0, (3.20)

< — =
IGW,, || liminf [|Gw,, ||
k—o0

which implies that ]}im &gy, = 0. Now, owing to the fact that G is Lipschitz continuous, {w,, }, {gn,}
are bounded, and ]}im &gn, = 0, then letting k — oo in (3.18), we obtain

liminf(Gu, u —wy,) > 0.

k—o0

Thus, for all u € M, we have
(Gu,u —v*) = I}im(Gu, u—wy,) = likm inf(Gu,u —wy,) > 0.
]

Lemma 3.3. Assume that conditions (Cy)—(C3) hold and {z,,} is a sequence generated by Algorithm 3.1,
then, for all u* € VI(M, G), and for my > 0, we have

2

1= Gm+hmpt
2 2 2 NMm+1 2
”Zm - I/t*” < ”Sm - I/t*” - ||Sm —Zm —Péme” - (2 —P)P(l q +;,; “ ”Sm - Wm” > VYm > m0(321)
4 mtlmtt
Mm+1

Proof. From Lemma 3.1 and (3.9), we have

Vall = AlSm = Wi = 1a(G 5 — Gwi)l
= ”sm - Wm” - 77m||GSm - Gwm”
(Gm + M1
= ”Sm - Wm” - —”Sm - Wm”

m+1

(1 _ W) 15w = Wl (322)

Mm+1
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By Lemma 3.1, we know that lim 7, exists, which together with lim ¢, = 0 and lim 4, = 1 gives

m—00

(g + B0

lim (1
Nm+1

m—o0

):1—u>0.

Thus, there exists my € N such that

h 1-
_ G Pt 1=

1
Nm+1 2

, Ym > my.

By (3.22), for all m > my, we have
l-p

Since u* € VI(M,C) c M c T,,, then by Lemmas 2.2 and 2.3,

zm — u*IP = 21Pr, (S — PUImOnGWn) — Pr,u* |

2<Zm - I/t*, Sm — pnm(smGWm - u*>

IAN I

2 2 2
”Zm - I/t*” + ”Sm _an5mGWm - I/t*” - ”Zm —Sm +pnm6mGWm”

Iz = u* 7 + |15, — u*|* + o0 lGwall* = 2¢s, — u*, P16 GWy,)
_”Zm - Sm||2 - P’]rz,l5,2,,||GWm||2 - 2<Zm — Sm» pnmémGwm>
= lzw = w*IP + 5w — ¥ = llzm = Sl = 2¢z — t*, 178G W)

This implies that
”Zm - M“(”2 < ”Sm - M*”2 - ”Zm - Sm||2 - anlndm(Zm - I/t*, Gwm> (324)

Since w,, € M and u* € VI(M, G), we have (Gu*,w,, — u*) > 0. From the pseudo-monotonicity of G,
we know that (Gw,,, w,, — u*) > 0. This implies that

(CWis Zn — ™) = AGWyy Zn — Win) + {GW, Wy — 1™).
Thus,
=200 {GWpns T — Y < =200,,0,{GWos Zw — Wpr). (3.25)
On the other hand, from z,, € T,,, we have
(S = NG S = Wins Zn — W) < 0.
It follows that
(Sm = Wi = (G Sy — GWi)s Zn — W) < 1l G Wiy Ty — Wi
Thus,

<vm’ im — Wm> < nm<GWma Zm — Wm>
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Therefore,
=201m0m{GWp, Zn = W) < =200 Vins Zm — Win)- (3.26)
Moreover, we have
=200 Vins Zn = W) = =200 Vins S — Win) + 200 Vins S — Zin)- (3.27)
Recalling (3.23), we have know that v,, # 0, for all m > my. This implies that §,, = % Thus, we
have
(Sm = Wiy Vi) = Sllvmll®, Ym > my. (3.28)
On the other hand,

2,05m<Vm, Sm — Zm) = 2<p5mvma Sm — Zm) = ”Sm - Zm||2 +P25,2¢,||Vm||2 - ”Sm —Zm _pémvmllz- (329)

Putting (3.28) and (3.29) into (3.27), then for all m > m,, we get

IA

_2p5m<vm’ im — Wm> —2P5,%1||Vm||2 + ”Sm - Zm||2 + ,025,2,,||Vm||2 - ”sm —Zm _p(‘jmvm”2

15w = Zull® =150 = 2m = P8uVill® = 2 = P)oS [Vl . (3.30)

Using (3.26) and (3.30), we get

_2pnm6m<GWm’ im — Wm> < _2P6,2n||vm||2 + ”Sm - Zm”2 + pz(sfn”vmllz - ”Sm —Zm _p(smvm”2
= ”Sm - Zm”2 - ”Sm — 3Tm _pé)‘mvm”2 - (2 _p)péznllvmllz (331)

Also, from the combination of (3.25) and (3.31), we have

_anm6m<GWma Im — l/t*> < _2P531||Vm||2 + ”sm - Zm”2 +10253n||Vm||2 - ”Sm —Zm _pémvm”2
5 = Zmll* = 1Sm = 2 = PEVmll” = 2 = POVl (3.32)

O

Putting (3.32) into (3.24), we obtain
2w = w*I> < N1si = u*IP = sm = 2m = POmVll” = 2 = PYOS |Vl (3.33)

Now, by Lemma 3.1 and (3.9), we have

Vall = Al$m = Wi = 1a(G 5 — Gwi)l
< ”sm - Wm” + 77m||GSm - Gwm”
(Gm + PN
< ”Sm - Wm” + —”Sm - Wm”

m+1

) ”Sm - Wm”-

(1 N (Gm + PO
77m+1
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Thus,

2
IonlP < (1 + W) 15w = Wl
77m+1

or equivalently

1 1
5 > 3 .
v m A )Tm
vl (1 + (quM) 15,0 — Wyll?
Again, from (3.9), we have
2
<Sm - W, vm> = ”Sm - Wm” - rlm<sm — W, Gsm - Gwm>
2
= ”sm - Wm” - nm”sm - Wm””Gsm - Gwm”
2 (Gm + )N, 2
> s = wall” = ——————Ilsm — wall

Nm+1

(gm + )1
(1 - —q on ||Sm - Wm”z'
Nm+1

Therefore, for all m > m,, we have

Sullval = (S = Wi V) 2 (1 - u) 5 = Wl (3.34)
Nm+1
and
_ 1 _ (qm"'hmﬂ)r]m
5y = L W V) - )2. (3.35)
[Vl (1 + Gotlmtin)
NMm+1
Combining (3.34) and (3.35), we have
(1 _ (qm+hm/~l)7]m )2
Spllvall® > s = Wall?, Yim > . (3.36)

1+ (qm+hmﬂ)nm)

Mm+1

Putting (3.36) into (3.33), we have

(1 _ (Gm+hmt)nm )2

Nm+1

ol s = wall®, Y = mo.

