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Abstract

In this article, we propose a new modified projection and contraction algorithm for approx-
imating solutions of a variational inequality problem involving a quasi-monotone and
Lipschitz continuous mapping in real Hilbert spaces. We incorporate the technique of two-
step inertia into a single projection and contraction method and prove a weak convergence
theorem for the proposed algorithm. Our weak convergence theorem requires neither the
prior knowledge of the Lipschitz constant nor the weak sequential continuity of the associ-
ated mapping. Under additional strong pseudomonotonicity, the R-linear convergence rate
of the two-step inertial algorithm is derived. Finally, some numerical examples are given
to illustrate the effectiveness and competitiveness of the proposed algorithm in comparison
with some existing algorithms in the literature.
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1 Introduction

Let H be a real Hilbert space with inner product (-, -) and induced norm || - ||. Suppose C is
a nonempty, closed and convex subset of H. Let 7 : C — H be a continuous operator. A
variational inequality problem (for short, VI(F, C)) is to find a point x € C such that

(Fx,y—x) =0, YyeC. (1.1)

We shall denote by S, the solution set of VI(F, C) (1.1). Numerous problems arising from
economics, engineering, mechanics, mathematical programming and transportation can be
reformulated as VI (F, C)(1.1) (see, e.g., [7, 8, 33]). Let Sp denote the solution set of the
dual variational inequality problem, that is, Sp := {x* € C | (Fy,y —x*) >0, Vy € C}.
Then, Sp is a closed and convex subset of C, and since C is convex and F is continuous, we
have that Sp C S.

The monotonicity of operators has played a vital role in the convergence analysis of algo-
rithms for solving variational inequality problems. Recently, some scholars have solved the
variational inequality problem by weakening the conditions of the cost operator in the con-
structed algorithms using pseudomonotonicity or quasimonotonicity see [15, 16, 19, 32, 45,
64, 66, 67]. In the literature, the extradgradient method is a prominent method for approx-
imating solutions of the VI(F, C) (1.1). This method was first introduced by Korpelevich
[41] for solving saddle point problems and has been well applied extensively (see, e.g. [12,
20-22,27,31, 56,57, 69]). The extragradient method involves computing double projections
onto the feasible set C twice per each iteration. However, if the set C is not simple, the com-
putation of the projection onto C can be very complicated and thus impedes the usage of the
extragradient method. Considerable efforts have been made by many researchers to modify
and improve this method; see, e.g. [2, 13, 14, 18, 23, 24, 39, 55, 61]. One of the prominent
modifications of the extragradient method is the subgradient extragradient method introduced
by Censor et al. (see [21, 22]). In this method, the authors replaced the second projection
onto C with a projection onto a half space which can be calculated explicitly. More so, the
subgradient extragradient method requires evaluating the value of the cost operator at two
points per iteration. This is also not efficient when the cost operator has a complex structure.

Another modification of extradgradient method is the one proposed in Tseng [41] [63].
Tseng’s method is of the form:

Yun = Pc(xp — AFxy), (1.2)
X1 = Yn — MFyn — AFxy), Yn#0,

where A € (0, 1/L). Tseng’s extragradient method for solving VI (F, C) (1.1) has received
great attention by many authors (see, for example, [3, 9, 36, 65] and the references therein).

From a different point of view, another method for solving the VI(F, C) (1.1) is the
projection and contraction method studied by some authors [35, 60]. The projection and
contraction method is of the form:

X0 € H,

Yn = Pc(xn — AFxn),

d(xn, yn) = (n = yn) — M(Fxn — Fyn),
Xnt1 = Xp — YBnd Xy, yn), Yn >0,

(1.3)
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where y € (0,2), A € (0,1/L), and

O (Wn,yn)
P = ld (wn,y) 12
& Wy, yn) = Wy — Y, d(wy, yn)), ¥n >0.

In recent years, the projection and contraction method has received great attention by many
authors, who improved it in various ways (see, for example, [11, 29, 30] and the references
therein).

Remark 1.1 We remark here that the aforementioned methods require the computation of
only one projection onto C per iteration. This may reduce the computational cost of the
algorithms compared to the extradgradient and subgradient extradgradient algorithms and
their modifications.

Now, let us mention an inertial-type algorithm which is based upon the discrete version
of a second order dissipative dynamical system [5, 6] and it can be regarded as a procedure
of speeding up the convergence properties (see [1, 4, 44, 46, 50, 68]). In 2001, Alvarez and
Attouch [4] applied the inertial technique to obtain an inertial proximal method for solving
the problem of finding zero of a maximal monotone operator, which is as follows: for any
Xp—1, Xn € H and two parameters 6, € [0, 1), X, > 0, find x,,--1 € H such that

0¢ ()\nA(xn—H) + Xpgp1 — Xp — Op (X — xn—]))’ Vn >0,
which can be written equivalently as follows:
Xn4+1 = J)él (xXp + 0 (xy — x4-1)), Y >0,

where J{: is the resolvent of A with parameter A, and the inertia is induced by the term
On (X — Xp—1).

In order to improve the convergence speed of the projection and contraction method (1.3),
Dong et al. in [28] studied an inertial version of the projection and contraction method for
VI(F, C) (1.1). They introduced the following algorithm:

Algorithm 1.2
Wy = Xy + O (Xy — Xp—1),
yn = Pc(wy, — AFwy), (1.4)
dp = wy — yp — MFwy, — Fyn),
Xn+1 = Wy — Wlndm
where

. a0
Np = n
" e, d, =0,
0<6,<6,4+1 <60 <1lando,§ > 0 such that
62(146)+60 .
(o= 1720[2 9[5(1 0)+05+51]
—0[6(146)+05+0
(2) 0 <v = Srec+o)10570] -

Then, they proved that the sequence {x,} generated by (1.4) converges weakly to a solution
of VI(F, C) (1.1) under conditions (1) and (2).
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Furthermore, when the inertial factor {6,,} is chosen such that 0 < 6, < 6, < 1, where

6, = [min {9’ ”)anritn—l } o Xn F Xn (1.5)

0, otherwise

with 6 € [0, 1) and Zflozl €, < 00, converges results of (1.4) to a solution VI(F, C) (1.1)
have been obtained in [25, 28]. The results in [25, 28, 62] all extend the result of He [35]
when 6, = 0 and they have shown numerically to improve the speed of convergence of the
projection and contraction method studied in [11, 35].

Remark 1.3 We remark here that the implementation of the results of [25, 28, 62] involves
having the value or an estimate of the Lipschitz constant of the cost operator . Computing
the Lipchitz constant is very challenging in practice.

