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THE PROJECTION METHOD WITH INERTIAL EXTRAPOLATION FOR
SOLVING SPLIT EQUILIBRIUM PROBLEMS IN HILBERT SPACES
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Abstract. The purpose of this paper is to introduce an inertial-type iterative algorithm that does not
require any knowledge of the operator norm for approximating a solution of the split equilibrium problem
with pseudo-monotone bifunctions. Our proposed iterative method is based on the projection and inertial
techniques. Under suitable conditions, we present weak and strong convergence results in Hilbert spaces.
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1. INTRODUCTION

Let C be a nonempty closed and convex subset of a real Hilbert space H, and let f : C xC — R
be a bifunction. The equilibrium problem is to find x* € C such that

f(x*,x) >0, Vx € C. (1.1)
We denote the set of solutions of problem (1.1) by EP(f,C) in this paper, that is,
EP(f,C)={x"€C: f(x*,x) >0, Vx € C}.

Equilibrium problems are fundamental in a broad range of mathematical and applied sciences
and a lot of problems in structural analysis, machine learning, management sciences and eco-
nomics, etc; see, e.g., [1, 2, 3, 4, 5]. The theoretical and algorithmic foundations as well as the
applications of the equilibrium problem have been extensively studied in the literature and are
attracting intensive attention; see, e.g., [6, 7, 8, 9, 10]. The equilibrium problem [11] has a lot
of applications in several very important mathematical problems such as optimisation problem,
saddle points problem, Nash equilibria problem in noncooperative games, convex differentiable
optimisation problem, variational operator inequalities problem, complementarity problems and
variational inequalities with multivalued mappings.

Let C and Q be nonempty, closed and convex subsets of real Hilbert spaces H; and H,,
respectively. Let fi : CxC — R and f; : Q X Q — R be bifunctions and let A : H; — H, be a
bounded linear operator. Then the split equilibrium problem (SEP) is to find x* € C such that

filx*,x) >0, VxeC, (1.2)
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and y* = Ax* € Q is such that

L07%y) =0, vy €Q, (1.3)

We denote the solution set of (1.2)-(1.3) by Q = {x* € EP(f,C) : Ax* € EP(f>,0)}.

Recently, the SEP has received considerable attention; see, e.g., [12, 13, 18, 14, 15] and the
references therein. The proximal type algorithm which involves using the resolvent of a mono-
tone bifunction have featured prominently in the approximations of solution to SEPs (see, e.g.,
[16, 17]) and is mostly applicable when the equilibrium bifunctions are monotone. Hieu [18] in-
troduced an iterative method, which combines the extragradient-like method with the proximal
method for the approximation of solutions of SEPs in Hilbert spaces. The extragradient-like
methods are more applicable because they can be used to solve EPs with pseudomonotone bi-
functions and the subproblems can be numerically solved more easily than the subproblems in
the proximal method; see, e.g., [18, 19, 20, 21, 22]. However, the problems of solving opti-
mization subproblems and of finding shrinking projections [18] can be costly if bifunctions and
feasible sets have complex structures.

In 2016, Hieu et al. [22] proposed an iterative algorithm called the projected subgradient-
proximal algorithm, which combines the diagonal subgradient method, the projection method
and the proximal method for solving SEPs in Hilbert spaces. The advantage of this algorithm
over the iterative algorithm proposed in [18] lies in its simple nature and more importantly in
the fact that the metric projection, in general, is easier to compute than optimization problems
on the same feasible set. But this algorithm is not without its own set back as the step-size in
the second projection is chosen in a real interval which depends on the norm of operator. The
problem of finding or at least an estimate of the norm of an operator, in general, is not an easy
task in Hilbert spaces. To overcome this drawback, Hieu et al. in [22] come out with a modified
version of the first algorithm where the second projection is performed on feasible set while the
first projection is on a specifically constructed half-space, and thus, it is explicit. Moreover, it
involves a way of selecting an adaptive step-size in the second projection such that the prior
knowledge of operator norm is not required.

The two algorithms proposed in [22] involve the use of the proximal point method [23] (i.e.,
using the resolvent mapping of bifunction f>) and as it is well known, the computation of the
value of resolvent mapping in general is not easy. Thus, this raises the natural question of
whether it is possible to construct an algorithm for solving SEP which only uses the projec-
tion method. Hieu [24] gave an affirmative answer to this question by proposing an iterative
algorithm that is designed only by the use of the projection method for solving SEPs.