”Zm - M*“z < ”Sm —u 2 - ”Sm — Tm _pémvm”2 - (2 _P)P

(1 + (4m+hml1)77m)

Nm+1

Next, the strong convergence theorem of Algorithm 3.1 is established as follows:

Theorem 3.1. Suppose the conditions (C,)—(Cg) are performed and {u,,} is the sequence generated
by Algorithm 3.1, then {u,} converges strongly to an element u* € F(S) N VI(M,G), where u* =
Prsynvin) © f(u®).
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Proof. We divide the proof into four parts as follows:
Claim 1. We show that {u,,} is bounded.
Indeed, due to (3.21), we have

zm = w*Il < llsm — u*]. (3.37)

From (3.3), we have

||Sm - M*H = ”um + ¢m(Kum - Kum—l) - I/t*”
< ”um - I/t*” + ¢m||Kum - Kum—l”
< ”Mm - l/t*” + ¢m”um - Mm—l”
=l — u™|l + am¢—mllu;n — Up1]|- (3.38)
From Remark 3.1, lim z—’”Hum—um_]ll = 0. Therefore, {%llum—um_l ||} is bounded, so, a constantI'; > 0
exists such that
P
—|tty, — 1|l £ Ty, Ym > 1. (3.39)
@y,
Combining (3.37)—(3.39), we have
Nzm — ™Il < llsw — w*|l < |l — w™|| + @, Ty (3.40)
Also, from (3.4), we have
”rm - I/t*” = ”um + Hm(Jum - Jum—l) - I/t*”
< ”um - u*” + gm”Jum - J”m—l”
< ”um - l/t*” + gmHum - um—l”

O
et = |l + @ — i = tt-1]l. (3.41)

m

From Remark 3.1, we see that lim %Ilum — Uy,—1|l = 0. Thus, a constant I, > 0 exists such that
m—oo “m

Om
— |ty — || < T, YV > 1. (3.42)

m

Combining (3.41) and (3.42), we have
1 = u*|| < Mty — w*|| + @I (3.43)
Using (3.10) and condition (C;), we have

”amf(rm) +ﬁmzm + YmSZm - I/t*”
”a'm(f(rm) - Lt*) +ﬂm(zm - M*) + ')/m(SZm - u*)”
@nllf(rn) = f@*) + f@*) = w*ll + Bullzm = u*l| + YllS 20 — |l

||um+l - M*H

IA
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IA

anllf(rm) = fF@OI + @l f@*) = ™[l + Bullzm — w* Il + YullS 2 — ™|l
kP = ¥ || + @l f @) = u || + Bullzm — w*ll + Vinllzm — u*|]
nkllFm = || + @l f@*) — u?l + (1 = @)llzm — u*|l. (3.44)

IA

Putting (3.40) and (3.43) into (3.44), we have

Netmir — ™|l < @uk(lltty, — u™|| + @nl2) + @l f @) — u™|| + (1 = @)l — ™|l + @, T1)
= (1 = (1 = K|ty — u*|| + @2kTy + ap(l — @)1 + @l f@*) — u*||
< (1= =balu, — u*|l + @nls + anl't + @l f™) — u™||
= (1 -1 -ba)lu, — u*ll + @3 + aullf@*) — u™]|
I's + ) —u*

= (1= =Rl — 'l + (1 - R, 2D =

I+ *) —u*
o ey Tt I — )

1—k

<

I+ *) — u*
< max {||um0 —ut), =2 ”Ji(ulz . ”}, Vm > mo, (3.45)

where I'; = I'y + I',. This means that {u,,} is bounded. It follows that {z,}, {s.}, {wn}, {f(r,)} and
{f(zn)} are bounded.
Claim 2.

1 _ (qm"'hmﬂ)nm )2
NMm+1 2 2
. zllsm _Wm” +ﬁr117mllzm _SZm”

(1 - a’m)”sm —Zm — pdmvm”2 + (1 - CYm)(2 - p)p
(1 + (qm+hmﬂ)nm)

Mm+1

2 2
Sl = w17 = Nter — w*II° + @7, Ym = my,

for some I'; > 0.
Indeed, from (3.40), we have

180 = w1 < (it = Il + @ul1)* = it = w*IP + @201ty — "] + @ T3). (3.46)

Since {u,,} is a bounded sequence, it therefore implies that a constant I'y > 0 exists, such that 2I'y||u,, —
u*|| + a/mF% <T}y. Hence, (3.46) becomes

sy — w*I* < Nt — u*|* + @ Ls.
Also, from (3.43), we get
7 — ¥ 1P < (Ul — )| + @nT2)? = Nt — w*IP + @ QRUallty — u*|| + @, 13). (3.47)

Since {u,,} is a bounded sequence, it therefore implies that a constant I's > 0 exists, such that 2I';||u,, —
u*|| + a/ml“g <Ts. Hence, (3.47) becomes

2 2
rm = w*|I° < lltm — w*|I” + s
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Now, from (3.10) and Lemma 2.3, we have

2
||um+1 - M*”