To address the concern raised in the foregoing remark, Shehu et al. [58], proposed an
inertial projection and contraction method and inertial forward-backward-forward method to
solve VI(F, C) (1.1), where F is Lipschitz continuous and monotone mapping in Hilbert
spaces. The inertial factors in the methods of Shehu et al. [58] are relaxed and chosen in such
a way that the inertial factor taken as 1 is possible. They obtained weak convergence results
of the following algorithm under some mild conditions:

Algorithm 1.4

o2
(S0) Choose® € [0, 1), € (0,1), 21 > 0, y € (0,2) and « € (o, m) Let

X0, X1 € H be a given starting point. Set n := 1.
(S1) compute

Wy = Xy + 0 (X, — Xp—1) (1.6)
Yn = PC(wn - )\n]:wn)~
If w, = yn, STOP. Otherwise
(§2) Compute
dy = (wy — yp) — A (Fwy — Fyp), Vo> 1.
(§3) Compute
Xpp1 = (I —a)wy, +a(wy, — yopdy), n > 1,
where
(Wn—Yn.dn)
P = ldal? dn #0
0, d, =0
and
: mllwn=yull
Angl = min [ 1Fwn=Fyull’ )\"} o Fwn # Fyn (1.7
A, otherwise.

(§4) Setn <— n+1, and go to (S1).
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Observe that all the variants of the projection and contraction method mentioned above
only guarantee weak convergence of the sequences to a solution of VI (F, C) (1.1). To obtain
a strong convergence theorem, Thong et al [62] used the viscosity approximation technique
in the projection and contraction method to introduce a new inertial viscosity projection and
contraction method for solving VI (F, C) (1.1). Their algorithm is the following:

Algorithm 1.5

Initialization: Let . € (0,1/L) and a > 0. Choose two positive sequences {€,} C
[0, 00), {B,} C (0, 1) satisfying

o0
lim B, =0, Zlﬂn = o0,
=

o0
Y en <00, en=0(B).
n=1

Let xo, x1 € H be arbitrary.
Step 1. Given the iterates x,—1 and x, (n > 1), choose oy, such that

(1.8)
o, otherwise.

. n .
o, = !mln {(X, m} l‘f Xn #xnfh
Set w, = x;, + oy (X, — Xp—1) and compute
Yo = Pc(w, — AFwy).

If yn = wy, then stop and Yy, is a solution of the problem V I (F, C) (1.1). Otherwise,
go to Step 2.
Step 2. Compute

Xnt1 = Buf (xn) + (1 = Bp)(wy — Opdy),
where
dp = wyp — Yo — M(Fwp — Fyn)
and

lwn — ynll?

6, := (1 —AL)
" lldn 2

Setn :=n + 1 and go to Step 1.

They proved that the sequence generated by their algorithm converges weakly to a solution
of VI(F, C) (1.1).

Recent research had shown that the one step inertial method has some shortcomings which
affects its efficiency to provide acceleration. It was shown in [52, Sect. 4] by example that
the one-step inertial extrapolation

Wp = Xp +9(xn _xn—l)a 0 e [0’ 1)
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may fail to provide acceleration. It was remarked in [42, Chapter 4] that the use of inertial
of more than two points x,, x,—1 could provide acceleration. For example, the following
two-step inertial extrapolation

Yn=Xp +0(xp — Xp—1) +8(Xp—1 — Xp—2) (1.9)

with 6 > 0 and § < O can provide acceleration. The failure of one-step inertial acceleration
of ADMM was also discussed in [53, Sect. 3] and adaptive acceleration for ADMM was
proposed instead. Polyak [51] also discussed that the multi-step inertial methods can boost
the speed of optimization methods even though neither the convergence nor the rate result of
such multi-step inertial methods was established in [51]. Some results on multi-step inertial
methods and double inertia have recently be studied by many authors see, e.g., [17, 26, 47,
49, 54, 59].

Our aim in this paper is to further improve the inertial projection and contraction method
to solve VI(F, C) (1.1). Specifically, in the present paper we study the inertial projection
and contraction method and improve on the results in [28, 58, 62] in the following ways:

e We propose a two-step inertial for projection and contraction method to solve VI(F, C)
(1.1) and we give weak convergence results when F is quasi-monotone and Lipschitz con-
tinuous in real Hilbert spaces. Under additional strong pseudomonotonicity and Lipschitz
continuity assumptions, the R-linear convergence rate of the two-step inertial algorithm
is presented.

e Our proposed method is applicable in situations where F is pseudomonotone and Lipchitz
continuous. Therefore, our method extends the class of operators considered in [28, 30,
32, 58, 62] and the one-step inertial extragradient method studied in [28, 30, 32, 58, 62].

e We give numerical computations of our proposed method and compare it with the methods
in [28, 58, 62]. Our preliminary computational results show that our proposed method is
efficient and converges faster (in terms of CPU time and number of iterations) than the
one step inertial projection and contraction studied in [28, 58, 62].

2 Preliminaries
Definition 2.1 Let H be a real Hilbert space and F : H — H be a mapping. An operator F
is said to be:
(i) Lipschitz-continuous on H, if there exists a constant L > 0 such that
1Fx = Fyll < Lllx = yll, Vx,y € H;

If L € [0, 1), then F is said to be a contraction mapping.

(ii) sequentially weakly-strongly continuous, if for each sequence {x,}, we have that
xp,—x € H implies Fx, — Fx € H;

(iii) monotone, if

(Fx = Fy, x—y) >0, Vx,y € H;
(iv) B-strongly pseudomonotone if there exists a constant 8 > 0 such that
(Fy. x=y) 20 = (Fx, x —y) 2 llx = y|*. Vx.y € H;
(v) pseudomonotone, it

(Fy, x=y)>20 = (Fx, x—y) =0, Vx,y € H;
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(vi) quasimonotone, if
(Fy, x—y)>0 = (Fx, x—y)>0, Vx,ye H.

From the definition above, the following implications hold: (iv) = (v) = (vi) but
the converse is not true in general.
The following circumstances occur when Sp is nonempty.

Lemma 2.2 [70] Suppose either

(a) F is pseudomonotone on C and S # {;

(b) F is the gradient of G, where G is a differential quasiconvex function on an open set
K D C and attains its global minimum on C;

(c) F is quasimonotone on C, F # 0 on C and C is bounded;

(d) Fisquasimonotone on C, F # 0on C and there exists a positive number r such that, for
everyx € Cwith ||x|| > r, there exists y € C such that ||y|| <rand (Fx, y—x) <0,

(e) F is quasimonotone on C, int C # ) and there exists x* € S such that Fx* # 0,

then Sp is nonempty.

For a nonempty, closed and convex subset C of H, the metric projection Pc : H — C is
defined, for every v € H as the unique element Pcv € C such that

lv— Pcvl| = inf{flv — y|| : y € C}.
It is well known that Pc is characterized by the following inequality:

(v— Pcv, y— Pcv) <0, Vy e C. 2.1

1Pcv = yI> + llv = Pevl® < v = yI*, veH. yeC.
More information on the metric projection can be found, for example, in [40].

Lemma 2.3 [34] Let C be a nonempty closed convex subset of a real Hilbert space H. For
anyv € H and z € C, we have

z=Pcv &< (v—2z,z—y) >0, VyeC.
Lemma 2.4 [48] The following identities hold for all u,v € H :

2 2 2 2 2 2
20w, v) = flull” + IvII7 — flu —vlI” = llu+ " = llull” = lvlI*

3 Main results
We introduce our proposed projection and contraction method with two-step inertial extrapo-

lation in this section. First, we state the following assumptions necessary for our convergence
analysis.