Precisely, the iterative algorithm proposed in [24] is as follows:

Algorithm 1.1. Initialization: Choose xy € C and four non-negative parameter sequences
{pn}, {Bn}, {€:} and {w,} satisfying the following conditions.

cl. pp>p>0,B,>0,¢ >0.
2. Y- ,E_Z = oo, Yo % < oo, Yy B < oo,

c3.0<a§,un§w.
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Assume that x,, € C is known, and calculate x,;1 by the following steps:
Step 1: Select w,, € g, f2(un,.)(un) where u,, = Pp(Ax,), and compute

B
max{p,, HWHH}’

Y = Po(up — Ypwn).

Step 2: Compute z, = Po(x, + ,A* (v, — Axy)).
Step 3: Select g, € ¢, f1(zn,-)(2,) and compute

___b
max{pn, [|gnl[}”
Setn:+n+1 and go to Step 1.

Xn+1 = PC(Zn - angn)'

Op

Obviously, when the operator norm is difficult to compute or approximate, the iterative al-
gorithm proposed in [24] suffers a set back since the step-size p,, depends on ||A||. In iterative
methods, the need to speed up the convergence of iterative algorithms is a very natural problem
because algorithms with faster rate of convergence are always more effective and less costly. In
order to obtain the iterative algorithms with better rate of convergence than the previous ones in
the literature, many authors have studied inertial type algorithms such as, the inertial proximal
point algorithm [2, 25] (which is based upon a discrete version of a second order dissipative dy-
namical system [3, 4]), the inertial forward-backward splitting methods [26, 27, 28], the inertial
Douglas-Rachford splitting method [29], the inertial ADMM [30], and the inertial forward-
backward-forward method [31]. These results analysed the convergence properties of inertial
extrapolation type algorithms and demonstrated their improved performance numerically on
some imaging and data analysis problems.

Recently, Tian and Tong [32] proposed an inertial type algorithm for approximating a com-
mon solution of a variational inequality problem and a fixed point problem as follows:

Algorithm 1.2. Step 1: Choose xo,x; € H,u € (0,1),A; > 0.
Step 2: Set w,, = x, + 6,(x, — x,_1), and compute

Yn = PC(Wn_A'nAWn)-
Step 3: Compute
= Pr, (Wn - AnAyn)7

where T, = {x € H|(Wy—ApAWy, — yn,x — yn) < 0}.
Step 4: Compute

Xn+l = (1_Bn>wn + ﬁnTZn

and

)
min{l“”x”—y”” An}, if || A%, — Aya|| 0, (14

|Ax, — Ayn||?’
Y Otherwise.

An—',—l =

If wy = yn = Xp+1, then w, € F(T)NVI(C,A), where F(T) stands for the fixed point set of T
and VI(C,A) stands for the set of solutions of the variational inequality problem. Setn:=n+ 1
and return to Step 2.
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In the work of Tian and Tong [32], one of the conditions imposed on the inertial term is
0<6,<06< JT which is very restrictive on the inertial term. Long et al. [33] proposed an inertial
iterative algorithm with a very mild condition on the inertial term for solving split variational
inclusion problems as follows.

Algorithm 1.3. Assume that the sequence {6, } is non-decreasing such that 0 < 6, < 6 < 1. Let
B >0 and {A,} be a sequence of real numbers such that 0 < a < A, < b < 1, where L := ||A||?
and the sequence {0, } is non-decreasing such that o < @, < ﬁ, o >0, 6 >0, Then {x,}
in Hj is generated as follows:

Xo,X1 € Hy,

Wn :xg‘i‘en(xn_xnfl)»

Yo =Jg (= MA* (I = Jg?)A) W,
Xn+1 = (1 - (Xn)xn+ O yn-

(1.5)

Again, we can see that the result of Long et al. [33] requires a prior knowledge of the operator
norm which may be problematic, since the operator norm in general is not easy to compute or
estimate.

Inspired by the recent interest on the inertial-type algorithms, and the results in Hieu [24],
Tian and Tong [32] and Long et al. [33], we propose an exclusively projection algorithm which
involves an inertial extrapolation step as well as a self adaptive step size which does not require
any knowledge of the operator norm for solving SEPs in real Hilbert spaces. Under some mild
assumptions on the associated bifunctions, the control sequences and the inertial factor, we
establish weak and strong convergence results using our proposed method.