IA

IA

IA

IA

1 f () + Bz + VS 2z — u*|IP

et (F () = u*) + Buu(zm — u*) + V(S 2w — u)IP

@l f(rm) = 0¥ I + Bl — w1

+YullS zn = 1P = BuYmllem = S 2l

an(lf(rm) = LI+ ILF @) = u* 1) + Bullzw — w1
+YllS 2 = w*IP = BuYllem — S zull®

@ (Kllrm = I+ 1F @) = w* 1D + Bunllzm — uw*|P

+Yllem = wI> = BuYumllzm — S zull®

(K21 = w* I + 20lr — w I F@*) = w* || + 1 f@*) = u*|P)
+(1 = amllzm = w*IP = BuYmllem = S 2l

@n(|lrm — w1+ 2lr — w* I F @) = w* ||+ 11F @) = w7
+(1 = awllzm = w*IP = BuYllzm = Szl

@nllt = w1 + @nllrm — w* @) = |l + 1 fu*) = u*IP)
+(1 = @wllzm = w*IP = BuYmllem = Szl (3.48)

Due to the boundedness of {r,,}, we know that a constant I'q > 0 exists, such that 2||r,,, — u™||||f(*) —
w*|| + || f(w*) — u*|]* < T's. Therefore, (3.48) becomes

||um+1 - u*”2 < a’m”rm - u*”2 + (l - a'm)”Zm - u*llz _ﬁm71n||zm - SZm”2 + a’mr6' (349)

Putting (3.21) into (3.49), we get

2
ltsr — u*|IF < @ullrm — u*IP+ (1 = @p)lls, — u

—(I -2 -p)p

*”2 - (1 - am)”sm —Zm _pémva2

(1 _ (gm+hmnm )2

el 2||sm - W’m”2 _,Bm')/mllzm - Szm”2 + a’mr6- (350)
(1+(flm;hmlll)77m)
m+

Substituting (3.40) and (3.43) into (3.50), we have

2
||Mm+l - l/t*”

AIMS Mathematics

< a’m(”um - M*” + a’mr2)2 + (1 - Cym)(”um - I/t*” + a’mrl)z

_(l - a'm)llsm — Zm _,Dé‘mvm”2
1 _ (Qm"'hmﬂ)nm )2
_(1 _ a,m)(z _p)p NMm+1

(1 + (qm"'hm,u)nm )2
Mm+1

2
”Sm - Wm”

2
_ﬁm’)/mllzm - SZm” + amr6-
2 2
Nt — w*|I* = (1 = @)l = Zm = POmVill
(1 _ (Qm+hm,u)nm )2

IA

_ 1 _ am 2 _ Mm+1 = » 2
(1= am-pp (17 iy 5 = ol
Mm+1
_ﬁm)/mllzm - SZm”2 + amrl + a’mFZ + a’mr6’ (351)
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it follows from (3.51) that

(1 - am)llsm —Zm _.devm”2 + (1 - CZm)(2 _p)p

1— (Gt )2
NMm+1

(1 + (qm+hm#)nm)

Mm+1

2 2
Sl = w7 = Ner — w*II° + @7, Ym = my,

where F7 = Fl + Fz +F6 > 0.

Claim 3.

2
ltmer = w*IP < (1= (1 = Dawlln = u*I? + (1 = k)a, [m<f(u*) — U, Uy — U*)

g 6, ! I+ 3y
U — Up— T
1-k a, ! 1-k «a,

”um - um—l”] > Vm > my,

for some I's > 0 and I'g > O.
Indeed, using (3.3), we have

2
llsm — u*l

= ey + P (Kthyy — Khyy) — u*|?

= Nltm — " + G (Kt — Kttyyy)II

< Nl = w¥IP + 20l — W I Kttyy — Kityyor|l + M| Kty — Kty
< ety = 1P + 20l — ¥ ety — s || + G2 lltty — ths |1

Also, from (3.4), we get

2
[

2
||um + em(-]um - Jum—l) - I/l*”
2
||um - Lt* + 6)m(JMm - Jum—l)”
it — ¥ 11> + 20,1 — w1ty — Jthr || + O | Tty — Tty ]

2 2 2
et — u*1I” + 26,6, — ™ty — 1|l + O 1ty — 1|

IA Il

IA

Using (3.10) and Lemma 2.3, we have

2
||um+1 - M*”

AIMS Mathematics

IA

IA

IA

IA

1 f (Fn) + Bz + VS 2 — *|IP
||am(f(rm) - I/t*) +,8m(zm - I/t*) + ’)/m(SZm - M*)”2

ln(f () = FW)) + B(zm = ") + V(S 2 = u*) + @ (f (™) = u*)|

&t (f(rm) = FW*)) + Bunzm — u*) + V(S 2y — u)IP
20, (f(U™) — u*, Uiy — u™)

@l f(r) = F@OIP + Bullzm — u*IP + YullS 2 — u*1P
2, f(U*) — u*, Uy — u™)

k1w = ¥ |P + Bullzm — w* 1P+ Yiullem — w1
20, (f(U™) — u*, Uy — u™)

@nkllry = u*IP + Bullzm — u* 7 + Yllzm — u*I?
2, f(u*) — u*, Uy — u™)

2 2
zllsm - Wm” +ﬁr117mllzm - SZm”

(3.52)

(3.53)

(3.54)
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Wkl — u*|* + (1 = @)llzm — u*|* + 20, fW*) — u*, thyey — u*)
< @kl — u*|P + (1 = apllsm — w*|* + 20, {f(Uu*) — u*, thyyyy — u*).  (3.55)

Substituting (3.53) and (3.54) into (3.55), we obtain

2 2 2 2
Ntmer — I < @kl — u|I* + 260l — 0ty = 1]l + 6ty — U117
2 2 2
+(1 - am)[lum - I/t*” + 2¢m”um - I/‘*””um - um—l” + ¢m||um - um—l” ]
+2(lm<f(1/l*) - I/t*, Umn+1 — I/l*>

2
< (1 - (1 - k)a'm)”um - M‘k”2 + (1 - k)amm<f(u*) - I/t*, Un+1 — I/t*>
+9m||um - um—l”[zllum - I/t*” + gmHum - um—l”]
+¢m”um - um—l”[zllum - M*” + ¢m”um - um—l”]
2
< (= =kl —u* P + (1 = kay, [mq(u*) — U Uy — u*)

