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ON THE TWO-STEP PROJECTION METHODS AND
APPLICATIONS TO VARIATIONAL INEQUALITIES

S. S. CHANG, Y. J. CHO AND J. K. KM

(communicated by R. U. Verma)

Abstract. The purpose of this paper is, by using the two-step projection methods, to study the
convergence analysis and the approximation solvability of the system of nonlinear variational
inequalities in the setting of Hilbert spaces. The results presented in this paper generalize and
improve the corresponding results in Verma [4].

1. Introduction and preliminaries

Projection and projection type method play an important role in the numerical
solution of variational inequality theory based on their convergence analysis.

Recently, Verma [4] introduced the general two-step model for projection methods
and then applied it to the approximation solvability for a class of strongly monotone
and Lipschitz nonlinear variational inequalities in Hilbert spaces.

The purpose of this paper is, by using the two-step projection methods, to study
further the convergence analysis and the approximation solvability for a class of systems
of nonlinear variational inequalities in the setting of Hilbert spaces. The results presented
in this paper generalize and improve the corresponding results in Verma [3], [4].

Throughout this paper, we assume that H is a real Hilbert space with inner product
(+,+) andnorm | - ||, K is a closed convex subset of H and T : K — H is a mapping.

We consider a system of two nonlinear variational inequality (in short, SNVI)
problems as follows:

Find x*,y* € K such that

{ (PT(y") +x" =y"x —x") >
(NT(™) +y" —x"x—y") >
The SNVI problem (A) is equivalent to the following projection problem:

{ x* = Pgly* —pT(y*)], p>0,
V¥ =Pg[x* —nT(x*)], n>0,

, VxeK, p>0,

0
(A)
0, VxekK, n>0.

(B)
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where Pk is the projection of H onto K.

Special cases of the SNVI problem (A) are following:

(1) If n = 0, then, from the SNVI problem (A), we have the following nonlinear
variational inequality (in short, NVI) problem:

Find x* € K such that

(T(x*),x—x") >0, VxeKk. (0)

(2) If K is a closed convex cone of H, then the SNVI problem (A) is equivalent
to a system of nonlinear complementarity problems (in short, SNC):
Find x*,y* € K such that
T(x*) € K*, T(y*) € K*,
<pT( ) x* 7y*’-x*> :07 p>07 (D)
< ( )+y 7X*ay*>:0a n>07

where K* is a polar cone of K defined by
K*={f €eH:(f,x) >0forall xe€ K}.

In order to give the main results, we first recall some definitions, notations and
lemmas:

DEFINITION 1.1. Let T : H — H be a mapping.

(1) T is said to be monotone if, for any x,y € H,

(Tx = Ty,x—y) >0.

(2) T is said to be r-strongly monotone if, for any x,y € H, there exists a
constant r > 0 such that

(Tx—Ty,x—y) >rllx—y|*

(3) T issaidtobe L-Lipschitzif, forany x,y € H, there exists a constant L > 1
such that

ITx = Tyl| < Lijx = y|-

LEMMA 1.1. ([1]) For any given z € H and x € K, x = Pg(z) if and only if
(x—z,y—x) 20 forall y € K.

LEMMA 1.2. ([2]) Let {a,}, {bn} and {c.} be three nonnegative sequences
satisfying the following conditions:

ap+1 < (l_tn)an+bn+cn> n}O,

where t, € (0,1) forall n >0, Zn ot =00, by = o(t,) and Zn oCn < 00. Then

a, — 0 as n— o0.
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2. The two-step projection methods

This section is devoted to study the general two-step models for projection methods
and its special forms are applied to study the convergence analysis for the approximation
solvability of the SNVI problem (A).

Algorithm 2.1. For an arbitrarily chosen initial point xy € K, compute the se-
quences {x,} and {y,} in K generated by

{ Xn+1 = (1 — Oy — Yn)xn + anPK[yn - pT(yn)] + Yaltn, n =0,
Yn = (1 - Bn - Sn)xn + ﬁnPK[xn - nT(xn)} + 6}1Vn7 n 2 07

where Pk is the projection of H onto K, p,n > 0 are constants, {u,}, {v,} are
bounded sequencesin K and {ay,}, {B.}, {yu}, {O:} aresequencesin [0, 1] satisfying
the following conditions:

Ogan+)/n<1a gﬁn+5n<17 I’ZZO

0
If B, =0 and 5, = O for all n > 0, then, from Algorithm 2.1, we have the
following:
Algorithm 2.2. For an arbitrarily initial point xo € K, compute the sequence
{x,} in K generated by

Xn+1 = (1 — Oy — %1)xn + anPK[xn - pT(xn)} + %1un7 n 2 07

where 0 < o, + ¥, < 1 forall n > 0 and {u,} is a bounded sequence in K.

If B, =1 and 6, = 0 for all n > 0, then, from Algorithm 2.1, we have the
following:

Algorithm 2.3. For an arbitrarily chosen initial point xo € K, compute the se-
quences {x,} and {y,} in K generated by

{ Xn+1 = (1 — Oy — Yn)xn + anPK[yn - pT(yn)] + Yaltn, n =0,
Yn = PK[xn - nT(xn)]7 n 2 O>

where 0 < o, + ¥, < 1 forall n > 0 and {u,} is a bounded sequence in K.

REMARK 2.1. If y, = 0 and &, = 0 for all n > 0, then, from Algorithm 2.1, we
have Algorithm 2.1 in Verma [4].

3. The main results

Now, we present, based on Algorithm 2.1, the approximation solvability of the
SNVI problem (A) involving r-strongly monotone and u -Lipschitz continuous map-
ping in Hilbert spaces.