The clear advantages of our result over the result of Hieu [24] is that our algorithm involves
an inertial extrapolation term which is not present in the algorithm of Hieu [24], whereas, the
convergence analysis of the algorithms proposed in Hieu [24] and Long et al. [33] require the
prior knowledge of the operator norm. Our proposed algorithm is independent of the operator
norm. Furthermore, our iterative algorithm utilizes the type of conditions on the inertial term as
in the work of Long et al. which is less restrictive than the condition imposed on inertial term
in the work of Tian and Tong [32]. Moreover our result partially extends the work of Tian and
Tong [32] from variational inequality problems to split equilibrium problems.

2. PRELIMINARIES

Let C be a nonempty closed and convex subset of a real Hilbert space H. The metric projec-
tion P : H — C is defined by

Pc:=argmin{||y—x||: y € C}.

Since C is nonempty, closed and convex, Pc(x) exists and is unique.
The following two lemmas are trivial.

Lemma 2.1. The metric projection Pc has the following properties.
i. (Pe(x) = Pe(y),x—y) > ||Pe(x) = Po)|[%s Wx,y € H,
ii. ||x—Pe)|P +[1Pc(y) =y < [k =[] Vx e C,y € H,
iii. z="Pe(x) < (x—2z,y—2) <0; Yy eC.
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Lemma 2.2. For each x,y € H and a € R, we have

[+ yI[2 < [1x][? +2¢0, 0+ ).

[lox+ (1= a)y||* = o |x[|> + (1 — @) [[y[]* — oe(1 — ox) | |x — y[|*.
Lemma 2.3. [2] Let {¢,},{0,} and {a,} be sequences in [0,+oo) such that
On+1 < (Pn+an((Pn_(Pn—l)+5n Vn > 17 Z 5n < +oo
n=1
and assume that there exists a real number o with 0 < o, < o < 1 for all n € N. Then the

following hold:

i Y [0 — @u_1]+ < oo, where [t]+ := max{t,0};
ii. there exists @* € [0,+o0) such that lim,_, . @, = ¢*.

Lemma 2.4. [34] Let {a,} and {b,} be two sequences of positive real numbers such that
any1 < ap+by, Vn > 1,
with ¥,>1 b, < +oo. Then the sequence {a,} is convergent.

Lemma 2.5. Let C be a nonempty subset of H and {x,} be a sequence in H such that the
following two conditions hold:

(i) for every x € C,1im,_se0 ||, — x|| exists;

(ii) every sequential weak cluster point of {x,} is in C.

Then {x,} converges weakly to a point in C.

Lemma 2.6. [35] Assume {a,} is a sequence of nonnegative real numbers such that
anp+1 < (1 - '}/n)an ‘l”}/n(sny n= 07

where {7y, } is a sequence in (0,1) and {8, } is a sequence in R such that
(i) Z;T:()’Yn =%

(ii) imsup,,_,., 6, <0 0r L7 (|8, 1| < oo,

Then lim, e a, = 0.

Definition 2.1. A bifunction f: C x C — R is said to be
1. strongly monotone on C if there exists a constant ¥ > 0 such that
Fe2) +F %) < =Yl =y Vx,y € G
ii. monotone on C if
fy)+f(,x) <0:vx,y € G
iii. pseudomonotone on C if
fxy) 2 0= f(y,x) <0:;Vx,y € C;

iv. strongly pseudomonotone on C if there exists a constant ¥ > 0 such that

fxy) >0= f(nx) < —7|lx—y|;Vr,yeC.
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From the above definitions, it is clear that the following implications hold, (i) = (ii) = (iii)
and (i) = (iv) = (iii), but the converses in general are not true.
Recall that a function ¢ : C — R is said to be convex on C if, for all x,y € C and ¢ € [0, 1],

Qx4 (1 —1)y) <t9(x)+(1-1)p(y).
The subdifferential of ¢ at x € C is defined by

do(x) ={weH: 9(y) —(x) > (w,y—x);Vy € C}.

An enlargement of the subdifferential is the e-subdifferential. The e-subdifferential of ¢ at
x € C is defined by

de@(x) = {w e H: 9(y) = ¢(x) + &= (w,y—x);¥y € C}.