3r O 3r m
T ol + 7 - Sl - um_ln] m > m,

where I's = sup{l|u,, — u*||, Ol — t,—1ll} and T'g = sup{|lu, — w* ||, Pl — w11}
meN meN
Claim 4. The sequence {|lu,, — u*|[*} converges to zero. Indeed, from (3.52), Remark 3.1 and

Lemma 2.5, it is enough to show that lim sup(f(«*) — u*, uy,+1 — u*) < 0 for any subsequence of

k—o0

{letm; = u*IP} Of {llwy, — u*|1?} fulfilling
lim inf(|lep, 1 - W*IP = Nt = u*I?) > 0. (3.56)

Now, we assume that ||u,, — u*|? is a subsequence of ||u,, — u*||* such that (3.56) holds, then

.. 2 2
liminf(l[sy 41 — w1 = N, — u*|I°)
k—o0

= ligglf[(llumk+1 — || = [t = w* IDtty1 = 0|+ ety — u*]))] = 0.
By Claim 2 and condition (Cg), we get

2
(1 - amk)llsmk - ka _pémkvmkll
(1_ (qu +hmkﬂ)'lmk )2

My, +1
- 2||smk - ka”z

limsup { +(1 = @, )(2 — p)p

k—00 (1 (lImk+hmkll)T]l11k)
Ty +1

+ﬁmk7mkllzmk - Szmk”z

: 2 2
< lim sup{|let, — u*|I° = ety 41 — u™1I” + @, 7}
k—o0
. . 2 2
= — liminf{|lu,, — w*|I” = llttm,1 — w17},
k—o0

which implies that

lim ”Smk — Ty, —P5mkak|| = lim ”smk - ka” = lim ”ka - Ska” =0. (357)
k—o0 k—o0 k—o0
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On the other hand,

||smk - ka” = ”Smk — Zmy —P5mkak +P5mkak|| < ”Smk — Zmy —,05mkak|| +P5mk||mG||- (358)
By (3.8) and (3.23), we know that

<Smk - kaa mG>

O Vil = T (3.59)
Putting (3.59) into (3.58) and using the Cauchy Schwartz inequality, we have
WSime = Zm Il < Sy, = 2, = POm Vil + Ol Sy, = Wi .
Recalling (3.57), we have
]}1_>nolo 1S, = zZm, |l = 0. (3.60)
Also, from (3.3), we have
s, = |l = || Ktty, = Kty 1|l < by lltti, — thi1|l < @ - %Humk = Upy1l- (3.61)
my
By Remark 3.1, condition (Cg) and (3.61), we have
I}gg 18, = tm, ]l = 0. (3.62)
Using (3.60) and (3.62), we have
m [, = sl < 1im (2, = Sl + lsi, = s 1) = 0. (363)
Again, from (3.10), we have
ltmr1 = Zml < Q| f ) = 2l + B, =zl + V1S Zone = 2o |I- (3.64)
From condition (Cy), (3.57) and (3.64), we obtain
i [ft,41 = 2 = 0. (3.65)
Next, we have that
et = il < Mot = 2o 1+ e = Sl + 1S, = st 1. (3.606)
Combing (3.60), (3.62), (3.65), and (3.66), we have
1im [l 1 = 4| = 0. (3.67)

Since the sequence {u,, } is bounded, then we know that a subsequence {umkj} of {u,, } exists such that
U, = q*. Furthermore,

lim sup{f(u*) — u*, u,,, — u*y = im{(f@*) — u*, u,, —u*)y={fW*)—u*,q* —u*). (3.68)
Jow j

k—o0
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Thus, we have S, — g* since l}i_)rgllsmk — U]l = 0. Since ]}i_)n;llsmk — Wy, ll = 0, it follows from

Lemma 3.2 that ¢g* € VI(M, G). From (3.63), it follows that Zmy, = q*. Following the demiclosedness
of I — S at zero as defined in Lemma 2.4, we know that ¢g* € F(S). Thus, ¢g* € F(S) N VI(M,G). By
combining (3.68), ¢* € F(S) and u* = Pps)nvimc) © f(u*), we get

lim sup{f(u™) — u™, uy, —u*)y = (fW*) —u*,q* —u*) < 0. (3.69)

k—o0

Using (3.67) and (3.69), we have

IA

lim sup{f(u™) — u™, ty 1 — u™) Hm sup{f(u™) — u™, Uy 41 — U, ) + im sup{f(u™) — u*, u,, — u™)

k—o0 k—o0 k—o0

= (fw*)—u*,qg" —u*)<O. (3.70)

By Claim 3, Remark 3.1, (3.70), and Lemma 2.5, we obtain that lim ||u,, — u*|| = 0, and this completes
the proof of Theorem 3.1. O

Next, we propose our second and third algorithms as in Algorithms 3.2 and 3.3, which differ slightly
from Algorithm 3.1.

Algorithm 3.2.

Initialization: Choose n, > 0,¢ > 0,0 > 0,p € (0,2),u €(0,1) and let gy, g1 € H be arbitrary.
Iterative Steps: Given the iterates u,,_; and {u,} (m > 1), calculate u,,,, as follows:

Step 1: Choose ¢,, and 6,, such that 0 < ¢,, < ¢,, and 0 < 6,, < 6,,, where ¢,, and 6,, are as defined
in (3.1) and (3.2).

Step 2: Set

Sm = Uy + ¢m(Kum - Kum—l)a
T = Uy + Hm(Jum - Jum—l)’

and compute
Wy = Py, — ansm)

If s, =wy or Gs,, =0, stop, s,, is a solution of the VIP. Otherwise, do Step 3.
Step 3: Compute

im = PTm(Sm _pn)116mGWm)’

where T, 6,, and v,, are as defined in (3.7)—(3.9).
Step 4: Compute

Un+1 = amf(um) +,8mzm + )/rnS Zm-

Update n,,.1 by (3.11).
Set m :=m + 1 and go back to Step 1.
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Algorithm 3.3.

