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Abstract. We propose a strongly convergent algorithm for finding a common point in
the solution set of a class of pseudomonotone equilibrium problems and the set of fixed
points of nonexpansive mappings in a real Hilbert space. The proposed algorithm uses
only one projection and does not require any Lipschitz condition for the bifunctions.

AMS 2010 Mathematics subject classification: 65 K10, 65 K15, 90 C25, 90 C33.

Keyword. Equilibrium problem, nonexpansive mapping, pseudomonotonicity, fixed point.

1 Introduction

Let H be a real Hilbert space with inner product (-,-) and its reduced norm || - ||. Let C
be a nonempty closed convex subset of H. We recall that a mapping T : C' — C is said to
be a contraction on C' with a constant ¢ € (0,1) iff

IT(x) = Tl < dllz —yll, Vo,yecC.

If § = 1, then T is called nonexpansive on C. We denote by Fiz(T) the set of all fixed
points of T'. It is well known that 7T is a closed convex set. Suppose that A is an open
convex set containing C' and f : A x A — R is a bifunction such that f(x,z) = 0 for all
x € C. Such a bifunction is called an equilibrium bifunction. We consider the equilibrium
problem defined as

Find z* € C' such that f(z*,y) >0, forally € C. EP(C,f)

This problem is also often called the Ky Fan inequality due to his contribution to this
field. It is well known (see e.g. [7, 14]) that some important problems such as convex
programs, variational inequalities, the Kakutani fixed point, minimax problems and Nash
equilibrium models can be formulated as an equilibrium problem of the form EP(C, f).
We denote the set of solutions of EP(C, f) by Sol(C, f). Recall [7] that the bifunction f
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(i) strongly monotone on C with modulus 5 > 0, shortly -strongly monotone on C,
iff
fla,y) + fly.x) < =Bly — |, Va,y € C;
(i) monotone on C' iff

(11i) pseudomonotone on a set A C C with respect to z iff
f(z,y) > 0 implies f(y,z) <0, Vy€ 4;

We say that f is pseudomonotone on A if it is pseudomonotone on A with respect to every
x e A

Clearly,

The bifunction f is said to be Lipschitz-type continuous on C with constants ¢; > 0
and ca > 0 (see e.g. [13]) iff

flz,y)+ fly,2) > f(z,2) — a1]|z — yH2 —colly — z||2, Vx,y,z € C. (1.1)

A basis solution method for solving equilibrium problems is the projection method. It
is well known [9] that the projection method is not convergent for monotone variational
inequality, which is a special case of monotone equilibrium problems. In order to obtain
convergence of the projection method for equilibrium problems, the extragradient method
introduced by Korpelevics in [8] is extended to pseusomonotone equilibrium problems
[20]. However the extragradient method requires two projections onto the constrained
set C, which is computationally expensive except when C has special structure. Efforts
for avoiding and/or reducing computational costs in computing the projection have been
made by using penalty function methods [2, 6, 14, 15] and relaxing the constrained convex
set by polyhedral convex ones [3, 10]. Another idea is to considering conditions on the
bifunctions involved that enables replacing two projections by only one [16]. In [16] an
algorithm has been proposed for solving a wide class of equilibrium problems that requires
only one projection rather than two ones as in the extragradient method. Computational
results reported in [16] show efficiency of this algorithm in finite dimensional Euclidean
spaces.

The problem P(C, f,T) of finding a common point in the solution set of Problem
EP(C, f) and the set of fixed points of a nonexpansive mapping 7' recently becomes an
attractive subject, and various methods have been developed for solving this problem (see
e.g. [1, 2, 18, 19, 21, 23] and the references therein). Most of the existing algorithms for
this problem are based on the proximal point method applying to equilibrium problem
EP(C, f) combining with a Mann’s iteration to the problem of finding a fixed point of 7T'.