It is clear that the O-subdifferential coincides with the subdifferential. Let f : C x C — R be a
bifunction. Throughout this paper, de f(x;-)(x) is called the e-diagonal subdifferential of f at
xeC.

3. MAIN RESULTS

In this section, we give our iterative algorithm and the convergence result. We shall assume
that the bifunction fj : C x C — R satisfies the following conditions:

Al. fi is pseudomonotone and f(x,x) = 0,Vx € C;

A2. fi(x,-) is convex and lower semicontinuous on C and fi(-,y) is weakly upper semicon-
tinuous on C;

A3. the e-diagonal subdifferential of f; is bounded on each subset of C;

A4. fi satisfies the following paramonotone condition

x € EP(f1,C); y € C; fi(y,x) =0=y€ EP(f;,C).

We also require that f, satisfies conditions A1-A4 on Q. Furthermore, it has been noted that
under conditions A1 and A2, the two sets EP(f,C) and EP(f>,Q) are closed and convex. Thus,
since A is linear, the solution set Q of problem (SEP) is also closed and convex.

Algorithm 3.1. For initial xp,x; € C, A; >0, u € (0, 1) and non-negative parameter sequences
{pn}s {Bn}, {m}, {6,} and {g,} satisfying the following conditions,

l.on>p>0,8,>0,¢ >0,

2. Ty B < oo, ¥ B2 < oo,

3. {t,} and {6, } are nondecreasing sequences,

1

4. 0<6,<1, T<T < 5759 >0, 0>0,
calculate x,,, as follows:
Step 1. Set w,, = x, + 60, (x, —x,—1), and select v, € g, f>(up, -)(un), where u, = Pp(Aw,), and
compute
Yo = m, yn = Pp, (n — Yavn), where Q, is the set defined by

On = {y €H,: <y_un7AWn - un> < O}-
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Step 2. Compute z,, = Pc(w,, + A,A* (v, — Aw,,)) and

e — Aw|? -~
n n

y - Otherwise.

Ans1 = (3.1)

Step 3. Select g, € 9, f1(zn,)(z4) and compute

o, = Py
max{py, ||gn
The set C, 1s defined by

Co={x€H: {(x—zp,wn+ A" (yn —Awy) —z,) < 0}.

||} yXn+1 = (1 - Tn)xn + TnPCn (Zn - angn)'

Remark 3.1. Clearly, the half spaces C, and O, contain C and Q, respectively.

Theorem 3.1. Let {x,} be the sequence generated by Algorithm 3.1 and suppose that Q # 0.
Then {x,} converges weakly to some x* € Q.

Proof. Clearly, {A,} is a monotonically decreasing sequence. Moreover, if ||A*(y, —Aw,)|| #0,
then
il —Awal 2 gl —Awl2
[1A* (v = Awn) 1>~ [AIP[lyn — Awal[> - [JA]]>
Therefore, {A,} is monotonically decreasing and bounded below, thus it converges.
Since x* € C, and C C C,,, then x* € C,. Therefore, letting h, = P, (2, — Ongn), We conclude
from Lemma 2.1(iii) that

<X* —hyyzZp — Opgn — hn> <0. (3.2)

From (3.2), we obtain

<x*_hn7zn_hn> < an<gn7X*_hn>
= 0‘n<gn7x>’< _Zn> + O‘n<gn,zn - hn>
< an<gn7X*_Zn>+an||gn||||zn_hn||~ (3.3)

Also, since z, € C,, we have from Lemma 2.1(iii) that (z, — hy,,z, — Qugn — hy) < 0, which
implies
20 — 1l [* < G20 — s gn) < Onl|8nl||]20 — Bl
Hence,
||Zn _hn|| < an||gn||'
Furthermore, from the definition of ¢,,, we have

Bulleal]l N2
0l |gnlllzn —hal| < <anl|8n||>2:(max{7> T|g H}>
ny n

B Gaaston Teay) <P o4

From assumption Al and g, € g, fi(zn, ") (24), We have

S (Znu-X*) +&=fi (ZnaX*) - N (Znazn) +& > <gnaX* _Zn>- (3.5)
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Again,
= B < &
max{py, |gal|} ~ Pn
It then follows from (3.3),(3.4),(3.5) and (3.6) that