Initialization: Choose n, > 0,¢ > 0,0 > 0,p € (0,2),u €(0,1) and let gy, g1 € H be arbitrary.
Iterative Steps: Given the iterates u,, | and {u,} (m > 1), calculate u,,. as follows:

Step 1: Choose ¢,, and 6,, such that 0 < ¢,, < ¢,, and 0 < 6,, < 6,,, where ¢,, and 6,, are as defined
in (3.1) and (3.2).

Step 2: Set

Sm = Uy + ¢m(Kum - Kum—l)’
T = Uy + em(Jum - Jum—l),

and compute
Win = Py (S — 1nG ).

If s, = wy, or Gs,, = 0, stop, s, is a solution of the VIP. Otherwise, do Step 3.
Step 3: Compute

im = PT,,,(Sm _pnmémGwm)7

where T, 6,, and v,, are as defined in (3.7)—(3.9).
Step 4: Compute

Un+1 = a’mf(sm) +ﬁmzm + )/mS Zm-

Update n,,+1 by (3.11).
Set m :=m + 1 and go back to Step 1.

Remark 3.2. In Algorithm 3.2, we replace the term f(z,,) in (3.10) of Algorithm 3.1 with f(u,,). Also,
in Algorithm 3.3, we replace the term f(z,) in (3.10) of Algorithm 3.1 with f(s,,). Now, the strong
convergence theorems of Algorithms 3.2 and 3.3 will be stated without proofs. Their proofs are very
similar to that of Theorem 3.1. Hence, we leave the proofs for the reader to verify.

Theorem 3.2. Suppose the conditions (C,)—(Cg) are performed and {u,,} is the sequence generated
by Algorithm 3.2, then {u,} converges strongly to an element u* € F(S) N VI(M,G), where u* =

Praynviime) © ).
Theorem 3.3. Suppose the conditions (C1)—(Cg) are performed and {u,,} is the sequence generated
by Algorithm 3.3, then {u,} converges strongly to an element u* € F(S) N VI(M,G), where u* =
Prrynviame) © fu®).

4. Number experiments

In this part of the work, we consider two numerical examples to demonstrate the computational
efficiency of our Algorithms 3.1-3.3 (shortly, OAUAN Algs. 3.1, 3.7 and 3.8) over some existing
modified algorithms, namely, Algorithms 1 and 2 of Thong and Hieu [43] (shortly, TH Alg. 1 and
TH Alg. 2), Algorithm 2 of Tian and Tong [47] (shortly, TT Alg. 2), Algorithm 3.1 of Ogwo
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et al. [33] (shortly, OAM Alg. 3.1), Algorithm 3.1 of Godwin et al. [14] (shortly, GAMY Alg 3.1), and
Algorithm 3.1 of Maluleka et al. [24] (shortly, MUA Alg 3.1). We perform all numerical simulations
using MATLAB R2020b and carried out on PC Desktop Intel® Core” i7-3540M CPU @ 3.00GHz x 4
memory 400.00GB.

Example 4.1. Suppose that G : R* — RF (k = 30,50, 80, 110) is defined by G(u) = Qu + q, where
g € R¥and Q = AAT + B+ C, C is a k x k diagonal matrix whose diagonal terms are nonnegative
(hence Q is positive symmetric definite), B is a k X k skew-symmetric, and A is a k X k matrix. We define
the feasible set M by

M={ueR:-5<u;<5,i=1,---k}.

It is not hard to see that the mapping G is monotone and L-Lipschitz continuous with L = ||Q|| (hence, G
is pseudo-monotone). For g = 0, the solution set VI(M, G) = {0}. On the other hand, let S u= %u sin |[u]].
Clearly, the only fixed point of S is 0, i.e., F(S) = {0}. The mapping S is quasi-nonexpansive but not
nonexpansive. Indeed, for k = 1, we have

|Su—-0| =

3 3
Jusinjul| < Z”’ <|ul=|u—0|, Yue M

Hence, S is quasi-nonexpansive. Moreover, if we take u = 2m and v = %” then we have

Or 371 97 m
Su-3S — sin 27w — — si =—>==u—-vl.
IS u vl‘ sin 27 8sm2 A 2Iu V|
Therefore, S is not quasinonexpansive. Notice that I — S is demiclosed at 0 and F(S) N VIIM,G) =
{0} # 0. Furthermore, we take Ku = sinu, where for k > 1, sinu = (sinu;,sinu,, ... ,sinuy)’ and
Ju = 3.
The parameters for all the algorithms are taken as follows:

e For Algorithms 3.1-3.3, we take n, = 0.9, u = 04, a,, = #ﬁo, Bn =Ym =
qm = ’"7”, hy, = m, ¢ =0.6,0=0.9, p=0.0001 and €, = m

e For TH Algs. land2y=2,1=0.5, 11 =08, @, =0.5,6, =0.5, u=0.6.

e For Algorithm 2 of Tian and Tong [47] (TT Alg.), we take ,, = 0.5, 8, = 0.5, u = 0.4 and A, =

1

e For Algorithm 3.1 of Godwin et al. [14] (GAMYAlg 3.1), we take « = 4, 1, = 0.5, 6, é7m
6= 04¢(X) = 2% ¢ = 2L B, = 2y = 1y, = (:2) aw = 25 4 = 08
Dx=Tx=05xand f(x) = 3

e For Algorithm 3.1 of Maluleka et al. [24] (MUA Alg. 3.1), we take 6 = 0.9, 4, = 3.1, u,, =
ay, = ﬁ, Bm =0.5andp =0.5.

e For Algorithm 3.2 of Ogwo et al. [33] (OAMAlg 3.1), wetakea =3, 4, =0.5, a,, = &, u = 0.4,
Bn =5 v1 =001, 7, = ((m+1)2, = m+10, Dx =0.01x and f(x) = 0.01x.

m _ 1
Im+20° Pm = Guriooy T

1
(m+1)?