Tada and Takahashi in [19] proposed an algorithm, where at each iteration k the
iterate ¢! is defined as follows

1
2F € C such that f(2,y) + T(y — kb >0, wed, (1.2)
k
wh = aga® 4+ (1 — ag)T(2"),
Cr={zeM: |Jw* —z| <[lz* — 2|},
Dy={z€M: (a¥— 220 —2%) >0},28" = Po,np, (29),



where \;, > 0 is the regularization parameter at iteration k, z° € C' and P( is the metric
projection onto C'. Under the main assumption that the bifunction f is monotone on C, the
sequence {xk } strongly converges to the projection of the starting point onto the solution
set of Problem P(C, f,T), provided the sequences {\},{cay} satisfy some properties.
In this algorithm and some other ones using scheme (1.2), the bifunctions involved are
assumed to be monotone on C. Recently, Anh in [1] proposed to use the extragradient-
type iteration instead of the proximal point iteration (1.2) for solving Problem P(C, f,T).
More precisely, given z¥ € C, the proximal point iteration (1.2) is replaced by the two
following mathematical programs, which seems numerically easier than (1.2)

{y’“ = argmin{f(a*,y) + 55, ly — 2*|?: y € C},

1.3
z"’:argmin{f(yk,z)+ﬁHz—kaQ : zeCl (1:3)

It was proved that if f is pseudomonotone and satisfies the Lipschitz-type condition ( 1.1),
then the sequence {z*} strongly converges to a solution of Problem P(C, f,T).

It should be emphasized that the Lipschitz-type condition ( 1.1), in general is not
satisfied, and if yes, finding the constants ¢; and ¢y is not an easy task. Furthermore
solving the strongly convex programs ( 1.3) is expensive excepts special cases when C' has
a simple structure.

The purpose of this paper is to propose a strongly convergent algorithm for solving
Problem P(C, f,T), which is a combination of the well-known Mann iterative scheme
for fixed point [12] and the projection method for equilibrium problems. The proposed
algorithm can be considered as an extension of the one in [16] to problem P(C, f,T) in
real Hilbert spaces.

The paper is organized as follows. In the next section we describe the algorithm and
state some lemmas which will be used in the proof for the convergence of the proposed
algorithm. The convergence analysis of the algorithm is presented in the third section.

2 Preliminaries

Let C' be a nonempty closed convex subset of a Hilbert space H. We write 2" — x to
indicate that the sequence {2"} converges weakly to x as n — oo, and 2" — x means that
{z"} converges strongly to x. Since C is closed, convex, for any = € H, there exists an
uniquely point in C, denoted by Po(z) satisfying

|z = Po(z)| <z —yll, VyeC.

Pp is called the metric projection of H to C'. It is well known that Py satisfies the following
properties:

( =y, Po(x) = Pe(y)) > ||Po(z) = Pe(y)|?, Yo,y € H, (2.1)
(x — Po(x), Po(z) —y) >0, YeeH,yeC, (2.2)
lz =yl > |z = Po(@)|” + lly — Pe(2)|?, VoeH,yeC. (2.3)

Let us assume that the bifunction f : A x A — R and the nonexpansive mapping 1" :
C — C satisfy the following conditions:

Ay. For each z € C, f(x,z) =0 and f(z,-) is convex on C;
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Ay. Ocf(x,-)(x) is nonempty for each ¢ > 0 and = € C, where 0. f(z,-)(x) stands for
e-subdifferential of the convex function f(z,.) at x;

As. f is pseudomonotone on C' with respect to every solution of Problem EP(C, f) and
satisfies the following condition, called paramonotonicity property

x € Sol(C, f),y € C, f(y,z) = f(z,y) =0 =y € Sol(C, f); (2.4)

Ay. For each x € C, f(-,z) is weakly upper semicontinuous on the open set A;

As. The solution set S of Problem P(C, f,T') is nonempty.

Suppose that the sequences {Az}, {5k}, {ex}, {dx} of nonnegative numbers satisfy the
following conditions

0<A<AM <A O0<a<d<b<l, 6 —1/2,
B > 0,352 Br = 400, > peg BE < +00, (2.5)
Zzo:oﬂkek < +00.

We note that bifunctions satisfying ( 2.4) are used in [16], and in [11] for variational
inequality. Clearly, in the optimization problem, where f(x,y) = ¢(y)—¢(x), the condition
( 2.4) is automatically satisfied.