Assumption 3.1 (1) (a) Sp # 9,

(b) F is Lipschitz continuous on C with constant L > 0,
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(c) F satisfies the following condition: whenever {x,} C C and x,—v*, one has || Fv*| <
lim inf || Fx, ||,
n—oo

(d) F is quasi-monotone on H.

@ @D=0<1-6- 2y = §<0<1-6, 0<p <1/,
B T o
(i)
61+6) 2—-8 1—p 2(1 — 6)2
=02~ 8 T 5 TP matetpa—or

(iii)

2+9+(1—9)(1_ﬂ+l_p)>(1_ﬂ+l_p—1)5
Bp P Bp P

— Q2+0)Bp+(1—-0)2—Bp) > (2—28p)s.
Note that if

2(1 — 0)?
<
BO(1+0)+ B(1 —0)2

0<p

then 0 < p < B since

2(1 — 6)? 1

BO(l+6)+p(1—62 B

. . 2(1-6)*
Prototype. First choose 6 and $ independently and then evaluate B0 A0 Then

choose p and §. For example, take 6 = % and f = % then p € (0, 2.5). Then choose any
delta of your choice negative and then all the conditions given in Assumption 3.1 (2) will be
satisfied.

Algorithm 3.2 Tiwo-step Inertial for Projection and Contraction method

1. Choose the iterative parameters 8 € (0,2), uw € (0,1) and Ay > 0. Choose
X_1, X0, X1 € H be given starting points. Set n := 1.
2. Compute

Wy = Xy + 0 — Xp—1) +8(Xp—1 — Xp—2),

3.1
yn = Pc(wy — ApFwy).

If w, = yn, STOP. Otherwise
3. Compute
dp = Wy — Yu) — A (Fwy — Fyu), Vn > 1.
4. Compute

X1 = (1= p)wy + p(wy — Bopdy), n =1,
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where

and

: Hllwn—yall
A’n_,’_] _ [mln [ 1Fwn—Fyull® )‘-n + an] ) Fwn ;é fYn (3.2)

An + ay, otherwise.

5. Setn <—n+1, and go to (2)

Lemma 3.3 [66] Assume that F is L-Lipschiptz continuous on H. Let {A,} be the sequence
generated by (3.2). Then

lim A, = A with A € [min{m,%},xl +a],

n—oo

o0
where o =) | o, Moreover

uw
| Fwp — Fyall = Y lwn — yall. (3.3)

n+1

Lemma 3.4 Suppose Assumption 3.1 holds and letu € Sp. Then {x,} generated by Algorithm
3.2 is bounded.

Proof Let u, := w, — Bpud,, Yn > 1. By Lemma 2.4, we obtain

ity — ull® = 1| (wn — 1) — Bpada|®
= [lwy, — ull* — 2Bpn(wy — u, dy) + B*p7|ldy |- (3.4)

Observe that
(wy —u, dy) = Wy — Yn, dn) + (Yn —u, dy). (3.5)

According to y, = Pc(w, — ApFwy,) andu € Sp € S C C, then by Lemma 2.3, we have

(Yn —u, Wy — yn — AnFwy) > 0. 3.6)

Observed that since y, € C and u € Sp, then we have (Fy,, y, —u) > 0, foralln > 0.
Hence

(AnFyn, yn —u) = 0. (3.7
Summing (3.6) and (3.7), we get
(yn =, Wy — yp = AnFwn + 2 Fyn) = 0.
Thus,
(yn —u, dy) = 0. (3.8)
Combining (3.5) and (3.8), we get
(Wn —u, dp) = (Wn — Yn, dn). (3.9)
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Putting (3.9) into (3.4), we get (With Op = W)

litn — ull® < llwy — ull® = 2Bpn Wy — Yn, dn) + B0 lIdn |1
= lwn — ull* = 2B0u(Wn — Yu, dn) + B2 0n Wy — Y, dn)
= Jlwy — ull> = B2 — B)on(wn — Yn, dn)- (3.10)

From the definition of u,,, we get

Pn{Wn = Y, dn) = 1l pudlal?
1 2
= E“un —wy||”. (3.11)
Combining (3.10) and (3.11), we get
2-p

3 llun — wyll*. (3.12)

2 2
len —ull” < lwp, —ul|l” —

Now, using Algorithm 3.2, we get
Ixn1 — ull® = 11(1 = p)(wp — u) + p(un — w)|*
=1 =p)llwy —ul® + pllun — ull> = p(1 = p)lwy — un|*, (3.13)
which implies that
Ixn41 — ull® < (1= p)llwn — ul® + pllwy — ull?

2-8)

5 litn — wall® = p(1 = p)llwn — un |l (3.14)

—p
Note that
Xnt1 = (I = p)wy + puy
and this implies
1
Uy — Wy = ;(x,,_H —wy), Vn. (3.15)

Now using (3.15) in (3.14), we get

[0t — ull® < (1= p)llwy, — ull* + pllw, — ul?
_2-p) (1-p)
B
— oy — P — [(2—/3) L =n
B

2
lxn+1 — wall

2
1xXn4+1 — wpll” —

} IXnt1 — wall®. (3.16)
Observe that

Wy —u =Xy + 60Xy — Xp—1) +8(Xp—1 — Xp—2) —u
=0+0)x, —u)— 0 —8)(xp—1 —u) —8(xp—2 —u).
Observe that for any x, y, z € H and «, 8 € R, we have

(1 +a)x — (@~ By — Bzl* = A+ @)lxl> = (@ = BlylI* — Blzl? + A + )@ — B)llx — yl?
+B +a)lx -zl — @ — Plly — zI1%.
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Consequently, we have from Algorithm 3.2 that

lwy — > = (14 6)(xy — u) — (0 — 8) Xyt — u) — 8(xp—2 — u)||*

Furthermore,

2
IXp41 —wnll® =

= (L+ ) xy — ull®* = O — 8)xns1 — ull* — 8llxn—n — ull®
+(1+0)(0 — &)X — xn—11I* + 8(1 + 0) |5, — xp—2l?

—8(0 — 8)[1Xn_1 — xn_2ll?

X1 = Gon + 0@ = Xy—1) +8Cra—1 — xa—2)|1>

2
= lxp+1 —xn —00n — xp—1) — 8(xp—1 —xp-2)l

v

v

It = xnl? = 2000041 — Xn, Xn — Xp—1)
28000 = Xy 12 X1 — Xp—2) + 0% n — 21112
200 (Xn — Xy Xn—1 — Xp—2) + 82 Iyt — xp2
lXp41 — xn 1% - 20(|xp41 = Xnllllxn — xp—1 1l = 21811xp41 — Xnlllxp—1 — X521l

+02xn — xp—1 117 = 2018113 —1 — X llllxp—1 — xn—21% + 8% xp—1 — x4—2l?