In this example, all entries A, B and C are taken randomly from [1,100]. We consider 4 different
dimensions for k, Case I: k = 50, Case II: k = 100, Case III: k = 300, Case IV: k = 500. The initial
values uy = uy are chosen at random using randn(k, 1) in MATLAB and stopping criterion is taken as
st — upll < 1078, The results of the numerical simulations are presented in Table 1 and Figures 1
and 2.
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Table 1. Numerical Results for the four dimensions considered in Example 4.1.

Algorithms Case I Case II Case III Case IV
Iter. CPU Iter. CPU Iter. CPU Iter. CPU
OUANC Alg. 3.1 15 0.0062 14 0.0043 15 0.0093 15 0.0205
OUANC Alg. 3.7 16 0.0099 16 0.0075 16 0.0096 17  0.0199
OUANC Alg. 3.8 17 0.0089 13  0.0037 14 0.0096 17  0.0242

TH Alg. 1 33 00194 35 0.0363 35 0.0777 39 0.1864
TH Alg. 2 38 0.0254 31 0.0413 38 0.0823 51 0.1878
TT Alg. 2 23 0.0092 30 0.0181 36 0.0146 30 0.0565

GAMY Alg. 3.1 90 0.0201 91 0.0399 99 0.0276 103 0.0712
MUA Alg. 3.1 47 0.0207 47 0.0159 44 0.0294 45 0.0453
OAM Alg. 3.1 40 0.0144 39 0.0076 41 0.0159 42  0.033

T T T T T T T T T T
10*F ——OAUNAN Alg. 3.1| 4 104 F s T ——OAUNAN Alg. 3.1]
N ——OAUNAN Alg. 3.7 (S ——OAUNAN Alg. 3.7
——OAUNAN Alg. 3.8 { ~o —— OAUNAN Alg. 3.8
102 —-~TH Alg 1 —-~THAIg 1
—-=TH Alg 2 —-—TH Alg 2
—TT Alg 2 —TT Alg2
- - GAMY Alg 3.1 - = GAMY Alg 3.1
MUA Alg 3.1 MUA Alg 3.1
OAM Alg 3.1 OAM Alg 3.1
L NN I I L L - L L Al L L L I L L
30 40 50 60 70 80 920 0 10 20 30 40 50 60 70 80 920 100
Number of iterations Number of iterations
. .
Figure 1. Graph of the iterates for Cases I and II.
T T T
——OAUNAN Alg. 3.1 v ——OAUNAN Alg. 3.1
105 ——OAUNAN Alg. 3.7| | 105H < ——OAUNAN Alg. 3.7| |
——OAUNAN Alg. 3.8 | RN ——OAUNAN Alg. 3.8
—-—THAIg 1 [ N —-—THAIg 1
—-=THAlg 2 [ S —-—THAlg 2
—TTAig2 ~ —TT Alg 2
- = GAMY Alg 3.1 = = GAMY Alg 3.1
MUA Alg 3.1 MUA Alg 3.1
OAM Alg 3.1 OAM Alg 3.1
........... N
~
kY s ~ ~
N, "\, ~
| " ~.
N \e, . N
L . N
i N N, N
e, ™, -~
\ N -
\ \. i ~
ey N, Y
A1 Il Il Il Il Il = Il AN k2 Il Il +
40 50 60 70 80 % 100 0 20 40 60 80 100 120
Number of iterations Number of iterations

Figure 2. Graph of the iterates for Cases III and I'V.

Example 4.2. Let H = (%, i.e., H = {u = (uy, us, u3, - i+ ) 1 3 |uil> < +oo}. Let e,d € R be such
i=1

thatd > e > %’ > 0. Let M = {u € €% : |u|| < e} and Gu = (d — |[ull)u. Obviously, the solution set

VIIM, G) = {0}. Now, we show that G is L-Lipschitz continuous on H and pseudo-monotone on M.
Indeed, for any u,v € H, we have
IGu — Gvl| = |I(d = llulhu — (d — [IVIDII
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= |ld(u = v) = llellee = v) = (lleell = VIl
<dllu = Vil + llullllee = il + [[leel| = [V
<d|lu—v| +ellu—v|+|lu-—vle
=(d+2e)||lu—v|.

Hence, G is Lipschitz continuous with L = d + 2e. Now, let u,v € M be such that {Gu,v — u) > 0, then
we have (d — ||ul|){u,v — u) > 0. Since ||u|| < e < d, we have {u,v —u) > 0. Hence,

(Mv,v —u) = (d = |VID{v, v —u) > (d = IVIDCv, v — uy — u,v —u)y > (d - e)llu—v|* > 0.

This shows that G is a pseudo-monotone mapping. If we set e = 3 and d = 5, the projection formula is
defined by

w, i flull <3,
Pu=1{" . (4.1)
Tl otherwise.
Now, let Su = 5. It is not hard to show that the mapping S is nonexpansive (hence, quasi-

nonexpansive). We see that F(S) = {0} # 0. Thus, F(S) N VI(M,G). We take the stopping criterion
as || — upl|<1078. Furthermore more, we maintain the same control parameters as in Example 4.1.
Since we cannot sum to infinity in MATLAB, we considered the subspace of € consisting of finite
nonzero terms defined by

2 2 ., .
R ={uy € €t uy = (g, uip, 3, ...,u1,,0,0,...)},  for somei> 1.

The first i points of the initial points are generated randomly considering the following cases for i:
Case I: i = 100, Case II: i = 1,000, Case III: i = 10,000, Case IV: i = 100,000. We use the same
control parameters used in the previous example for all the algorithms. The results of the numerical
simulations are presented in Table 2 and Figures 3 and 4.

Remark 4.1. After conducting numerical simulations in Examples 4.1 and 4.2 our proposed
Algorithms 3.1-3.3 have exhibited a competitive nature and potential when compared to existing
algorithms. They outperformed Algorithms 1 and 2 of Thong and Hieu [43], Algorithm 2 of Tian and
Tong [47], Algorithm 3.1 of Ogwo et al. [33], Algorithm 3.1 of Godwin et al. [14], and Algorithm 3.1
of Maluleka et al. [24] in terms of computational time and the number of iterations required to meet
the specified stopping criteria, highlighting their superior performance.
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Table 2. Numerical results for the four dimensions considered in Example 4.2.

