Fized Point Theory, 25(2024), No. 1, 309-332
DOI: 10.24193/fpt-ro.2024.1.19
http://www.math.ubbcluj.ro/~nodeacj/sfptcj.html

EFFICIENT EXTRAGRADIENT METHODS FOR BILEVEL
PSEUDOMONOTONE VARIATIONAL INEQUALITIES WITH
NON-LIPSCHITZ OPERATORS AND THEIR APPLICATIONS

X. QIN*** A, PETRUSEL***, B. TAN**** AND J.C. YAO*****

*Department of Mathematics, Yibin University, Sichuan, Yibin, China

**Center for Converging Humanities, Kyung Hee University, Seoul, Korea
E-mail: gxlxajh@163.com

***Department of Mathematics, Babes-Bolyai University, Cluj-Napoca, Romania
E-mail: petrusel@math.ubbcluj.ro

*#*#*School of Mathematics and Statistics, Southwest University, Chongqing, China
E-mail: bingtan72@gmail.com

wrrx*Research Center for Interneural Computing, China Medical University Hospital, China
Medical University, Taichung, Taiwan
E-mail: yaojc@mail.cmu.edu.tw (Corresponding author)
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tional inequalities of pseudomonotone and non-Lipschitz continuous operators in real Hilbert spaces.
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1. INTRODUCTION

Throughout the paper, assume that C' is a nonempty, closed, and convex subset of

a real Hilbert space H with inner product (-,-) and induced norm || - ||. Let us first

review the classical variational inequality problem (shortly VIP), which is described
as follows:

find y* € C such that (My*,z—y*) >0, VzeC, (VIP)

where M : C' — H is an operator. One denotes by VI(C, M) the set of all solutions

of (VIP). It is known that variational inequalities play a significant role in applied

science and optimization theory. They provide a general and useful framework for

solving engineering problems, data sciences, and other fields. Therefore, numerical

methods for studying variational inequalities have attracted numerous interest among
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researchers due to the wide application of VIPs. In this paper, we focus on the special
case of VIPs with variational inequality constraints. That is, we want to find the
solution to the following bilevel variational inequality problem (shortly BVIP), which
reads as follows:

find 2™ € VI(C, M) such that (Fz*,y —2*) >0, VYye VI(C,M). (BVIP)

Bilevel variational inequality problems cover a number of nonlinear optimization prob-
lems, such as fixed point problems, quasi-variational inequality problems, complemen-
tary problems, saddle problems, and minimum norm problems. Bilevel optimization
problems are hierarchical optimization problems in which the feasible region of the
upper-level problem is restricted by the solution set of the lower-level problem. BVIP
is a bilevel optimization problem where both the upper-level problem and the lower-
level problem can be written as variational inequalities. For more details on the
theory, algorithms, and applications of the bilevel optimization problem, we refer the
reader to the recent monograph [7].

A basic method for solving VIPs is the projection one. The earliest and sim-
plest numerical method to solve (VIP) is the projected gradient method (shortly,
PGM), which generates an iterative sequence {z,} from z; in the following way:
Tpt1 = Po (xn —xnM xn), where x,, represents a set of appropriate parameters and
Pc : H — C denotes the metric (nearest point) projection from H onto C, char-
acterized by Po(z) := argmin{||lz — y|| : y € C} and Po(x) € C for all x € H.
It is worth noting that the convergence condition of PGM is especially strong, that
is, the operator M is required to be strongly monotone and Lipschitz continuous,
which limits the implementation of such methods in practical applications. In order
to weaken the strong monotonicity of operator M, Korpelevich [12] proposed a two-
step iterative scheme (now called the extragradient method, shortly EGM) to solve
monotone variational inequality problems. However, the disadvantage of the EGM is
that the projection onto the feasible set needs to be calculated twice in each iteration.
It is noted that computing projection is equivalent to solving an optimization prob-
lem, which may not be easy to solve when the feasible set has a complex structure.
Therefore, the EGM not only weakens the operator but also increases computational
consumption. Next, we introduce three feasible methods to improve the computa-
tional efficiency of the EGM. The first is the Tseng’s extragradient method (shortly
TEGM) proposed by Tseng [26], which replaces the second step of EGM with an
explicit calculation step. Another feasible scheme is to convert the projection of the
second step of EGM onto the feasible set into the projection onto the half-space (note
that the projection onto a half-space can be explicitly calculated). This method is
now referred to as the subgradient extragradient method (shortly SEGM), which was
introduced by Censor, Gibali and Reich [5]. The third method of using only one pro-
jection for the feasible set is the projection and contraction method (shortly PCM)
suggested by He [9]. The first step of PCM is the same as the first step of EGM, but
the calculation of the second step is updated by some previous information without
involving any projection process. Therefore, these three methods (TEGM, SEGM,
and PCM) only need to calculate the projection onto the feasible set once in each
iteration, which greatly improves the computational efficiency of EGM.
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Note that the extragradient-type methods (EGM, TEGM, SEGM, and PCM)
mentioned above need to calculate the projection onto the feasible set at least
once in each iteration. Is there a way to avoid calculating projections and solve
variational inequalities? Indeed, Yamada [28] introduced a new iterative scheme,
which is now stated the hybrid steepest descent method and is read as follows:
Tnt1 = (I —oapt1F)Uzy,, Vo > 1, where I is the identity mapping, F is an n-
strongly monotone and k-Lipschitz continuous mapping, U is a nonexpansive map-
ping, o € (0,2n/k?) and {a,, } is a sequence that satisfies some restrictions. He proved
that the iterative sequence generated by this method converges strongly to a point
x*, which is the unique solution of the variational inequality problem over the fixed
point set, that is, find z* € Fix(U) such that (Fa*,y — z*) > 0, Yy € Fix(U), where
Fix(U) = {x € H : Uz = z} denotes the fixed point set of U. On the other hand,
the inertial idea has been studied by many researchers as a technique to accelerate
the convergence speed of algorithms. The main feature of the inertial method is that
the next iteration depends on the combination of the previous two iterations. This
small change can significantly improve the computational efficiency of the algorithms
without inertial terms.