Bnén

n

(0" = hyy zn = ) < O fi (20, X°) + 2+ B

On the other hand,
2(x" = hyy 2 — ) = [|x° _hnHz+ |20 _hnHz_ HZn_X*HZ-
Thus, from (3.7) and (3.8), we obtain

€
1 =27 < lza = 2"|> + 2001 (20,) — IIZn—h||2+2ﬁ""+2ﬁ2
By similar arguments as in (3.2)-(3.8), we have
* 2P,€
1 = Ax(|* < ([t — AX[[* + 295 f2 (14, AX") = [ [y — u| > + 2 +2B;.
n
Now,
[n1 =217 = (1= Ba)| o = (1 + Tl [ = (> = T (1 = %) [ [ — P
< (1= )| ln = x| + Tl 20 — X*[]* + 2005 fi (20,5
27,Pn€
~ulln — 4 22 2, — 5,1~ ), P
n
But
llzn =27 < Wi+ AnA* (v — Awy) —x*||?
= |Jwn = x|+ A4 (v — Awn) |2
220 (A(Wy — X ), yn — Awy).
Moreover,

2(A(Wn = X7), Y0 —Awn) = |[yn _AX*HZ — [|Awy, —Ax*H2 —[lyn _AWnHz-
Therefore, from (3.10) and (3.13), we get
2(AWn —=x*), 0 —Awn) < ||ty — AX[]* + 29 f2 (tn, AX*) = [[yn — 1t
Zﬁnen

n
Also, since Py is firmly nonexpansive, we have
2/un —Ax*|* = 2||Pp(Aw,) — Pp(Ax™)||?
< 2<PQ(AWn) — PQ(AX*),AW,, —Ax*)
= 2(uy, —AxX",Aw, — Ax")
[l — Ax*||* + || Awy, — Ax*[|* — ||ty — Aw| |,

which implies

it — Ax*]2 < [|Aw, — A6 | = [ty — Aw, |

+2B7 — [|Awn — A2 — ||y — Awal .

(3.6)

(3.7)

(3.8)

(3.9

(3.10)

(3.11)

(3.12)

(3.13)

(3.14)

(3.15)

(3.16)
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Combining (3.14) and (3.16), we have

2(A(Wp —x"),yn —Awn) < —||un _AWn||2 —|lyn _AWn||2

2 nen
+29, fo (1, AX¥) + % +B2. (3.17)

n

Substituting for 2(A(w,, —x*),y, —Aw,) into (3.12), we obtain

llzn =12 < [lwn =[P+ A 1A 0 — Awn) [P — Al — Awa

2Butnen g2y 343

n

— Al yn — Awal > + 2920 f2 (1, Ax") +

Recall that the limit of {A,} exists and )ﬁ

. 1+1
Also, since u € (0, 1),% >1,letk=—*,then1 <Kk < ﬁ Hence, IN € N,

- > 1. Let & = limyse0 . Thus limy e, 2= = 1.

such that Vn > N, 7&1 < K. Therefore, for all n > N, we have 1 — ux > 0 and

llan —x*[]7 < |!Wn—x*||2+/1nzL1Hyn—AWnH2—7LnHyn—z‘\Wn||2
+

2B, A0E,
Al — A2+ 20 11, Ax”) - 2P0 g2y

n

< Hwn_X*HZ_An(l_.UK)HYn_AWnHz_/lnH”n_AWnHz
2B, A,
+2% A fo (1, AX™) + ﬁp— + B A, (3.19)
n
Thus,
et =52 = (1= 50)|[xw —x*|[> 4 Tl [wn — x| = Tuda (1 — 1K) [y — Aw |2
o 2TuPBung
Tl litn — Al P 2T Falt Ax) + 2P 52y
n
N 27, PnéE
205 (o) — Tal |z — P+ 2P g2
n
—Tu(1 =) |0 — > (3.20)
Furthermore,
wa —x*[[* = [|(1+ 6,) (xn — x) — B (301 —x7)| |2