3.17)

2 2 2 2 2
n1 = xnll” = Ollxng1 = xnll” = Ollen — xu—1 17 = 181 lxn41 = X lI” = 181l¥p—1 — Xp—1l

2 2 2 2,42 2
F07lxn = xu—1 17 = 181011xp—1 = xnlI” = 181011y —1 = Xp 21" + 87 llxp—1 — xp 2l

(=181 = O) 151 = xnl1 + (0% = 161 — [810) 0 — xp—1 112
+2 = 18] = 1810)[1xu—1 — a2 .

Using (3.17) and (3.18) in (3.16), we get

1 — ul® < (L+0)xn — ul® = @ — &) lxu—1 — ull® = 8llxy—2 — ull?

H(1+60)@ = 8)llxn — xnu—1 11> + 81+ 0)[lxn — xy—2ll
Q-8
—5(0 — &) lxn—1 — X2l — (—’3

Bo
2 —
<( U ) 62— 18] = 1816) g1 — xn_2]?
Bp

2—
( N )(92 —1816)l1xn — xp—1 1%
Bp P

= (1L +0)lxn — ul®> = © = Ollxg—1 — ull® = 8llxy—2 — ull®

+ (1+e)(0—a>—<2 2-6,0-0
Bp P

501+ 0)llxw — xal? ~ (ﬂ "
Bp

a—-p)

- 5(9—a)+<2 2-F,0-0
L Bp

< L+ xn —ul® = © = &) xp—1 — ull® = 8llxy—2 — ull?

Bp
+28(1+O)llxn — xp—1 11> — (ﬂ +
Bp

(I—p)

+28(1+0)llxn—1 — xn—2l%.

(3.18)

1—p
+ T) (1 — 18] = O)llxpt1 — xnll?

) (G- |6|6)] [E——
) (1 -8 - 6)] IXn41 — xnll?

) 6% — 15— mm} llxn—1 — xp—2|I*

2—
+ (1+9)(0—5)—( ’3+ pp))(92—9_|5|9)]||Xn_xn—1||2
) (1 — 18] = O)[lxpt1 — xnll?

2 — 1-—
_ls@ -8+ (—’3 + J) (62 — 18] - wm} ltaet — o ll?
Bp P
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Therefore

2 2 2 2—-8  1-—
Xnq1 —ull® = Ollxn —ull® = 8llx,—1 —ul” + W—FT (1= 18] = O)llxps1 — xnll?

2—-B8 1—p
< llxn — ul® = Ollxy—1 — ull® = 8llxp— — ul® + (W + T) (1= 18] = O)llxn — xp—111?

+ ((9 +8)(1+06) — (ﬂ + 1;/)) 02 =20 — 1516 — || + 1)) [E—
Bp o

+ [28(1 +0) =806 —38) — (2/30’3 )(62 8] — |8\9>] IXn—1 — xn—2lI* (3.19)

For each, n > 0, define

Do o=l — ull® = Ollxn—1 — ull* = 8llxn—2 — ul®

+ (% a- ; p)) (1= 18] = 0) 1% — Xoe1 |2
We first show that I';, > 0 Vn > 0. Note that
IxXn—1 — ull* < 2lIx0 — X1 1> + 2012 — ul®
Hence,
Do = [l — ull* = 0llxu—1 — ull* = 8|2 — ul?
+<2ﬁpﬂ + “‘p"))(l — 181 = O)lxn — 2012

2 2 2
= llxn —ul® = 20110 = x0—111" — 20 [|xp — ull

2— 1—
—6||xn72—u||2+(—ﬁ+( p)>(1—|5|—9>||xn—xn71||2
Bp

=<1—2ev)||xn—u||2+[(2 2-£,4d m)(l—|8|—9)—29]||xn—xn_1||2
Bp P

—8|xp—2 — ull*. (3.20)

Note that from Assumption 3.1(2) (i), we get

18] <1—0— 20 — 20 +O0-1<8<1-6— 20
= 2-8 , 1— 2-8 | 1 2-8 | 1
G+ F+7) (% +%5°)
3.21)
We then obtain from (3.20) and (3.21) that I, > 0 Vn > 0. From (3.19), we obtain
r 2-§ 2 2
el —n < (O +8)(A+0) — TS + T O =20 — 1810 — 8] + 1) ) lxn — xp—1l
2
+ [25(1 +6)—8(0—5)— (—’3 + —) 6> — 18— \sw)] -1 = xu—211?
Bp P
Now, observe that
2—8 5
@+ +6)— ﬂT+T 0 —20—1816 — 18| +1) <0
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Since |§] = —8 and § < 0, we obtain

<=>9(1+9)+5(1+9)—<ﬂ+1_7’)> 0> =20+ 1)

Bp
(2 by )5(1 +6) <0
Bp o
(32 +52) @17 -0 +0)
— < N (3.22)
a+6)(1- 52 - Lr)
(3.22) is obiviously true since § < 0 and
o1+6) 2—-8 1—0p
@—12 < B + , by (iii).
Futhermore, from (3.19) again, we get
26(14) — 56— 8) — (2_—’3 + 1_—") (8 — 18] — 1810) < 0
Bp o
2-8 1
@8[2(1—!—9)—(9—6)—(7—#7) (|5|—1—0)} (3.23)
Bp P

By Assumption 3.1(2) (iii), we obtain that (3.23) holds. Hence, from (3.19), we obtain that
{I",} is non-increasing and therefore convergent. That is, lim,_, o, ', exists. Furthermore,

(3.19) also implies

. 2-8 2 2
lim (—©+8)1+06)— 7+7 (07 =20 — 1816 — I8] + 1) ) llxn — xp—1]l
n—00 P

Bo
— (25(1 +0)—38(00 —38)— (ﬂ - 17> 6% — 15— |8|9)) lx—1 —xnlel2 =0
Bp P
Consequently
2— 13 2 2
0<—(0+9a+0— (2L 1P @02 Z29 1516 — 151+ D)) lx — vl
Bp P
2—-8 1— 2 2
O+ +0) — [+ — ) ©* =20 — 1816 — 8] + 1) ) lxn — xp—1 ]l
Bp 2
2
—<2a<1+0>—8<9—8)—(ﬁ—’3 p")(az ||—|6|9))||xn_1—xn_z||2

(3.24)

Therefore, from (3.24), we get

2— 1—
lim — [(9 +8)(14+60) — <—ﬂ + —p> 0% —26 — 1510 — 18] + 1)] xn — xp—2]|* = 0.
n—00 Bp P

Thus,

lim |x;, —xp-1]| = 0.
n—o0
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Also,
IxXnr1 — wall = lxp41 — X0 — 00 — Xp—1) — 8(Xn—1 — X -2)|l
< xng1 — xall +0llxp — xp—1ll + 18] 1xp—1 — xp—2ll = 0, n — 0.
Also,
1
lun — wpll = ;||xn+l —wyll = 0, n — oo, (3.25)
and
lun = xpg1ll < lluy — wall + lwp — Xp4+1ll = 0, 1 — o0, (3.26)
and
lun — xnll < lun — xp41ll + X041 — Xull = 0, n — o0. (3.27)
Since lim,,_, o ', exists and lim,,_, » ||X;, — x,—1|| = 0, we have from (3.20) that {x,} is
bounded. ]

Remark 3.5 1t is clear to see that the boundedness of {x,} implies that {w,}, {yn}, {Fyn},
and {d,} are all bounded.