Recently, a large number of numerical algorithms have been proposed for solving
BVIPs (see, e.g., [13, 11, 1, 10, 14, 21, 20]). A common characteristic enjoyed by
these algorithms is that the operator M is required to be Lipschitz continuous. How-
ever, this condition may be difficult to be satisfied in real applications because there
exist classes of mappings that do not satisfy Lipschitz continuity (such as uniformly
continuous mappings). Recently, some new numerical methods with Armijo-type
linesearch rules have been proposed to solve non-Lipschitz continuous variational in-
equality problems; see, e.g., [19, 4, 22, 23, 17]. It should be emphasized that the
Armijo-type step size criterion suggested by Cai et al. [4] is different from the other
ones [22, 23, 17]. Moreover, it is worth noting that the operator M in the algo-
rithms proposed in [13, 10] are monotone, while the operator M in [11, 1, 21, 20]
are pseudomonotone. It is known that pseudomonotone mappings contain monotone
mappings. A natural question is how to modify the extragradient algorithms so that
they can solve the bilevel pseudomonotone variational inequality problem containing a
non-Lipschitz continuous mapping. To answer this question, in this paper we propose
several modified extragradient methods with Armijo-type stepsizes for solving bilevel
pseudomonotone variational inequalities. Strong convergence theorems of the sug-
gested algorithms are established under some suitable and weaker conditions. Some
numerical experiments are presented to verify the advantages and efficiency of the
proposed algorithms.

The organizational structure of this paper is as follows. We review some basic def-
initions and lemmas that need to be used in Section 2. Section 3 states the suggested
iterative schemes and analyzes their convergence properties. In Section 4, we perform
some numerical examples to demonstrate the advantages of the proposed algorithms
in comparison with some related ones. Finally, we conclude the paper with a brief
summary in Section 5, the last section.
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2. PRELIMINARIES

Let C' be a nonempty, closed, and convex subset of a real Hilbert space H. The
weak convergence and strong convergence of {x,, } -, to x are represented by x, —
and x, — x, respectively. For each x,y € H, we have the following inequality

lz+ylI* < llel® + 2(y, @ + ). (2.1)

It is known that Pg is nonexpansive and has the following basic properties, for all
zeHandy € C, |[Po(w)—yl? < Jlo—yl*— o — Po@)|P, (o Polz),y— Po(@)) <0,
and | Po(z) — Po(y)|? < (Po() - Poly), @ — )

Recall that a mapping M : H — H is said to be:

(i) L-Lipschitz continuous with L > 0 if |Mxz— Myl|| < L||x —y|| for all z,y € H.
(If L € (0,1) then mapping M is called contraction. In particular, mapping
M is called nonexpansive when L = 1.)

(ii) wniformly continuous on H if for any € > 0, there exists 6 > 0 such that if
z,y € H and ||z —y|| <0, then | Mz — My|| <e.

(iil) a-strongly monotone if there exists a constant o > 0 such that (Mz— My, x—
y) > allz —y|]? for all 2,y € H.

(iv) monotone if (Mz — My,z —y) >0 for all z,y € H.