THEOREM 3.1. Let H be a real Hilbert space and K be a nonempty closed convex
subset of H. Let T : K — H be r-strongly monotone and L -Lipschitz continuous.
Suppose that x*,y* € K form a solution of the SNVI problem (A). Let {x,} and {y,}
be the sequences generated by Algorithm 2.1. If the following conditions are satisfied:

(i) 0<a+%<1land0<B,+06,<1foralln>0,
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(i) Bu—1,8,—0, > ° vn<ocand > 0, =00,
(i) 0<p< 2 and 0 <n < 2,
then the sequences {x,} and {y,} converge strongly to x* and y*, respectively.

Proof. Since x*,y* form a solution of the SNVI problem (A), we have
X" =Pgly" —pT(y")], p>0,
Y =Pglx* —nT(x")], n>0.
Applying Algorithm 2.1, we have
[ 1= = ([ (1 = 0t — 1) (3w — x7)
+ 0 {Px[yn — PT(yn)] — Px[y* — PT(Y*)]} + ¥a(n — x7)||
< (1= 0t = ¥) [P — X7 (3.1)
+ 0l|Plyn = PT(va)] = Pxly" = pT(y)]I| + Yallun — 7|
< (1=04) 5= [+ lya—y P [T ()]~ T GO +Mtp, 1> 0,
where
M = max{sup [[u, — x|, sup [[vy — y*[|, [x* = y"[[} < oo.

nz nz=

Since T is r-strongly monotone and u -Lipschitz continuous, we have

lyn =" = [T () = TGP
= llyn = Y"1 = 20(T(n) = T ), 30 = ) + P2 IT () = TGP
< lyn = 1P = 20rllyn = ¥ IP + 0267 yw — | (32)
= (1 =2pr+ (ou)?)llyn —y*|I?
= 0llys =y, n>0,
where 6 = /1 — 2pr + (pu)? < 1 by the condition (iif).
Substituting (3.2) into (3.1) and simplifying the resultant result , we have
Pt =21 < (1= )l — 57l + 0Bl — ¥l + My, n>0.  (33)
Similarly, we have
Y=yl = [I(1 = B = 8n) (xw = ¥) + Bu{ Prclrn — N7 (x)]
— P[x" =T ()]} + 8u(va — )
< (1= Bu = S)llxw — ¥*[| + Bull Px[xn — MT (x4)]
— Plx™ =T ()| + 8ullva — |l
(1= Bo)llxn = ¥ [l + Ballxn —x* = [T (xs) — T(x™)]|| + M3,
(1= Bu)llxn = x"[| + Ballxn —x* = 0T (xs) — T(x")]|
+ (1= Bu)llx" = y*[| + M8,
(1B [0+ B/ T2 ()2 a4 M[(1—B,) 5,
(1= Bu)llxn = y*[l + Buolln = x"[| + M[(1 = By) + 5]
< b = X[+ M[(1 = B) + 8], n>0,

(3.4)

NN

N
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where

o=+1-2nr+ nu?<1.

From (3.3) and (3.4), we have

[0 = x| <11 = o) loen — x| + 0020 — X7
+M[(1 = By) + &} + My,
<1 = 0u(1 = 0)]flxn — x|
+ anM[(l - Bn) + 6}1] +M%17 n 2 0

Taking

ay = ||x —x*|, t,=(1-0)a,, n=0,

e =My, b,=o,M[(1-p8,)+05] n=0,
in Lemma 1.2, by the conditions (if) and (iii), we have Z;io th = 00, b, = o(ty),
Y2 cn < co. This implies that all the conditions in Lemma 1.2 are satisfied. There-
fore, we have

[[xn — x| — O

as n — oo. Again, from (3.4), we have
l[yn = ¥*[| — 0

as n — oco. This completes the proof.

REMARK 3.1. (1) Theorem 3.1 generalizes and improves the main resultin Verma
[4]. Especially, in the cases that 1, = 8, = 0 for all n > 0, Theorem 3.1 correct some
important mistakes appeared in the proof of Theorem 3.1 in [4].

(2) Taking
1 n? +1
n:—> n:—7 207
% n+1 B nz+2 "
n—1 1

= — _ >
Vn Vl3 ) 5}1 nz + 2a n = 0?
then the sequences {a,}, {Bn}, {y.} and {8,} satisfy the conditions (i) and (ii) in
Theorem 3.1.
In Theorem 3.1, taking 3, = 1 and &, = 0 for all n > 0, then, from Theorem
3.1, we have the following:

THEOREM 3.2. Let H be a real Hilbert space, K be a nonempty closed convex
subset of H and T : K — H be a r-strongly monotone and [ -Lipschitz continuous
mapping. Let x*,y* € K form a solution of the SNVI problem (A) and {x,}, {y.} be
the sequences generated by Algorithm 2.3 . If the following conditions are satisfied:

i) 0<a,+y.<1lforalln>0, Z;Zoan = 00 and Z:ioyn < 00,

(i) 0<p<Hand0<n< ik,
then the sequences {x,} and {y,} converge strongly to x* and y*, respectively.
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THEOREM 3.3. Let H, K and T be the same as in Theorem 3.1. Let x* € K be
a solution of the NVI problem (C) and {x,} be a sequence generated by Algorithm
2.2. If the following conditions are satisfied:

(i) 0<ay+y<lforalln=>0,% 7 0,=00and ) ¥ <00,

(i) 0<p<&,
then the sequences {x,} converges strongly to x*.

Proof. Taking n =0 and &, = 0 for all n > 0 in Theorem 3.1, the conclusion
of Theorem 3.3 can be obtained from Theorem 3.1 immediately.
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