= (14 6,)[Jxn — x| > = Ol 1 — x|
+0,(1+ 6,) [, — x| (3.21)
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In view of h, —x,, = rl,, (Xn+1 — Xn), we conclude from (3.20) and (3.21) that

|1 —x*[|?
(1_Tn)Hxn_X*Hz“‘fn(l+enwxn_X*HZ_TnGnHXH—I_X*HZ
+ 0,60, (1 4 6,) | oon — X1 — T a1 — ) ||y — Aw, ||
27,8, A€

l’lﬁl’l n n—l—'rnﬁr%),n

n

1
+2[3an —

IN

— ATt — AW |* 4 2% Tu A fo (1, AXT) +

_Tn

1 = [

27,b,€
+2anfnfl (Zn,x*) — TnHZn — hnHz + M
n

n

IN

(14 %060 | 50 — (1> = BB [ 1 — (1> + 76 (1 + 6,)| |50 — X1 ||

—Tpn(1 = 1K) |yn _AWnH2 — AT |t _AWnH2 + 2 TaAn fo (tn, AX")
1—1,

200, T f1 (205 X*) = Tl |20 — | |* — [Xn1 — a2+ (14 4,)8,

n

= (L4 [0 — x| = Ml Pt — x>+ &l Jxw — 01|
—TpAn (1 — LK) |y —Awn||2 — ATty —AwnH2 + 29, T A fo (U, Ax™)
1—1,

F206%0fi (o) = Tl 2w = bl = b =l P+ (L4 A8, (322)
where
0, = % +ﬁ,,2, M, := T, & = 1,0,(1+ 6y).
Set
Ty 1= [ = (1> = 1l |0 = %>+ &l b — 201 [

Since {7,} and {6,} are non-decreasing sequences, we have that {7n,} is a non-decreasing
sequence. Hence
r -, = —F12 (2 k(12
w1t =D = | =7 = (L Mg ) | e = X717 + Ml frin 1 — 27|
+§n+1||xn+1_xn||2_€n||xn_xn71||2-
< Pt =2 = (L) e =21 o 1 ey — 2
+&nt1][Xnt1 _xn||2_§n||xn_xn—l||2' (3.23)

It then follows from (3.22) and (3.23) that

o1 =0 <0 —An(1 — ui)||yn — Awy| |2 — Tuul|ttn — Awy| |2 + 2%, TaAn f2 (un, Ax™)
+206, T f1 (20, X") — Ta| |20 — hnHz +(1+244)6,

1—r1
2| X1 — Xl |2 (3.24)

+€n+1 ’ ’er—l _xn‘ ‘2 -
n

Now, since x* € EP(f1,C) and z, € C, we have f](x*,z,) > 0. Thus, by the pseudo-monotonicity
of f1, we have fi(z,,x*) < 0. Similarly, since Ax* € EP(f>,Q), we also have f,(u,,Ax*) <O0.
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Moreover, from [36], we have

1-—1 1
z _§n+1 = ——1 _Tn+19n+1(1+0n+1)
2
> 240—-1———
240
o
= o+-——>o0. (3.25)

24+0

Therefore, from (3.23), we have

Lot =T < = (52 = &) b — P+ (14.2,)3,
< =0 xar1 —xal [P+ (14 4) 0, (3.26)
which yields
Tupi < Tut(144,)8,. (3.27)

Using Lemma 2.4 and the fact that Y (1 +A,)0, < o, we conclude that the sequence {I',}
converges and consequently, {I',} is bounded. Therefore, there exists I' > 0 such that I, <
' Vn > 0. Clearly, from (3.27), we have

n—1
L, <Ti+) (1+4)8:. (3.28)
i=1
Furthermore,
Lo = | — x| = Ml a1 = x| + &al b — 501 |2
> oy — X = Nl Jp -1 — x| (3.29)
and
=1,0, < L <1 (3.30)

It then follows from (3.29) and (3.30) that

Hxn_X*Hz < nonnfl_X*H%"Fn
< Nl —x*[P+T
< N'lro—x P+ "+ + 1)
r
< N"|lxo —x*| >+ ——. 3.31
< ko P 4 (3.31)
Again,
o (2 *112 2
Covt = |1 = X7 = Mt |0 — 2|7+ St [ 1 — x|
> M| X — x| 2 (3.32)
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From (3.31) and (3.32), we obtain

L+l

VARVAN

IN

It follows from (3.26) and (3.33) that

k
o Z Hanrl _anZ <
n=1

which implies that

and

From (3.22), we have

Thus, by (3.35), (3.37) and Lemma 2.3, we have that there exists / € [0, ) such that

[t =2 < (1 10) w0

Again, from (3.21), we get

lim [|w, —x*|]> = 1.
n—soo
From the definition of w,,, we have
lim ||wy, —x,|| = lim 6,]|x, —x,—1|| < lim ||x, —x,—1|| = 0.
n—roo n—oo n—yoo

Observe that

This implies that

IN
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nn+1||xn_X*||2

|l — x|

"o —x*[|7 +

nr
1-n

k
I _Fn+1 + Z(l +A«n)6n

n=1

k
- Fk+1 —+ Z (1 —|—7Ln)5n

T k
nk+l||x0—x*||2+q+ Z(l‘l'ln)Bn

] r ¢
||xo — x*||* + o + Y (1+2)6,,

n=1

Y st — x| < oo
n=1

’}EI;HXnH —xu|[ =0.