(v) pseudomonotone if (Mxz,y —z) > 0= (My,y —x) >0 for all x,y € H.

(vi) sequentially weakly continuous if for each sequence {z,} converges weakly to
x implies {Mz,,} converges weakly to M.

The following lemmas play an important role in our proofs.

Lemma 2.1 ([28]). Let v > 0 and o € (0,1]. Let F : H — H be a (-strongly mono-
tone and L-Lipschitz continuous mapping. Associating with a nonexrpansive mapping
T:H — H, define a mapping T? : H — H by T2 = (I — ayF)(Tx),Vo € H. Then,
T7 is a contraction provided vy < i—f, that is, | T7z —T7y|| < (1 —an)||lz —y|| for all
z,y € H, where n =1— /1 —~ (28 —vL?) € (0,1).

Lemma 2.2 ([18]). Let {p,} be a positive sequence, {qn} be a sequence of real
numbers, and {a,} be a sequence in (0,1) such that y .. | &, = co. Assume that
DPrt1 < QnGn + (1 — an)py for allm > 1. If limsup,_, o gn, < 0 for every subsequence
{Pn,,} of {pn} satisfying iminfy_, oo (Pn,+1 — Pny) > 0, then lim, o pp, = 0.

3. MAIN RESULTS

In this section, we present four efficient algorithms to solve the bilevel pseudomono-
tone variational inequality problem with a non-Lipschitz continuous operator. The
following several conditions are assumed to be satisfied before introducing our algo-
rithms.

(C1) The feasible set C' is a nonempty, closed, and convex subset of a real Hilbert
space H.
(C2) The solution set of the problem (VIP) is nonempty, that is, VI(C, M) # 0.
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(C3) The operator M : H — H is pseudomonotone, uniformly continuous on H,
and satisfies the following condition

whenever {z,} C C, x, — z, one has |Mz|| < liminf | Mz,]. (conl)
n—oo

(C4) The mapping F' : H — H is Lp-Lipschitz continuous and -strongly monotone
on H.

(C5) Let {€,} be a positive sequence such that lim,_,o & = 0, where {a,, } C (0,1)
satisfies lim,, o0, = 0 and Y7 | v, = 00.

3.1. First modified subgradient extragradient algorithm. Now we are ready
to state the first iterative scheme with a new Armijo-type stepsize criterion, which is
based on the subgradient extragradient method, the inertial method, and the hybrid
steepest descent method. The Algorithm 3.1 is formulated as follows.

Algorithm 3.1 First modified inertial subgradient extragradient method for solving
(BVIP).

Initialization: Take § > 0, 6 > 0, £ € (0,1), p € (0,1), v € (0,28/L%) and let
2o, r1 € H be arbitrary.

Iterative Steps: Given the iterates z,_1 and x,, (n > 1), calculate x4 1 as follows.
Step 1. Compute wy,, = xp, + Op(x, — Tpn—1), where

: €n . .
0, — min {”xn P ,9}, if x, # Tp_1; (In-Cri)
0, otherwise.

Step 2. Compute y, = Po(w, — xnMuwy,).
Step 3. Compute z, = Pr, (w, — xnMyy), where the half-space T,, is defined by

T, :={z e H | (wp — xo Mwp, — Yn,z — yn) <0},
and x, := ™" and m,, is the smallest nonnegative integer m satisfying

50 (My = M,y = 20) < & [lwa = yull® + lya = 2a]°]. (Ar-1)

Step 4. Compute ;11 = 2z, — apYF2,.
Set n:=n+ 1 and go to Step 1.

Remark 3.1. Before considering the convergence of our algorithm, let us emphasize
that the following observations from Algorithm 3.1.

(i) It should be noted that the Armijo criterion (Ar-1) is derived from the re-
cent article by Cai et al. [4] and it is not of the same type as the one that
already exists in the literature [19, 22, 23, 17]. On the other hand, the pro-
posed Algorithm 3.1 uses a different type of step size than Algorithm 3.1
of Tan et al. [20], which leads to different convergence conditions for them.
Specifically, the proposed Algorithm 3.1 only requires that the operator M is
uniformly continuous while Algorithm 3.1 of Tan et al. [20] requires that it is
Lipschitz continuous. It is known that the uniform continuity of the operator
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is weaker than the Lipschitz continuity, so the proposed Algorithm 3.1 has a
wider application.

(ii) When mapping M is monotone, it is not necessary to impose Condition (conl)
(see 16]).