Now the iteration scheme for finding a common point in the set of solutions of Problem
EP(C, f) and the set of fixed points of the nonexpansive mapping 7' can be written as
follows:

Pick 2° € C. At each iteration k = 0,1, ... do the followings:

Compute w* € O, f(z*,)(z");
Take 7y := max{\, |[w*||} and ay := %; (2.6)
Compute y* = Po(2* — apw”) and let 2%+ := §2% + (1 — 6,)T(y%).

To investigate the convergence of this scheme, we recall the following technical lemmas
which will be used in the sequel.

Lemma 2.1 (see [22]) Suppose that {ar} and {Bi} are two sequences of nonnegative real
numbers such that
ak1 < ag + Bk, k>0,

oo
where Y P < co. Then the sequence {ay} is convergent.
k=0

Lemma 2.2 (see [17]) Let H be a real Hilbert space, {dr} be a sequence of real numbers

such that 0 < a < 0, < b <1 for all k = 0,1,---, and let {v*}, {w*} be sequences of H
such that
limsup |[v*|] < ¢, limsup ||w®|| < ¢,
k—o00 k—o00

and

lim ||6;0% + (1 — &p)w”|| = ¢, for some ¢ > 0.

k—o00
Then, lim |[v* —w*| = 0.

k—o0



3 Convergence Analysis

Now, we state and prove the main convergence theorem for the proposed iteration scheme
(2.6).

Theorem 3.1 Suppose that Assumptions Ay - As are satisfied, the parameters §, A and
the sequences {\p}, {Be}, {en}, {0x} satisfy restrictions (2.5). Then the sequences {z*},
{y*} and {Ps(z*)} generated by (2.6) strongly converge to the same point T and T =
limy,, o0 Ps(2F).

The theorem is proved through several claims.

Claim 1. For every z* € S and every k, one has
™ = 2|2 < Jla® =)+ 2(1 = G)anf (%, 2%) + 2(1 = S )awer, + 2(1 = 6) B, (3.1)

and there exists the limit lim [|2* — 2*|| := c.
k—o0

Proof of Claim 1. Tt follows from z**1 = §p2* 4+ (1 — 0;)T'(y*) and 2* € Fiz(T) that

" — 2|2 =[ldp(2* — 2*) + (1 = 6) (T (") = T(a))|?
<G la* — = H2 + (1= 01T (y ) ( ok
<Oplla® — 2| + (1 = ) ly" — 2|
=dpfla® — 2™ + (1~ <5z<;)(|ack—:C 12— lly" = a*|® + 2(2* — oF 2t — ")
<lz* — 2|+ 2(1 = o) (2" — y*, 2" — o). (3.2)

Since y* = Po(zF — apw”) and z* € C, one has
<$k - ykv r* — yk> < ak<wka - yk>
Combining this inequality with (2.6) and (3.2) yields
2"+ — 2|12 <[la® — 22+ 2(1 = ) (2* — o, 2" — o)
<[l — 2% + 2(1 — ) (w, * — ¥
(1 a*) +2(1 = &) (w*, 2% — )
(1
(1-

=lla* — "] +2 )+
— oo’ 2" — o) +2(1 = o la* ~ |
)

SH:Ek — x"s||2 + 2

:ka—l’*HQ—i-Q k k

)

L7

— 0o (W, 2 —

L7

o) (w®, % — x

PRV
ax{Ag, [|w"||}

<[|z¥ — 2*||? + 21 — dp) e (wh, 2% — 2F) +2(1 — 6)Bill2* — ). (3.3)

+2(1 = 0) [l lz* — ¥

Using again y* = Po(2¥ — aqw®), ¥ € O, it follows from (2.6) that

k

l2* — ¥ )|? <aw(wh, 2% — yF)

kinak ok
<agl[w||[|=" — 3"