Lemma 3.6 Suppose Assumption 3.1(1) is satisfied and {x,} is generated by Algorithm 3.2.
Then, lim ||lw, — y,|| = 0.
n—0o0

Proof By Algorithm (3.2), we get

ldnll = lwy — yn — An(Fwy — Fyp)l
< llwn — yull + Anl|Fwy — Fynll

Anld
= (1 + )Ln )”wn = Yull.

n+1
So,
1 1
= - . (3.28)
Il = (14 222 ) s, =y,
Then,
(Wy — yn, dn) = (Wy — Yn, Wy — Yn — An(F — Fyn))
= |lw, — )’nnz —(w, — Yn, An(Fw, — f)’n»
> wn — yall* = Al Fwn — Fynllllwn — yul
Anlt
> wy — yull* — A"—nwn —wall?
n+1
An b
= (1 - = ) llwn = yul®. (3.29)
)\nJrl
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By (3.28) and (3.29), we get

lun — wnll = Boulldall
(Wn — Y, dn)
= pltn i)
lldn l

_ lal
<1 )Ln+l>

= B | g |l = ull (3.30)
(14 22)
By (3.25), we get from (3.30) (noting that lim, oo A, = A.)
lim [fw, — yu|l = 0.
n—0o0
m}

Lemma 3.7 Let {x,} be a sequence generated by Algorithm 3.2 such that Assumption 3.1(1)
is satisfied. Suppose lim ||w, — y,|| = 0. If v* is one of the weak cluster points of {x,}, then
n—0o0

we have at least one of the following: v* € Sp or Fv* = 0.

Proof By Lemma 3.4, {x,} is bounded. Hence, let v* be be a weak cluster points of {x,}.
Then, we can choose a subsequence of {x,}, denoted by {x,, } such that x,, ~v* € C.
We consider the following two possible cases.

Case I: Suppose that lim sup|| Fx, | = 0. Then, limg_s o0 || Fxy, | = liminfy_, o || Fxp, ||
n—0o0
= 0. Thus, we obtain from Assumption that

0 < |Fv"| < lim inf | Fuxy, || = 0. (3.31)

This means that Fv* = 0.

Case I1: Suppose that lim sup|| Fx,, || > 0. Then without loss of generality, we can choose
n—0o0

asubsequence of {Fxy, } still denoted by {Fx,, } such thatlimy_, oo [| Fxp, || = M1 > 0. Now,
using (2.1), we obtain for all y € C that

(W = Ay FWny, — Vs ¥ = Yni) < 0. (3.32)
Adding A, (Fyn,, ¥y — yn,) to both sides of (3.32), we get
AR (-7:)’nkv y—- )’nk> = (wnk — Ynr Y — )’nk> + )Lnk <]:ynk - fwnk, y - ynk>- (3.33)

Since A,, > 0, we obtain from (3.33) that

(F¥ngr Y = Yng) = (Wny = Yngs Y = V) FAF Yy — Fwnys y — yp)- (3.34)

1
Ay
Since lim;, 0 ||y — wyll = 0 and F is Lipschitz continuous on H, we obtain that
lim,— o0 | Fyn — Fwy| = 0. Furthermore, we obtain from (3.34) that

0< likm inf(Fx,,,y — xp,) < limsup(Fx,,,y —x,) <oo, VyeC. (3.35)
—> 00

k—o00

Based on (3.35), we consider the following two cases under Case I1:

Case A: Suppose that lim supy_, o (Fxu,, ¥y — Xp,) > 0, Vy € C. Then we can choose
a subsequence of {x,,} denoted by {xnk/} such that limj_,oo(]-'xnk/ ,y — x,,k/_) > 0. Thus,
there exists jo > 1 such that (fxnkj ,y — xnkj) > 0, Vj > jo, which by quasimonotonicity
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of F on C, implies that (F(y), y —xnkj) >0, Vy € C, j > jo. Hence, letting j — 0o, we
get (Fy,y —v*) >0, Vy € C. Therefore, v* € Sp.
Case B: Suppose that lim supy,_, o (FXxn,, ¥y — Xy, ) = 0, Yy € C. Then, by (3.35), we get

lim (Fxp,,y —xn,) =0, VyeC, (3.36)

k—o00

from which we get that

1
(Fxne, Yy — X)) + U FXngs y — X )| + m >0, VyeC. (3.37)

Also, since limy_s o0 || Fxp, | = My > 0, we can find kg > 1 such that || Fx,, || > %, Vk >

ko. Hence, we can set b, = TP Vk > ko. Thus, (Fxp,, by, ) = 1, Yk > ko. Therefore,
i

by (3.37), we get

1
<~7:xnk,y+bnk |:|<~7:xnkay — Xn)| + m:| _xnk> >0,

and using the quasimonotonicity of 7 on H, we obtain

1
(f(y+bnk |:|(5’:xnk,y _xnk”m]) ’
1
y+bnk |:|(]:xnkay _xnk>| + m] _x"k> = 0.

This implies that

1
<-7:y,y+bnk |:|<-7:xnk7y_xnk>| + m] —xnk>

%

1
<]:y_-7:(y+bnk |:|(~7:xnkv xnk>|+mj|>

1
y+bnk |:|<]:xnk»y_xnk>| + m] —xnk>

1
z—ny—f<y+bnk [|<fxnk,y—xnk>|+MDH.
) -
y+bnk _|<fxnk7y_xnk>|+m_ — Xny
1
> L by, [|<fxnk, R m} H
[ 1
y+bnk _|<]:xnk»y_xnk>|+m — Xny
L (|<f )t — )
= x N —x —_—
1 F X e YT A L T
Hy—’_bnk |:|<]:Xnk, xnk>|+k+1] xnk
—2L 1
= 71 ('(fxnk’y_xnk)l k+ I)MZs (338)
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for some M> > 0, where the existence of M> is from the boundedness of

1
{y+bnk [I(fxnk,y _xnk>| + m] _xnk}'

Now, observe that (3.36) implies that

. 1
klglolo (|(-7:xnksy _xnk” + m) =0.
Thus, as k — oo in (3.38), we get that (Ay, y — v*) > 0, Vy € C. Therefore, v* € Sp. O

Theorem 3.8 Suppose {x,} is a sequence generated by Algorithm 3.2. Then under Assump-
tions 3.1(1) and Fx # 0,Vx € C. Then {x,} converges weakly to an element of Sp C S.

Proof Suppose w,,(x,) is the set of weak cluster points of {x,}. We show that
Wy (X)) C Sp.