(iii) We note here that inertial calculation criterion (In-Cri) is easy to implement
since the term ||z, —x,—1|| is known before calculating 6,,. Moreover, it follows
from (In-Cri) and the assumptions on {a;, } that lim, 2n Tp —Tp-1] =0.
Indeed, we obtain 8, ||z, — zn—1| < €, for all n > 1, which together with
lim,, s o0 ;—’; = 0 implies that lim,, . 2—2”3:” — Zp—1]|| < limy, oo ;—2 =0.

(iv) Note that the condition (conl) is used by many recent work on pseudomono-
tone variational inequalities; see, e.g., [17, 25]. It is easy to check that Condi-
tion (conl) is weaker than the sequential weak continuity of the mapping M
(see [25, Remark 3.2]).

The following lemmas play an important role in the convergence analysis of Algo-
rithm 3.1.

Lemma 3.1. Suppose that Conditions (C1)-(C3) hold. Then the Armijo-like criteria
(Ar-1) is well defined.

Proof. The proof is trivial, and we omit the details here. O

Lemma 3.2. Suppose that Conditions (C1)-(C3) hold. Let {w,} and {y,} be two
sequences formulated by Algorithm 3.1. If there exists a subsequence {wy,} of {wn}

such that {wy, } converges weakly to z € H and limg_ oo ||Wn, — Yn,ll = 0, then

z € VI(C,M).

Proof. The proof of this lemma follows the proof of Lemma 3.2 in [4], so it is omitted.
O

Lemma 3.3. Let {w,}, {yn}, and {z,} be three sequences generated by Algorithm 3.1
and p € VI(C, M). Then ||z — p||* < [[wn = p[* = (1= ) (lgn — wall* + 20 = yul*)-

Proof. By the definition of z, and the property of projection, one sees that
2 ”Zn - p”2 <2 <Zn — P, Wn — XnMyn _p>
= |lzn — p”2 + [Jwn — xnMyn — p”Q — |lzn — wn + XnMyn||2
= llzn = pI* + llwn = pI* + X5 1Myl = 2 (wn — p. X0 Myn)
2 2
- ||zn - wnH - Xi ||Myn|| —2 <zn - wn>XnMyn>
2 2 2
= [lzn = pII" + lwn = plI” = [l2n — wall” — 2 (20 — P, XnMyn) -
This implies that
|2 — p||2 < lw, — pH2 —lzn — wnH2 =2 (zn — P XnMyn) - (3.1)
Since p is the solution of (VIP), we have (Mp,z —p) > 0 for all z € C. By the

pseudomonotonicity of M, we obtain (Mx,x —p) > 0 for all x € C. Taking z =y, €
C, one infers that (My,,p — y,) < 0. Consequently,

(Myn,p — 2n) = (MYn,p — Yn) + (MYyn, Yn — 2n) < (MYn,Yn — 2n) - (3.2)
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Combining (3.1) and (3.2), one obtains

2 2 2
[z = pII” < [lwn = plI” = [l2n — wall™ + 2x0 (Myn, yn — 2n)
2 2 2
= [lwp = plI” = l2n = yull” = llyn — wall
_2<Zn —Yn,Yn _wn> +2Xn <Mynayn _Zn> (33)
2 2 2
= [lwp = plI” = |20 = yull” = llyn — wyl|
+2<2n — Yn,Wn — XnMyn _yn>'
According to z, € T, and the definition of T;,, one obtains
2 (wn = XnMYn = Yn, 20 — Yn)

=2 <wn = XnMuwpn — yn, zn — yn> + 2x0n <Mwn — Myn, zn — yn> (34)
< 2xn <Mwn - Mynazn - yn> .

Combining (Ar-1), (3.3), and (3.4), we have

Hzn —P||2 S Hwn _p”2 - ||wn - yn||2 - ||yn - ZnH2 + 2Xn <Myn - Mwnayn - Zn>
<wn = plI? = lwn = ynll? = lyn = 20l + 1 [lwn = yull® + llyn — 20%]
2 2 2
= llwn = plI” = (L= @) ([[yn — wall” + 120 = ynl")-

This completes the proof of the lemma. O

Theorem 3.1. Assume that Conditions (C1)-(C5) hold. Then the sequence {x,}
generated by Algorithm 3.1 converges to the unique solution of the (BVIP) in norm.