B kiiak ok
= w||||l" —y
e = o



which implies that ||z* — y¥|| < By. Using this fact and (3.3), we get
2"+ = 2¥|? < [la* — 2*|* + 2(1 = Gp)aw(w®, 2% — 2*) +2(1 = 6,) 6} (3.4)
Since wk € 9, f(2*,-)(z¥), 2* € C and f(x,2) = 0 for all € C, we have
(wh,z* —2¥) < fa¥, 2*) — f(2",2") + e
< f@*,2%) + e (3.5)

Combining (3.4) and (3.5), we obtain the inequality (3.1). On the other hand, since
x* € Sol(C, f), ie., f(z*,2) > 0 for all z € C, by pseudomonotonicity of f, we have
f(z,2*) <0 for all 2 € C. Replacing z by z* € C, we get f(z*,2*) < 0. Then from (3.1)
and (3.4), it follows that

281 — 2 <l — o2 + 21 — o) ke + 2(1 — 0y) B2 (36)

Now applying Lemma 2.1 to (3.6), by Assumption (2.5), we obtain the existence of
c:= lim ||zF —z*|.
k—o0

Claim 2. limsup f(z*, z*) = 0 for every 2* € S.

k—o0

Proof of Claim 2. Since f is pseudomonotone on C and f(z*,z¥) > 0, we have
—f(z* 2*) > 0. Then, by Claim 1, for every k, one has

2(1 = p)ag[—f (2", 2")] < [|l2* — 2*|* — [l —2*)?
+ 2(1 - 6k)04k€k + 2(1 — (Sk)ﬁg
< la® — 2*))? = (|2 — 2*)| 4 20ner + 267 (3.7)

Summing up the above inequalities for every k, we obtain
oo
<2 (1= 6p)ap[—f(a*,2%)]
k=0

oo
< ||z —x*H2+2Zakek+QZB,% < +o0. (3.8)
k=0 k=0

It follows from the algorithm and Assumption (2.5) that

Br Bk S Be o B
Yo max{Ag, [|wF[} T A T X

A —

which together with 0 < a < 0 < b < 1 and (3.8), implies

o B
0<2(1-0) ) — z™)]
12 5

Z (1 = Sp)ap[—f(z®, 2%)] < +oo.
k=0

Thus

Zﬁk ]<+OO



oo

Then, by 3 Br = co and —f(2*,2*) > 0, we can deduce that limsup f(z*,2*) = 0 as
k=0 k—o00

desired.

Claim 3. For any z* € S, suppose that {z¥} is the subsequence of of {x*} such that
limsup f(z*,2*) = lim f(z% %), (3.9)
k—o00 =00

and 7 is a weakly limit point of {z*i}. Then Z solves EP(C, f).

Proof of Claim 3. For simplicity of notation, without lost of generality, we may assume
that 2% weakly converges to Z as i — co. Since f(.,z*) is weakly upper semicontinuous,
(3.9), we have

f(@,2%) >limsup f(a",2%) = lim f(a™,2")

1—00 i—00
=limsup f(z*, z*) = 0. (3.10)
k—ro0

On the other hand, since f is pseudomonotone and f(z*,z) > 0, we have f(z,z*) < 0.
Thus, f(Z,z*) = 0, which by pseudomonotonicity implies f(z*,Z) < 0. Hence f(z*,z) =0
Then, from Assumption (Ay), it follows that Z is a solution of EP(f,C) as well.

Claim 4. Any weakly cluster point of the sequence {z*} is a fixed point of T', in particular,
T ES.

Proof of Claim 4. Let § be a weakly cluster point of {z*} and {2%/} be a subsequence
of {z¥} C C weakly converging to 7. By convexity, C is weakly closed. Hence 3 € C. For
each z* € S, by nonexpansiveness of T, we can write

IT(*) =2l < Ily* — 2|l < lla® — 2| + lly* = 2®[| < [|l2* — 2™ + B,

which implies
limsup | T(y*) — 2*|| < lim (|2 — 27| + Bx) = c.
koo k—o0

On other hand, since 0x (¥ — 2*) + (1 — &) (T(v*) — 2*) = ||2FT! — 2*||, we have

lim |6 (2% — %) + (1 = 6p)(T(¥") — 2%)| = lim ||2"! — 2% =c.
k—o0 k—o0
Then, applying Lemma 2.2 with v* := ¥ — 2%, w* := T(y*) — x*, it results
lim ||T(y*) — z*|| = 0. (3.11)
k—o0
At the same time, we have