Algorithms Case I Case II Case III Case IV
Iter. CPU Iter. CPU Iter. CPU Iter. CPU
OUANC Alg. 3.1 13 0.0024 16 0.0042 17 0.0309 17 0.1011
OUANC Alg. 3.7 16 0.0067 17 0.0083 18 0.0220 19  0.1094
OUANC Alg. 3.8 16 0.0089 16 0.0081 17 0.0273 20 0.1105
TH Alg. 1 37 0.0065 35 0.0286 40 0.1310 45 1.1786
TH Alg. 2 34 1.0409 35 0.0190 37 0.1328 38 1.1063
TT Alg. 2 36 0.0131 37 0.0101 38 0.0256 46 0.1978
GAMY Alg. 3.1 67 0.0089 65 0.0081 69 0.0545 73 0.3740
MUA Alg. 3.1 44 0.0083 42 0.0063 45 0.0467 47 0.2787
OAM Alg. 3.1 33 0.0039 34 0.0128 37 0.0299 39 0.1892
\f\\\\ '\, n .

Number of iterat

ions

Number of iterations

Figure 3. Graph the Iterates for Cases I and II.
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Figure 4. Graph the Iterates for Cases III and I'V.

5. Application to optimal control problems
In this section, the solution of variational inequality problem arising from optimal control problem

is approximated by our Algorithm 3.1. Let 0 < 7" € R, then we denote the Hilbert space of the square
integrable by L,([0, 1], R¥), measurable vector function s : [0, 7] — R™ induced with the inner product

T
(s,7) = fo (s(g), r(g)dg,
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and norm

lIsll2 = Vs, 5) < co.

Now, the following optimal control problem will be considered on [0,T]:
s*(g) = argmin{{(s) : s € S}, (5.1

supposing such control exists. Note that S denotes the set of admissible controls, which takes the form
an k-dimensional box and is made up of a piecewise continuous function:

S = {s(g) € Ly([0, 11, R : sig) € ls;,s'], i=1,2,..,k}.

iV

Particularly, the control can be piecewise constant function (bang-bang).
The terminal objective can be expressed as:

{(s) = 6(u(T)),

where 6 is a differentiable and convex function defined on the attainability set. If the trajectory u(z) €
L,([0, 1]) fulfills constrains in the form of a linear differential equation system:

u(g) = D(2u(g) + B(g)s(g), u(0) =uo, z€[0,T], (5.2)

where D(g) € R™" and B(g) € R™* are matrices which are continuous for all z € [0, T]. Using the
Pontryagin maximum principle, we know that a function x* € L,([0, 1]) exists with the triple (u*, x*, s¥)
solving the following system for a.e. z € [0, T']:

{ () = D)W (D) + BQ)S'(2). 53)
u*(0) = uo,
x*(g) = —D(g)" x*(2),
{ X (0) = vZu(T)), G4
0 € B(g)"x"(g) + Ns(s™(8)), (5.5)
where Ng(s) is the normal cone to S at s defined by
{0, if s¢38,
NS(S)_{{feH:({’,r—s>sOVseS}, if ses. (56)

Letting Fs(g) = B(z)" x(g), where F's is shown by Khoroshilova [20] to be the gradient of objective
cost function £. The express (5.4) can be expressed as a variational inequality problem as follows:

(Fs*,r—s>0, Yres. (5.7
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Next, we discretize the continuous function and also take a natural number N with the mesh size

h = % Furthermore, we identify any discretized control sV = (so, s, ,sy) with its piecewise

constant extension:

SN(g) = Sj’ vg € [gj’gj+1)’ ]: 09 15"' 5N_ 1~

Again, any discretized state u” = (ug, u;,- - - , uy) is identified with its piecewise linear interpolation
N §—8j .
u(g) =uj+ T(ujH —uj), g€lgj.gjx1) j=0,1,--- ,N-1. (5.8)
The same approach can be used to identify the co-state variable x = (xo, x,- - - , Xy).

The system of ordinary differential equations (ODEs) (5.3) and (5.4) will be solved by the Euler
method [49]

ul,, = ull + h[D(gu? + B(g))s"],
{£m=d ' ! (5.9)
xﬁv = le}—l + hD(gl Txl'\:_l’
{ X(N) :Jve(u(zv)). ! (5.10)

Next, we solve use Algorithm 3.1 to solve the problem in the following example:

Example 5.1. (see [4])

minimize — ui(2) + (u2(2))%,
subject to 1i1(g) = ux(g),
Ur(8) = x(g), Yg €[0,2],
u1(0) =0 u(0) =0,
s(g) € [-1,1].

The exact solution of the problem in Example 5.1 is

. (1. ifgel0,1.2),
ST\ -1, ifgel1.2,2l.

The initial controls sy(t) = s,(t) are randomly taken in [-1,1]. For this, we use the same parameters
defined in Example 4.1 and set Su = 5. The stopping criterion for this section is |[uy 1 — Uy|| < 1077
The approximate optimal control and the corresponding trajectories of Algorithm 3.1 are shown in
Figure 5.
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Figure 5. Random initial control (green) and optimal control (purple) on the left and optimal
trajectories on the right for Example 5.1 generated by Algorithm 3.1.

6. Application to restoration problem

It is noticed that images are, in most cases distorted by the process of acquisition. The purpose of the
restoration technique for distorted images is to restore the original image from the noisy observation of
it. The image restoration problem can be modeled as the following undetermined system of the linear
equation:

v=Fu+w, (6.1)

where F : RY — RM(M < N) is a bounded linear operator, u € R" is an original image and v € R¥ is
the observed image with noise w. It is well-known that the solution of the model (6.1) is equivalent the
solution of the (LASSO) problem as follows [39]:

. 1
min{Kllulls + S lIv = Ful3), (6.2)

where k£ > 0. It is worthy to know that according [40], one can reconstruct the LASSO problem (6.2)
as a variational inequality problem by letting Gu = F?(Fu — v). For this, G is monotone (hence G is
pseudomonotone) and Lipschitz continuous with L = ||FT F||.