Proof. We divide the proof into four claims.
Claim 1. The sequence {z,} is bounded. It follows from Lemma 3.3 that

lzn = pll < llwn —pll, Yn>1. (3.5)

By the definition of w,,, one has

0
[wn = pl| < ay, - illxn = ZTp-1|l + [|zn — p||- (3.6)
an
According to Remark 3.1 we have Z—’;Hxn — Zn—1]] = 0 as n — oo. Therefore, there
exists a constant ()1 > 0 such that
On,
—zn —zp—1|| < Q1, Vn>1. (3.7)
an

Combining (3.5), (3.6), and (3.7), we obtain

Izn = pll < lwn = pll < [lzn = pll + @2 Qr,  Vn > 1. (3.8)
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Using Lemma 2.1 and (3.5), one has

[Znt1 —pll = | (I = anyF) 20 — (I — anyF) p — anyFp|
< (1 —ann) ||zn — pl| + an¥|| Fpl|
o 0
< (1 —ann) |xn —pl| + ann - = + ann - ~||Fp||
n n
< max

{Q1 +;||Fp|| iz 7p”}

F
<< maX{QlLHPH?”m _p||},

where n = 1 — /1 —~ (28 —~vL%) € (0,1). This implies that the sequence {x,} is
bounded. We obtain that the sequences {w, } and {z,} are also bounded.
Claim 2.

(= 1) (lyn — wall® + 120 = yal?) < llzn = I = 2nt1 — Pl + 4nQa
for some @4 > 0. Indeed, using (2.1), one has
|znt1 = plI* = | (I = anyF) 20 = (I — anyF) p = anyFp|®

< (1= ann)? 20 = pl* + 2007 (Fp,p — 2p41) (3.9)
< lzn = plI* + @n@2

for some @2 > 0. In the light of Lemma 3.3, we obtain

|Zn1 = pl* < llwn = plI* = (1= 1) (lyn = wall® + 20 = yall*) + @ Q2. (3.10)
It follows from (3.8) that

lwn = plI* < (|2 = pll + @uQ1)?
= llzn = pl* + an (2Q1]|2 — pll + 0 Q7) (3.11)
< lzn = plI* + 00 Qs
for some @3 > 0. Combining (3.10) and (3.11), we obtain
(1 =) (llyn = wall® + 20 = yall?) < llzn = plI* = [|2041 = plI* + @0 Qu,

where Q4 := Q2 + Q3.
Claim 3.

300,

an’

2
lZn41 _p||2 < (1= aun) [, — p“2 +ann {% (Fp,p— Tny1) + |0 — Tp_1]|
for some @ > 0. Indeed, we have
l|wn — p||2 < |lzn — sz + 200|120 — pllllTn — Tl + 0721||xn - xn71”2' (3.12)
Combining (3.5) and (3.9), we deduce

|Znt1 — 21> < (1 = ann) [[wy — p||* + 2007 (Fp,p — Tpi1) - (3.13)
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Substituting (3.12) into (3.13), we obtain

lzns1 = plI* < (1= awn) 2 = plI* + 2007 (Fp,p — @ns1)
+Onllzn — 2ol Clln —pll 4+ 0llen — 2n1l])

2’}/ 3Q9n
< (1= o) llzn — p|I? + ann[; (Fp.p = an) + 250

|

where Q := sup,ey {2 — pll,8llzn — 2a_1]l} > 0.
Claim 4. The sequence {||x, — p||} converges to zero. By Lemma 2.2, it needs
to show that limsup;,_, . (Fp,p — Zn,+1) < 0 for every subsequence {||x,, — p||} of
{1 — pll} satistying T ity roc ([7me 41 — pll - 7, — o) > 0.

For this purpose, one assumes that {||z,, — p||} is a subsequence of {||z, —p|}
such that liminfy o0 (||Zn,+1 — || — ||@n, —Ppl|) = 0. Then

liminf ([lzn,+1 = pl* = lon, — )
— 00
= liminf [([lon,+1 = pll = 20 = pl) (201 = Pl + |20, = pID] 2 0-
— 00
By Claim 2 and the assumption on {«, }, one obtains
limsup [(1 = 1) (19ne = wn, I* + 200 = v, [%)]
k—o0

< limsup [0, Qs + |2n, = plI* = 2n,+1 = pl]

k—o0

< limsup a’ﬂkQ4 + lim sup [Hxnk _p||2 - ||xnk+1 _p||2]
k—o0 k—o0

= —liminf [||z,, 41— p|* — 20, —pl*] <0,
k—o0

which implies that limg o0 [|Yn, — Wn, || = Imp—oo ||2n, — Yn, || = 0. Therefore, we
obtain
lim ||zp, — wp, || =0. (3.14)
k—o0

Moreover, we can show that

1Zn,+1 — 2ng || = QY| F2n, || = 0 as n — oo, (3.15)
and
0
|70, — wn, |l = an,, - —2||Zn, — Tnyp—1]] = 0 as n — oc. (3.16)
ni