IT(z") — 2*|| <|T(2*) = T(y")I| + lla* — T (")l
<[lz* — ¥ || + [la* = T(y")I| < B + lla* = T(y")]I. (3.12)

From (3.11) and (3.12), it follows that

lim | T(z*) — 2| = 0.
k—o0



Suppose in contrary that ¢ # T(g). Then, since 2¥/ — ¢, by Opial’s Theorem and ( 3.11)
one can write

lim inf; o]z — || < lim infj_o0||2% — T(7)
= lim infj o0 | 2% — T(2")|| + ||T(2") — T(5)|
< Jim 2% — T(*9) || + lim inf; o0 || T(«*) — T(7)]|
< lim infj_ o0 [|l2% — g, (3.13)

which is a contradiction. Hence § = T'(). Apply Claim 3 with § = Z we obtain = € S.

Claim 5.
lim 2* = lim y* = lim Pg(z%) = z.
k—oo k—o0 k—oo
Proof of Claim 5. Since f is pseudomonotone and 7' is nonexpansive on C, the
solution set S is convex. It follows from (3.6) that

5t = 2 < fla® = a*|* + g, (3.14)

o0
where 7y, 1= 2(1 — &)ager + 2(1 — 6)B87 > 0 for all kK > 0 and > nmr < +oo. Then, by
k=0

k+1

definition of ", we have

2%+ = Ps(a* )12 < (|0 (2" — Ps(a)) + (1 = 6)(T(y*) — Ps(z"))|?
< Gkllz* — Ps(aM)|1” + (1 = 6) I T(y") — Ps(a®)||. (3.15)
Now using the property( 2.3) of the metric projection we have
IT(y") = Ps(a™)|* < IT(y") = a*|* = 2" — Ps(a")]?,
which, by ( 3.15), implies that
2%+ = Ps (2" )|1? < dpfl2® — Ps(a®)|* + (1= a) [T (") — 2*|?
— (1= dp)ll=" = Ps(a®)|?
= (20, — 1)||2* — Ps(2")|?
+ (1= )1 T(y") — "I (3.16)

Note that, by ( 3.11), ||T(y*) —2*||> — 0. Using this fact, by boundedness of the sequence
{xF — Ps(2*)}, letting 6, — 1/2 we obtain from the latter inequality that

lim [|z"! — Ps(zFth)|| =0 (3.17)
k—o0

For simplicity of notation, let ¥ := Pg(2*). Then, for all m > k, since S is convex,
we have 5(2™ + z¥) € S, and therefore

1
27 = 25|12 =2l|2™ — 2™ + 2™ — 2|7 — 4™ — S (" + 25|
<2fa™ — 277 + 2[a™ — 27 — 4fla™ — 277

=2||z™ — 2F|? — 2||z™ — 2™| 2. (3.18)



Since 2* € S, it follows from ((3.14)) with z* = 2* that

R e R

< [|2™ 2 = 2512 4 et + T2

IN

IN

m—1
lz* = 251+ > m.
=k

Combining this inequality with (3.18), we have

m—1
12 = 2F)1? < 2f|a* — 2|2+ 2 my - 2ffa™ — 2™
i=k

[e.e]
which, together with 3" 7, < oo and ( 3.17), implies that {z*} is a Cauchy sequence.
k=0
Hence, {zk} strongly converges to some point Z € S. However, since zFi := Pg(mki),
letting ¢ — oo, we obtain in the limit that

z = lim Pg(z") = Ps(z) = Z € S,

which implies that Z = 2, and therefore, z¥ := Pg(2¥) — z = # € S. Then, from
( 3.16) and ¥ — z, ||z¥ — T(y*)|| — 0, we can conclude that ¥ — Z, Finally, since
limy, o0 [|2F — 9¥|| = 0, we have limg_,o0 v* = 7. O
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