Take v* € w,,(x,). Then, there exists a subsequence {x,, } C {x,} such that x,, ~v*, k —

00. Since C is weakly closed, we have that v* € C. Since Fx # 0, Vx € C, we have

Fv* # 0. By Lemma, we get v* € Sp. Therefore, w,(x,) C Sp. Since lim T, exists and
n—00

lim ||x,4+1 — x, || = 0, we have that
n—o0

: 2 2 2
lim [[lx, — ull® = Ollxp—1 — ull” — 8llxn—2 — ull’]
n—00

exists forall u € Sp.
Suppose now that there exists {x,;} C {x,} and {x,,} C {x,} such that xn,.—\v*,j — 00
and x,, —x*, m — oo. we show that v* = x* Observe that

2 2 2 2
20, x* = 0") = [lxp — 017 = llxp — x¥17 = 0F)17 + [lx7l (3.39)
2 2 2 2
2(xp—1, X" = 0") = |[xp—1 = VF7 = [xp—1 — XF7 = 07+ x|
and
2 2 2 2
2(xp—2, X" = 0") = [lxy—2 = V[I7 = Ixp—2 = X™[I7 = 017 4 (12"l
Therefore

2{=0xn_1,x* = 0*) = =0 x0—1 — V*||* + Ollx0—1 — x¥|1* + O]0*||* — O]|x*[1>.(3.40)
and

2(—=8xp—2, x* —v*) = =8l xu—2 — V¥||* + 8llxp—2 — x*|?
+8[v* |17 = 8llx* ). (3.41)

Addition of (3.39), (3.40) and (3.41) gives

2 2 2
2(xy — Oxp—1 = 8xp—2, x* = v*) = (Ilxy — v*|I* = Ollxy—1 — v*|I* = 8llx0—2 — V%)

—(|lxn — x*[I* = 01201 — x*|?
—8||xp—2 — x*|I%)
+(1 =6 = & UIxX*I — Iv*1?). (3.42)
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Since lim,,_, o, ', exists, we get

lim [[|x, — x*[|* = 0lxa—1 — x*[1* — 8llxp—2 — x*)|?] (3.43)
n—oo

exists and
lim [llx, — v* 1% = 0llxa—1 — v*[1* = 8llxu—2 — v*)|*] (3.44)
n—0o0

exists. This implies from (3.42) that lim (x, —0x,—1 —8x,—2, x* —v™*) exists. Consequently,
n—o0

* * * * * . * *
(v —=0v* = v, x¥ —v") = lim (x,,j —9)6,,/71 —6x,,j72,x —v")
J—>00

= lim (x,_1 — O0x,_1 — 8xp_2, x* —v¥)
n—oo
_ * *
- lnh_I)I})O<xnm - exnm—l - anm—Z’ A= )
= (x* —0x" —8x*, x* —v*).
Hence

1=0—=38|x" —v*|*>=0.

Since § < 0 < 1 — 0, we obtain that x* = v*. Hence, {x,} converges weakly to a point in
Sp. This completes the proof. O

4 Linear convergence
Here, we present the algorithm for our linear convergence under the following assumptions:
Assumption 4.1

(a) F is o-strongly pseudo-monotone and L-Lipschitz continuous on H.
(b) Letu € (0,1), A; > % and 0, 4, p be three real number satisfying

1-2
05ps,059565min{ L }

N —

l—p ' 1—p 1—0pt

o a=w? (D)
where T := min { 2302 it [

Algorithm 4.2 Linear double Step Inertial Projection and Contraction Method

1. Given starting points xg, x1 € H. Setn := 1.
2. Compute

Zn = Xp +8(xpy — Xp—1),
Wy =Xy + 00Xy — Xp—1),

Yn = PC(wn - )‘-n}—wn)’

If w, = y, = x,, STOP. Otherwise
3. Compute

dp = Wy — yp) — Ay (Fwy, — Fyp), Vn > L
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4. Compute
Xnt1 = (1= p)zn + p(wWp = Bpndy), n=1,
where
- R 0
0, d, =0
and

: mllwn =yl
sy =40 {4||]-'w,14—fyn\l’ An +“”}’ Fwn # Fyn
A+ ay, otherwise.

5. Setn «<— n+1, and go to (2).

Theorem 4.3 Assume that F is o-strongly pseudo-monotone and L-Lipschitz continuous.
Then {x,} be generated by Algorithm (4.2) under the Assumptions (4.1) converges linearly
to a unique element of S.

Proof Let u be the unique element in S. Then, we get (Fu, x —u) > 0, Vx € S.In particula,
choose y, € S one obtains

An{Fu, y, —u) > 0.
Since F is p-strongly pseudo-monotone, we get
dn{Fyns Yo — 1) = Anellyn — ull. .1
Adding of (3.6) and (4.1) gives
(¥n = U, Wy — Yo — AnF Wy + AnFyn) = QAnllyn — ull®
Thus,
(=, dy) = Oy — ul®, 4.2)
we then obtain from (3.5) and (4.2) that
(W = tt, dn) = (W = Y dn) + Qhullyw — ul. 4.3)
Also, substituting (4.3) into (3.4) (when 8 = 1) gives
ltw =l < Nlwn = ull® + o7 ldnll* = 200 (wn = yn, dn) = 2pn00nllyn — ull®

= ”wn - MHZ + pn(wn — Yn, dn) - 2Pn<wn — Yn, dn) - 2an)\n||yn - M”2
= llwy — ull* = pu(Wn — Yn, dn) — 2n0knllyn — ull*. (4.4)

Adding (3.11) and (4.4), we obtain
lun — ull® < llwn — ull® = Nty — wall* = 205000 lyn — ull*. 4.5)

From the definition of p, and (3.29), we get for all n > ng

A
P2 ldnlI* = (wy — Y, dn) > (1 -1 - ) lwn — yull?

n+1
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and
An
(wn_yn,dn> (1_M}\n+l)
Pn = TAE > 5 (4.6)
(1 + M)w+] )
Also, from (3.30), we get
(1 - u)
— ity — wa | < =" Jlwy — yull* Vu = no. @7

<]+M)\i:il>

Substituting (4.7) into (4.5) (noting (4.6)) one has

( )\n+1

ity — ull? < llwn — ul® = "2 wy = yull> = 2pu0hnll v — ul?

1+u,\ )
n+1
2
A,
(1= nst2) (1= ns)
< wn —ul* - — 2||wn—ynnz—zmnik“znyn—un?
(1+,LL)L”+1) (1+“A" )
4.8)

Since lim A, = XA, we get
n—oo

=)
lim ( _M"“>2 - E:“;i and lim
n—oo n—oo
(1+M}\n+l> a

On the other hand, we have

(4.9)

Int1 — ull® = (1 = p)(zn — u) + p(un — u)|?
= (1= p)lzn — ull* + plluy — ul* = p(1 — p)lluy — z4 > (4.10)

Further, x,+1 = (1 — p)z, + pu,, hence %(Xn+1 — Zp) = Uy — Zp. Substituting this into
(4.10), we deduce

1
[xns1 — ull® < (1 = p)llzn — ull® + pllun — ul* — ;(1 — ) Xnt1 — zall®. (411)

Substituting (4.8) and (4.9) into (4.11), we obtain

i1 — ull> < (1= p)llzn — ull® + pllw, — ul® — pwnwn _—
(1 + )2
— d “)n —ulP = L= )t = zal? (4.12)
(1+ )2 Yn 0 n+1 n .