Combining (3.14), (3.15), and (3.16), we obtain
”xnk+1 — Ty, ” < ||xn1c+1 — Zny H + Hznk — Wny, ” + ||wnk — Ty, H — 0 as n — oo. (317)
Since the sequence {z,,} is bounded, there exists a subsequence {xnkj} of {zn,},

which converges weakly to some z € H. Moreover,

limsup (Fp,p — zp,) = lim <Fp,p—acnk_> = (Fp,p— z).
j—o0o J

k—o0

By (3.16), we obtain wy, — z as k — co. This together with limy_, o ||wn, —Yn, || =0
and Lemma 3.2 yields z € VI(C, M). From the assumption that p is the unique
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solution of the (BVIP), we deduce
limsup (Fp,p — zp,) = (Fp,p— z) < 0. (3.18)

k—o0

Using (3.17) and (3.18), we obtain

limsup(Fp,p — T, +1) = limsup (Fp,p — x,, ) < 0. (3.19)
k—o0 k— o0
From lim,, e ||z, — 2,—1] = 0 and (3.19), we have
. 2 3Q0,
lim sup hith (Fp,p— Tpypy1) + A |, — xnk,lﬂ} <0. (3.20)
k—oo L T7] o
Combining Claim 3, Condition (C5), and (3.20), in the light of Lemma 2.2, one
concludes that lim,, , ||z, — p|| = 0. That is, ,, — p as n — oo. This completes
the proof. O

Now, we give a special case of Theorem 3.1. Set F(x) = z — f(z) in Algorithm 3.1,
where mapping f : H — H is p-contraction. It can be easily verified that mapping
F :H — H is (1 + p)-Lipschitz continuous and (1 — p)-strongly monotone. In this
situation, by picking v = 1, we obtain an inertial subgradient extragradient algorithm
with a new Armijo-type step size for solving (VIP). More specifically, we have the
following result.

Corollary 3.1. Suppose that Conditions (C1)-(C3) and (C5) holds. Let mapping
f: H — H be p-contraction with p € [0,v/5 —2). Take § >0, 5 >0, £ € (0,1), and
w € (0,1). Let xg,x1 € H be two arbitrary initial points and the iterative sequence
{zn} be generated by the following

Wy, = Ty + Op(Ty, — Tp1),
Yn = Po(wn — xnMwy),

zn = Pp, (W — XnMuyn), (3.21)
T, :={x e H| (wy — xn Mwp — Yn,x — yn) <0},

Tpt+1 = (1 - an)zn + anf(zn)a

where 0, and x, are defined in (In-Cri) and (Ar-1), respectively. Then the iterative
sequence {x, } formed by (3.21) converges to p in norm, where p = Pyyc ) (f(p))-

3.2. Second modified subgradient extragradient algorithm. In this subsec-
tion, we present another version of Algorithm 3.1. Our second iterative scheme is
shown in Algorithm 3.2. The only difference between this method and Algorithm 3.1
is that their iteration step size are updated in two different ways.

Remark 3.2. Following the proof method of Lemma 3.1 in [22], we can obtain that
the Armijo-type criterion (Ar-2) is well defined. Let z,, be a sequence generated by
Algorithm 3.2, then Lemma 3.2 still holds by replacing x,, in the proof process in
Lemma 3.3 of [22] with w,,.
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Algorithm 3.2 Second modified inertial subgradient extragradient method for solv-
ing (BVIP).
Initialization: Take 6§ > 0,6 >0, £ € (0,1), p € (0,1), v € (0,28/L%) and let
xg,x1 € H be arbitrary.
Iterative Steps: Given the iterates x,_; and z,, (n > 1), calculate x4 as follows.
Step 1. Compute w,, = x,, + 0, (T, — Zp—1), where 60, is defined in (In-Cri).
Step 2. Compute y,, = Po(wn, —xnMw,), where x,, := 6™ and m,, is the smallest
nonnegative integer m satisfying

5™ (M, — My, w0, — yn) < allwn — gl (Ar-2)
Step 3. Compute z, = Pr, (w, — xnMyy), where the half-space T,, is defined by
Tn:={x e H | (wy — xn MWy, — Yn, T — yn) < 0}.

Step 4. Compute ;11 = 2z, — apYF2,.
Set n:=n+ 1 and go to Step 1.

Lemma 3.4. Assume that Conditions (C1)-(C3) hold. Let {wy}, {yn}, and {z,} be
three sequences generated by Algorithm 3.2. Then, for all p € VI(C, M),
12 = pII” < llwn = pII* = (1 = @) (lym = wall® + |20 — yll*)-
Proof. Using the definition of x, in (Ar-2), one obtains x, ||Mw, — My,| <
i ||wn — yn|| - Moreover, we obtain
2Xn (Mwn — Myn, 2n = yn) < 2Xn |[Mwn = Myn | lyn — 20l
< 2ullwn — Yull [|yn — 2l
< pullwn =yl + pllyn — zall”-
Applying the same statements as (3.1)—(3.4) in the proof of Lemma 3.3, we can obtain

the desired conclusion. This completes the proof of the lemma. O

Theorem 3.2. Assume that Conditions (C1)-(C5) hold. Then the sequence {x,}
generated by Algorithm 3.2 converges to the unique solution of the (BVIP) in norm.