Now, we compare the restoration efficiency of our suggested Algorithms 3.1-3.3 (shortly, OAUAN
Algs. 3.1, 3.7 and 3.8) with Algorithms 1 and 2 of Thong and Hieu [43] (shortly, TH Alg. 1 and
TH Alg. 2), and Algorithm 2 of Tian and Tong [47] (shortly, TT Alg. 2), Algorithm 3.1 of Ogwo
et al. [33] (shortly, OAM Alg. 3.1), Algorithm 3.1 of Godwin et al. [14] (shortly, GAMY Alg. 3.1),
and Algorithm 3.1 of Maluleka et al. [24], (shortly, MUA Alg. 3.1). The test images are Austine and
Peacock of sizes 289 x 350 and 245 x 245, respectively. The images went through a Gaussian blur
of size 9 X 9 and standard deviation of oo = 4. The performances of the algorithms are measured via
signal-to-noise ratio (SNR) defined by

llu = w[l>

SNR = 251og,, (ﬂ) , (6.3)
where u* is the restored image and u is the original image. In this experiment, we maintain the same
parameters used for all the algorithms in Example 4.1 with stopping criterion E,, = ||tt41 — || < 107>,

The numerical results for this experiment are shown in Figures 6-9 and Tables 3-6.
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It is well-known that the higher the SNR value of an algorithm, the better the quality of the image
it restores. From Figures 6-9 and Tables 3-6, it is evident that our Algorithms 3.1-3.3 restored the
blurred images better than Algorithms 1 and 2 of Thong and Hieu [43], and Algorithm 2 of Tian and
Tong [47], Algorithm 3.1 of Ogwo et al. [33], Algorithm 3.1 of Godwin et al. [14], and Algorithm 3.1
of Maluleka et al. [24]. Hence, our algorithms are more effective and applicable than many existing
methods.

Original Austine Blurred Austine OAUAN Alg 3.1 OAUAN Aig 3.7

N

Figure 6. Austine’s image deblurring by various algorithms.
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OAUAN Agl 3.1 OAUAN Alg 3.7

Figure 7. Peacock’s image deblurring by various algorithms.

Table 3. Numerical comparison of various algorithms using their SNR values for Austine’s

image.
Images m  OAUAN OAUAN OAUAN OAM GAMY
Alg. 3.1 Alg. 3.7 Alg. 3.8 Alg3.1  Alg. 3.1
Austine.png SNR SNR SNR SNR SNR

(285x350) 50 54.18938 40.5451 33.1598 28.1770  26.6383
100 54.2745 40.7152 34.2100 28.8195  26.6932
150 55.3164 41.3918 34.8141 29.5183  27.7202
200 55.3532 41.17770 34.5151 29.9243  27.7442
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Table 4. Numerical comparison of various algorithms using their SNR values for Austine’s

image.
Images m  MUAAlg. 3.1 TTAlg.2 THAIg. 1 THAlg. 2
Austine.png SNR SNR SNR SRN
(285x350) 50 26.6726 21.18938  21.5451 13.1598
100 26.6726 25.2745 21.7152 13.2100
150 26.8450 25.3164  21.3918 13.8141
200 26.9953 253532 21.1777 13.5151

MUA Alg 3.
—6— OMA Alg 3.1
—%— GAMY Alg 3.1
—%— TTAlg2
OUANC Alg 3.1
TH Alg 2

—O— OUANC Alg 3.7

1 1 1
0 20 40 60 80

1
100

I I
120 140

Iteration number (m)

Figure 8. Graph corresponding to Tables 3 and 4.

1 1
160 180

200

Table 5. Numerical comparison of various algorithms using their SNR values for Peacock’s

image.

Images m  OAUAN OAUAN OAUAN OAM GAMY
Alg. 3.1 Alg. 3.7 Alg. 3.8 Alg. 3.1 Alg. 3.1

Peacock.png SNR SNR SNR SNR SNR
(285 x350) 40  53.17939 40.6452 33.2599 28.2771  26.7384
80  54.3746 40.8153 34.3101 28.9196  26.7933
120 55.4165 41.4919 349142 29.6184 27.8203
150 55.4533 41.27771 34.6152 29.9244  27.8443

Table 6. Numerical comparison of various algorithms using their SNR values for Peacock’s

image.

Images m  MUA Alg. 3.1 TT Alg.2 THAIlg.1 THAIlg. 2

Peacock.png SNR SNR SNR SNR

(285 x350) 40 26.7727 21.28939  21.6452 13.2599
80  26.8727 25.3746 21.8153 13.3101
120 26.9451 25.4165 21.4919 13.9142
150 26.9955 25.4533 21.2778 13.6152

AIMS Mathematics Volume 9, Issue 5, 12870-12905.



12901

60

MUA Alg 3.1
—©&— OAM Alg 3.1
50 | —%— GAMY Alg 3.1
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Figure 9. Graph corresponding to Tables 5 and 6.

7. Conclusions

In this work, we have introduced three novel iterative algorithms for finding the common solution of
quasi-nonexpansive FPP and pseudo-monotone variational inequality problems. Our algorithms embed
double inertial steps which accelerate their convergence rates. Numerical experiments have shown that
our algorithms outperformed several existing algorithms with single or no inertial terms. Further, we
a considered a new self-adaptive step size technique that produces a non-monotonic sequence of step
sizes while also correctly incorporating a number of well-known step sizes. The step size is designed
to lessen the algorithms’ reliance on the initial step size. Numerical tests were performed, and the
results showed that our step size is more effective and that it guarantees that our methods require less
execution time. Our convergence results were obtained without the imposition of stringent conditions
on the control parameters. The class of pseudo-monotone operators, which has been studied in the
work, is more general than the class of monotone operators which has been studied in [43,47] and
several other articles. To test the applicability and efficiencies of our methods in solving real-world
problems, we utilized the methods to solve optimal control and image restorations problems.
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