; — min ] A=) pd=p)
Recalling that 7 := min [2(1+M)2 (i) ] , we find

(1-ni)

() a-w

nlil’go 2:(1+M)222T
(1 + )\n+1>
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Using Lemma 3.3 and assuming that .1 > ¥, wehave limy o0 A, = A > min {A;, £} =%

i
Thus
)"n
I (1 - ) _op-w
im0k, 5 =0 5 >
Ay L(1+p)
1+'u)hn+l)

Using inequality (4.12), we deduce

st — ull? < (1= p)llzg — ull® + pllwn — ull* = 2ptl|wy — yall* — 207l yn — ull*

1 2
== = ) lxn+1 — zall
0

1
< =plzn —ul*+p(d = )llw, — ul* — ;(1 — P) X1 — zall*.
(4.13)

By the definition of w,,, we have

iz — ull® = llxn + 8(xn — xp—1) — ul?
= [|(1 4 8)(xy — 1) — 81 — w)]?
= (148 xn — ull® = 8llxn—r — ul> + 8 +8)|xy — xp1l®. (4.14)

By the definition of z,, we have

lwn — ull® = llxn + 60 (xn — Xp—1) — ul?
= |(1+6)(xn — u) — O (xu1 — w)|?
= (14 0)[lxp — ull®> = Ollxy—1 — u|> +0(1 +0)|xy — xp—1]%. (4.15)

On the other hand, we have

Ixn41 = 2l = X4t = X0 — 8Ctw — Xa—DII?
= [%ns1 — Xnll* + 8 1x0 — Xn—1 1* = 28(Xn1 — X, X — Xn—1)
> [xn1 — X124 82 1xn — Xp—1 11> = 281041 — Xl 120 — X1 |
> (1= §)llxns1 — xull* + (8% — &)1y — xu1 |I%. (4.16)

Substituting (4.14), (4.15) and (4.16) into (4.13), we obtain

nr = ul® < (1= p) [(4 4 O)llxi = ull? = 85—t — wl? + 80 +O)lxn = %111
+0(1 =) [(1 40t = ul? = Ollxu—t = ull? +6(1+6)xs = x,-11]
1—
Sl LRI R R CEIEE Y
= (1= P)1+8) + p(1 = (1 +6)] x — ]2 = [(1 = p)6 + p(1 = ] 1 — ul
1—
+ [(1 —0)8(1+8) +p(1 -0 +6) — Tp(éz - 8)} llxn — xp—111?

1—p
—— =l — xnll?.
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This follows that
2, 1=-p 2 2
lxp+1 —ull”+ T(l — & xpg1 —xall” S [A = p)L+8) + p(1 =)L+ 6)] [lxp — ull

l—p 2 2
+ (1—0)5(1+5)+P(1—T)9(1+9)+T(5—5) llxn — xp—1l

“ (=P8 +8) +p(1 =101 +6) + 1525 — 6 )
= lxn — ull” + A—p+8) +pd -0 +6) lxn — xp—1l s
“4.17)
where M = ((1 — p)(14+68)+ p(1 —1)(1 +6)). From Assumptions 4.1 we have § <
%, and hence

1_
TPa—s =1
0

Next, we show that
I=p)A+8+pd-0)1+6) <1
Indeed, from 6 < § we have
AI=p)A+8)+pd -0+ =1 -p)A++pd—-0)(A+3). (418
On the other hand, from § < % we find that
A=-p)A+8H+p(l—-1)A+8) =1+86—-pr(1+8) < 1. (4.19)
Combining (4.18) and (4.19) we obtain
I=p)A+8)+pd-0)1+6) <1
Next, we prove that

(1= p)8(1 +8) + p(1 = O +0) + L5 - 87)
I=p)A+8)+pd—-1)(1+0)

The last inequality is equvalent to

< 1. (4.20)

(1= p)8(1+8) + p(1 —7)0(1 +6) + “Tp(a —8) < (1 =p)1+8) +p(1 —7)(1+0).
4.21)
That is

1%"(3 —8) < (1=8)1—p)(1+8)+ p(1 — 1)1 —O)(1+6).

This inequality is equivalently to
1 =p)1=8) < p(1 =81 —p)1+8)+p>(1—1)(1 —6)(1+0). (4.22)
From § < ﬁ we obtain

81— p)(1—8) < p(1—8)(1 — p)(1+9). (4.23)
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Combining (4.21),(4.22) and (4.23) we deduce that inequality (4.20) holds. Now, we prove
that the sequence {x, } converges to u with an R-linear rate. Indeed from (4.17) we deduce

2 2 2, 1=p 2
1 —ull™ + lxpr1 — xnll” < lxpg1 —ull” + T(l = )lxp+1 — xull

2 (=P8 +8) +p(1 = D1 +6) + 26— 87) )
< Ml =l + ln = xn—1

A= +8) + (I~ D1 +0)
< M (llen = ull® + 1 = 54117) - (4.24)

Letting v, := ||x, — ul? + l|xn — xp—tl?and w ;= (1 — p(1 — (1 — 7)(1 + 8))), from we
get

w
Ixns1 = ull* < vpy1 < 0, <" VHoy = — Ve
w

Thus, the sequence {x,} converges R-linearly to u, as desired. O

5 Numerical illustrations

In this section, we compare the performance of different algorithms to tackle some classical
benchmark problems that have been considered by some authors (see, e.g., [10, 58, 62]). We
specifically evaluate Algorithm 3.1 of Dong et al. [28] (DCZR Alg. 3.1 for short), Algorithm
3 of Izuchukwu and Shehu [37] (IS Alg. 3 for short), Algorithm 1 of Izuchukwu et al. [38]
(ISY Alg. 1 for short), Algorithm 1 of Thong et al. [62] (TVC Alg 1 for short), Algorithm
3.2 of Shehu et al. [58] (SLMD Alg. 3.2 for short), and compare their performance with
our proposed Algorithm 3.2 (OAAO Alg. 3.2 for short) in terms of the required number of
iterations and computational time to satisfy the stopping criteria.

Example 5.1 Let F : R — R be defined by

2x — 1, x> 1;
F(x) = {22, xe[-1,1];
—2x—1, x<1.

Let C = [—1, 1]. Itis well known that F is quasimonotone on C and Lipschitz continuous but
not pseudomonotone or monotone (see, e.g., [43]). InDCZR Alg. 3.1, we take o, = n—jrl , T =

1077, y = 0.0021. InISAlg 3, wetake 8 = 0.9, 0 = —0.45, 1o = 0.8and A = 2. InISY
Alg.1,wetake$§ = 0.01, w 0= 001(m1n(g, 05~ ")) a, = m, o = 0.1
and y; = 0.5. InTVCAlgl wetakek = 10 , B = Wlm €n = W a =09.
In SLMD Alg. 3.2, we take y = 0.2, 6 = 16, o= ]50, n=10" 6and)q —01 In our
proposedOAAOAlg 3.2,wetake u = 107, A; = 0.001, 8 =0.2, 6 = 16, o= 150, 8=
—0.landa, = o +1
two cases for the tolerance tol = 107° and 1078, For each case, the simulation is terminated

when the number of iterations (Iter for short) n = 3001 or error E,, = ||x,4+1 — Xxn| > tol.
The result of the numerical simulations are presented in Table 1 and Fig. 1 below.