Proof. The proof of this result follows almost in the same way as that of Theorem 3.1
but we apply Lemma 3.4 in place of Lemma 3.3. (]

3.3. Modified Tseng’s extragradient algorithm. In this subsection, we intro-
duce a new iterative algorithm for solving (BVIP), which is based on the Tseng’s
extragradient method, the inertial method, and the hybrid steepest descent method.
More precisely, the method is displayed in Algorithm 3.3.

Lemma 3.5. Assume that Conditions (C1)-(C3) hold. Let {w,}, {yn}, and {z,} be
three sequences generated by Algorithm 3.3. Then, for all p € VI(C, M),

2 2 2
1z = plI” < llwn = pII” = (1 = 1?) llyn — wal”-

Proof. The proof of this lemma is very similar to the proof of Lemma 3.2 in [24]. So
we omit the details. O
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Algorithm 3.3 Modified inertial Tseng’s extragradient method for solving (BVIP).

Initialization: Take § > 0, 6 > 0, £ € (0,1), p € (0,1), v € (0,28/L%) and let
o, r1 € H be arbitrary.

Iterative Steps: Given the iterates z,,_1 and z,, (n > 1), calculate 2,41 as follows.
Step 1. Compute w,, = x,, + 0, (xy, — Tp—1), where 6, is defined in (In-Cri).

Step 2. Compute y, = Po(w, — xnMw,), where x,, is defined in (Ar-2).

Step 3. Compute z, = yp, — Xn (My, — Mw,,).

Step 4. Compute z,11 = 2z, — apYF2z,.

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

Theorem 3.3. Assume that Conditions (C1)-(C5) hold. Then the sequence {x,}
generated by Algorithm 3.3 converges to the unique solution of the (BVIP) in norm.

Proof. As shown in Claim 1 of the proof of Theorem 3.1, we obtain that the sequences
{wn}, {yn}, and {z,} are bounded. From (3.9), (3.11), and Lemma 3.5, we have

A = 1)yn = wall* < 2 = plI* = lznr1 = plI* + 0nQu. (Eql)

In addition, we can obtain the same conclusion as Claim 3 in Theorem 3.1.
Finally, we show that {|lz, — p||} converges to zero.  For this purpose,
one assumes that {||z,, —p||} is a subsequence of {||z, —p||} such that
liminfy oo (|@n,+1 — 2l — |0, —pll) > 0. By (Eql) and the assumption on {ay,},
one obtains

limsup [(1 — °)l|yn, — wn, [I*] < limsup [, Qs + |20, — pII* = 2,1 — 0[] <0,
k—o0 k—o0

which implies that limg—, o ||Yn,, — Wn, || = 0. From the definition of z, and (Ar-2), we
have ||z, — yn| < pl|wn — ynl|- Thus we obtain limg_,e0 ||2n, — Yn, || = 0. Following
the same statements as (3.14)—(3.20) in Theorem 3.1, we conclude that z, — p as
n — o0o. The proof is completed. O

3.4. Modified projection and contraction algorithm. Finally, inspired by the
inertial method, the projection and contraction method, and the hybrid steepest
descent method, the last iterative scheme for solving (BVIP) is given. The concrete
expression of Algorithm 3.4 is shown below.

Lemma 3.6. Assume that Conditions (C1)-(C3) hold. Let {wy}, {yn}, and {z,} be
three sequences generated by Algorithm 3.4. Then

2 —
o = 1? < o =9l = B2 s —wn]?, p e VIC ),
and
1+ p)?
Jun =l < 5 e = .

Proof. The two conclusions of this lemma are easily obtained by a simple modification
of Lemma 3.2 of Dong et al. [8]. Thus we omit the details. g
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Algorithm 3.4 Modified inertial projection and contraction method for solving
(BVIP).

Initialization: Take § >0, >0, £ € (0,1), u € (0,1), ¢ € (0,2), v € (0,28/L%)
and let xg,z; € H be arbitrary.

Iterative Steps: Given the iterates x,_; and z,, (n > 1), calculate x,,41 as follows.
Step 1. Compute wy,, = ©,, + 0, (x, — 1), where 0,, is defined in (In-Cri).