*HZ

n=1

n=1

= Mal[xn—1 = x7]]

+2| X1 — Xn| > + (14 2,) ..

lim ||x, —x*|[> = 1.
n—o0

[t =211 < (1= )| P — [+ T [ — 7|2

1 — || >

[t =2 — [Jon — x

*||2

Tn

—I—Hxn—x*Hz.

(3.33)

(3.34)

(3.35)

(3.36)

(3.37)

(3.38)

(3.39)

(3.40)

(3.41)

(3.42)
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Since {7,} is bounded, it follows from (3.38) and (3.42) that
lim A, —x*[| > lim ||x, —x*|* = L. (3.43)
n—roo n—oo
On the other hand, from (3.9) and (3.19), we have
lim ||, —x*[|* < lim ||z, —x*||* < lim [|w, —x*| > = L. (3.44)
n—yoo n—oo n—yoo

Combining (3.43) and (3.44), we have that

lim ||, — x*[)* = 1. (3.45)
n—yoco
1 2
Hxn_hnH:,L._HXnH—an — 0,1 — oo (3.46)

n

Also, from (3.22), we obtain
Tudn (1 — )| [yn — AW [+ Tl |1t — Aw, ||
—2Yn T fo (tn, AX") + Tn| |20 — B ’2 — 20, Tn f1 (20, X*)
< (14 1) [|xn _X*Hz — M Xn—1 _X*“z

— |1 = 2|2+ (1 + Ay) 8y — 0,1 — oo, (3.47)

Therefore,

lim ||y, — Awy|| = lim ||u, — Aw,|| = lim ||z, — || =0

n—oo n—roo n—so0
and

Jim fo(un, Ax") = lim fi (2, x") =0.
Consequently,
Hxn_ZnH < ||xn_hn||+||zn_hn|| — 0,1 — oo,
|[yn = tnll < |[yn — Awnl| + |[un — Awy|[ — 0,1 — oo,

and

Wi — || < Wi — 2| + [|x0 — hn|| = 0,7 — oo,

Since {z,} is bounded, there exists a subsequence {z,, } of {z,} converging weakly to x™ € C.
Therefore, it follows from the upper semicontinuity of fj(-,x*) that

f1(xT,x*) > limsup fi (zn,,x") = lim fi(2n,,x") = lim fi(z,x*) = 0. (3.48)

k—so0 k—yoo g

Moreover, since x* € EP(f1,C) and x* € C, we have f; (x*,x") > 0. Hence, by the pseudomono-
tonicity of f, we get that fi(x,x*) < 0. This with (3.48) implies that fi(x",x*) = 0. Using
condition A4, we conclude that x™ € EP(f1,C). Since {z,, } converges weakly to x™, we have
that {wy, } converges weakly to x. Therefore, since A is continuous, we have that {Aw,, }
converges weakly to Ax™. From lim,_e ||, —Awp|| = 0, we have that u,, converges weakly to
Ax". Hence by the same line of argument above, we conclude that Ax™ € EP(f>,Q) immedi-
ately. O

Theorem 3.2. Let f| be strongly pseudomonotone on C, i.e., f1(x,y) > 0= f1(y,x) < —7y|jx—
yl|%, ¥x,y € C for some y > 0. Suppose that 20,y > 1, Yo, T, = o0, and Q # 0. Then, the
sequence {x,} generated by Algorithm 3.1 converges strongly to some x™ € Q.
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Proof. By similar steps as in the proof of Theorem 3.1 and the fact that the strong pseudomono-
tonicity implies the pseudomonotonicity, we have that {x,} converges weakly to some x™ € Q.
From (3.11), we have

[t =x 1P < (1= ) [l = x| o+ Tl lzn = | 4 200 f1 (2, x7)