Wi The initial points xg, x1, x are generated randomly in R. We consider

Discussion of Results. In this example, we consider a special variational inequality in which
the cost function is quasi-monotone and not pseudomonotone or monotone. From Fig. 1, we
observe that the iterates of [SY Alg. 1 are spinning even though they approach the solution
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Fig. 1 Graph the iterates for ol = 1076 and rol = 10~8

as the iteration process progresses and there is an abrupt drop to the solution as the iteration
process progresses in DCZR Alg. 3.1. Even though the iterates generated by IS Alg. 3,
TVC Alg. 1 and SLMD Alg. 3.2 progresses smoothly towards the solution, our proposed
Algorithm 3.2 (OAAO Alg. 3.2) requires fewer number of iterations and CPU time to satisfy
the prescribed stopping criterion in the two cases. Thus, in this example, our proposed OAAO
Alg. 3.2 demonstrates its competence and promise over these algorithms in solving variational
inequalities involving quasi-monotone operators.

Example 5.2 Define F : RN — RV by
Fx = (e_"TQ“r +a> (Px +r),

where Q is a positive definite matrix, P is a positive semi-definite matrix, » € RY and o > 0.
Observe that F is Lipschitz continuous and pseudo-monotone but not monotone (see, €.g.,
[10, Example 2.1]). In MATLAB, we generate P, Q and r randomly and took « = 5. In
addition, we set C := {x € R" : ||x|| < 10}. In DCZR Alg. 3.1, In IS Alg. 3, In ISY Alg.
1 and SLMD Alg. 3.2 we use the same parameters used in Example 5.1. In TVC Alg 1, we

take A = 1078, 8, = 105;_‘_1, € = ('l+11)2’ a = 0.9. In our proposed OAAO Alg. 3.2, we
—10-6 _ _ 1 _ 15 _ 1 __ 1 _ 1
take,bb— 10 B )\.] —0001, ,3— 11° 0 = 16° p = 150° 8——% ando{n = WThe

initial points xg, x1, x are generated randomly in R" . To test the robustness of the algorithms
we consider four (4) different dimensions, i.e., R0, RIO RS0 4nd R1000 For each case,
the simulation is terminated when the number of iterations (Iter for short) n = 3001 or
X1 — xnll > 107, The result of the numerical simulations are presented in Table 2 and
Figs.2 and 3 below.

Discussion of Results. In this example, we considered a variational inequality problem
involving a pseudomonotone operator. From Table 2 we observe that as we increase the
dimension of the space to 1000, both DCZR Alg. 3.1 and TVC Alg. 1 fail to satisfy the
tolerance before the prescribed maximum number of iterations was exhausted. This makes
them less attractive for solving pseudomonotone monotone variational inequality on higher
dimensional spaces. Also, we observe that in this example, the spinning nature of ISY Alg.
1 did not occur as the iterates move smoothly towards the solution. Although IS Alg. 3 and
SLMD Alg. 3.2 were very competitive, the choice of § = ﬁ in our proposed OAAO Alg.
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Fig.3 Graph the Iterates for Dimensions N = 500 and 1000

3.2 greatly influence the computational advantage of our algorithm. Again, from the results
in Table 2 and, Figs. 2 and 3, our proposed algorithm can be considered as a better alternative
for solving pseudomonotone variational inequality problems.

Example 5.3 Consider the function F : RN — RV defined by Fx = Ax+b, where b € RN,
A=MM" +5+ D,

M isan N x N matrix, S and D are N x N skew-symmetric matrix and diagonal matrix,
respectively. Then, in A is monotone and Lipschiptz continuous. In MATLAB, we generated
M, S and D randomly with entries in [1, 100]. We generated b randomly with entries in
[—100, 0]. Furthermore, we take

C={xeRVN:—l<x <1}, k=1,2,...,N.
In DCZR, we take o, = #, 1=10"19 5 =1073. InIS Alg. 3, we take § = 0.9, 6y =

0.1, 6 = —0.5, Ao = 10~ and % = 2.InISY Alg. 1, wetake § = 0.01, p = 220=2) ' —
0.01(min(3, 234, a, = (ﬁ)g o = 1.9and y; = 1. In TVC Alg 1, we take A =

2
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Fig.5 Graph the Iterates for Dimensions N = 500 and 1000

1077, B, = ﬁ, € = ﬁ, a = 0.9. In SLMD Alg. 3.2 and our proposed OAAO
Alg. 3.2, we take the same parameters used in Example 5.2. The initial points xg, x1, X2
are generated randomly in RV . To test the robustness of the algorithms we consider four
(4) different dimensions, i.e., R, R100 R0 gnd R1090 For each case, the simulation is
terminated when the number of iterations n = 3001 or [|x,,+1 — x,| > 107°. The result of

the numerical simulations are presented in Table 3 and Figs.4 and 5 below.

Discussion of Results. In this example, we considered a variational inequality problem
involving a monotone operator. From Table 3, we observe that as the dimension of the space
was increased to 1000, the DCZR Alg. 3.1, ISY Alg. 1 and TVC Alg. 1 fail to satisfy the
tolerance before the specified maximum number of iterations was reached. Furthermore,
from Figures 4 and 5 we observe that the successive iterates generated by DCZR Alg. 3.1
are far apart resulting in the nature of the graph we saw in these figures. Although IS Alg.
3 and SLMD Alg. 3.2 satisfy the stopping criterion for all the dimensions considered, our
proposed OAAO Alg. 3.2 outperformed them as it satisfies the stopping criterion in fewer
iterations and computational time. Again, our proposed AOOA Alg. 3.2 has demonstrated its
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competence and superiority in solving monotone variational inequality problems over these
algorithms.

6 Conclusion

This paper provides a projection and contraction method using two-step inertial procedure for
solving variational inequality problems involving quasimonotone and Lipchitz continuous
mapping. A nice feature of the proposed method is the fact it requires neither the prior
knowledge of the Lipschitz constant nor the weak sequential continuity of the associated
mapping to obtain convergence. Under additional strong pseudomonotonicity, the R-linear
convergence rate of the proposed two-step inertial algorithm is presented. Based on the
numerical simulations conducted in Examples 5.1, 5.2 and 5.3, the proposed Algorithm
3.2 has demonstrated its competitiveness and promise in comparison to existing algorithms.
Specifically, it has outperformed Algorithm 3.1 of Dong et al. [28], Algorithm 3 of Izuchukwu
and Shehu [37], Algorithm 1 of Izuchukwu et al. [38], Algorithm 1 of Thong et al. [62], and
Algorithm 3.2 of Shehu et al. [58] in terms of computational time and the number of iterations
required to satisfy the specified stopping criterion.
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