27, ,€
~ulln =+ 2 22, — (1= ) 3
n
< (1=l = x|+ Tl 2 = [P + 200501 (20,0T)
27,Pn€
2P "4+ 2B2 1, (3.49)

n

Since x* € EP(f1,C) and z,, € C, we have that f; (x™,z,) > 0. Since f is strongly pseudomono-
tone, we have that fi(z,,x") < —¥l||z, —x¥||?. It follows from 2,y > 1 and (3.49) that

1 —xIP < (=) ln = x|+ Tallza — x> = 2005 ¥l 20 — x|
27, Ppn€
n
27,Pn€
< (1—Tn)||xn—x+||2+%+2ﬁffn. (3.50)
n

Applying Lemma 2.6 to (3.50) with a, = ||x, —x*||?, y = T, and §, = 2%8" 4282, we conclude
that {x, } converges strongly to x* € Q easily. O

4. THE APPLICATIONS TO THE SPLIT OPTIMIZATION PROBLEMS

Letg;:C— Rand g, : O — R be functions, where C and Q are nonempty closed and convex
subsets of real Hilbert spaces H| and H,, respectively. Let A : Hy — H; be a bounded linear
operator. The split optimization is to find x* € C such that

g1(x") <gi(x), VxeC 4.1)
and such that y* = Ax™ satisfies

£(") < &(v), Yy € 0. (4.2)
Let Q; be the solution set of the split optimization problem (4.1)-(4.2).

Lemma 4.1. [37, Proposition 4.1] Let g : C — R be an arbitrary function. Define the bifunction
f(x,y) :==8(y) —g(x), Vx,y € C. Then

(i). The bifunction f is paramonotone on C.

(ii). The solution set EP(f,C) coincides with the solution set of the optimization problem

min{g(x) : x € C}. (4.3)

Therefore, if we let fi(x,y) = g1(y) — g1(x) and f>(x,y) = g2(y) — g2(x) and assume that g;
and g, satisfy the following conditions on C and Q, respectively
(B1). g1 and g, are weakly lower continuous and &-subdifferential functions,
(B2). the mappings x — dg(x) and x — dgy(x) are bounded on bounded subsets of C and Q,
Conditions (B1) and (B2) and Lemma 4.3 imply that f; and f, satisfy conditions (A1)-(A4).
Now, we show how Algorithm (3.1) can be adapted to solve split optimization problem (4.1)-
(4.2).
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Algorithm 4.1. For initial xo,x; € C, A; >0, u € (0, 1) and non-negative parameter sequences
{pn}, {Bn}, {tn}, {6,} and {g,} satisfying the following conditions,
l.pph>p>0,pB,>0,¢, >0,
2.y Bt o oo ¥ B2 < oo
© n=1 p, ) n=1Fn ’
3. {7,} and {6, } are nondecreasing sequences,
4.0<6,<1l,7<1, < >0, 0>0,

calculate x,,, as follows:
Step 1. Set w,, = x,, + 6, (x, —x,—1), select v, € dg,g2(up), Where u, = Pp(Aw,), and compute
%, yn = Pp, (Un — Yavn), where Q, is the set defined by

= i,
On={y€Hy: (y—up,Aw, —u,) <0}.
Step 2. Compute z,, = Po(wy, + 4,A*(y, — Awy,)) and

240

o M|yn—Awg|? e
n n

y - Otherwise.

An+1 = (44)

Xnr1 = (1= T)xn + TP, (2n —

Step 3. Select g, € Jdg,g1(2,) and compute oy, = m,

0qn). The set C, is defined by
Co={x€H: {x—zp,Wwn+ A" (yn —Awy) —z4) < 0}.

Corollary 4.1. Let {x,} be the sequence generated by Algorithm 4.1 and suppose that Q1 # 0.
Then {x,} converges weakly to some x™ € Q.

5. CONCLUSIONS

In this paper, a new inertial-type iterative algorithm, which does not require any knowledge
of the operator norm, was presented for solving the split equilibrium problem with bifunctions.
The new algorithm was devised without computing proximal or resolvent operators. The step
size is our algorithm is self-adaptive and we also added the inertial extrapolation term to speed
up the convergence of the iterative algorithm. A weak convergence theorem was proved under
standard conditions imposed on the cost functions and with the extra condition that fj is strongly
pseudomonotone. We also obtained a strong convergence result.
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