Step 2. Compute y, = Po(w, — xnMuw,), where x,, is defined in (Ar-2).

Step 8. Compute z, = w, — ¢d,d,, where d,, and §,, are defined by

vy _ o wn =y )/l dy # 0;
dn = Wn = Yn — Xn (Mwn — Myn), 6 '_{ 0, otherwize.

Step 4. Compute ;11 = 2, — apYF2y.
Set n:=n+ 1 and go to Step 1.

Theorem 3.4. Assume that Conditions (C1)-(C5) hold. Then the sequence {x,}
generated by Algorithm 3.4 converges to the unique solution of the (BVIP) in norm.

Proof. The proof of the theorem is similar to the proof of Theorem 3.3. We leave it
to the reader to verify it. O

Similar to Corollary 3.1, we have the following conclusions for Algorithms 3.2-3.4.

Corollary 3.2. Suppose that Conditions (C1)-(C3) and (C5) holds. Let mapping
f: H — H be p-contraction with p € [0,/5 —2). Take § > 0, § > 0, £ € (0,1),
w € (0,1), and ¢ € (0,2). Let xp,x1 € H be two arbitrary initial points and the
iterative sequence {x,} be generated by

Wy = Ty + Op (T — Tp_1),
yn = Po(w, — xnMw,,),

zn = Pr, (Wn = Xa Myn), (3.22)
T, ={z eH| (wy, — xnMw, — yn,x — yn) <0},

Tny1 = (1 - an)zn + anf(zn)a

Wy = Ty + en(xn - xn71)7

Yn = PC(wn - X’I’LMw’I’L)a

Zn = Yn — Xn (Myn - Mwn) ;
Tn+1 = (1 - an)zn + anf(zn)a

(3.23)
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Wy, = Tp, + en(xn - xnfl)v
Yn = PC(wn - XnMwn)7

Zn = Wn — ¢5ndn7

dp = Wp — Yn — Xn (Mwn - Myn) 5 (324)
5. = | (wn = ya, da)/lldall®, if d #0;
" 0, otherwize.

Tn41 = (1 - an)zn + Oénf(Zn),

where 0, and x, are defined in (In-Cri) and (Ar-2), respectively. Then the iterative
sequence {x,} formed by Algorithm [(3.22), (3.23), (3.24)] converges to p in norm,
where p = Py, (f(p))-

Remark 3.3. We make the following observations for the suggested algorithms.

(i)

(i)

(iii)

The four algorithms obtained in this paper can solve the bilevel pseudomono-
tone variational inequality problem, while the algorithms suggested in [13, 10]
can only solve the bilevel monotone variational inequality problem. On the
other hand, we replace the Lipschitz continuity of mapping M in the litera-
ture [13, 11, 1, 10, 21, 20] with the uniform continuity of mapping M in the
suggested algorithms. Therefore, our proposed approaches have a wider range
of applications.

It should be emphasized that the Armijo-type criterion (Ar-2) in Algo-
rithm 3.2 does not use the information of sequence {z,} when updating the
step size in each iteration, while the Armijo-type criterion (Ar-1) in Algo-
rithm 3.1 uses the information of sequence {z,}, which makes Algorithm 3.1
converge faster than Algorithm 3.2 (see the numerical examples in Section 4).
Our Algorithms (3.21)—(3.24) improve many numerical methods in the lit-
erature [19, 4, 22, 23, 17| for solving variational inequality problems due to
the fact that the mapping M involved in the proposed algorithms is pseu-
domonotone and uniformly continuous. Moreover, if we set 6, = 0 and
¢ = 1 in our Algorithm (3.24), then it degenerates to the Algorithm 3
proposed by Thong et al. [22]. Indeed, they compute the value of z,
through the projection of z,, on the half-space C,,, where C,, is defined as
Cpi={zxeH:{dy,x —yn) <0} and dp, = @y, — Y — Xn (M, — My,). Tt
is known that the projection on the half-space can be computed explicitly.
Therefore

<dn7 Tp — yn>

zn = Po, (x) =y —
I

which is equivalent to the calculation of z, in Algorithm (3.24) (by setting
0, =0and ¢ =1).

Our algorithms are embedded with inertial terms making them converge faster
than the algorithms without inertial (see Section 4).
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4. NUMERICAL EXPERIMENTS AND APPLICATIONS

In this section, we provide some computational tests to demonstrate the numerical
behavior of the proposed Algorithms 3.1-3.4, and also to compare them with the
Algorithm 1 introduced by Thong et al. [21] and the Algorithm 3.2 suggested by Tan,
Liu and Qin [20]. Notice that the algorithms mentioned in [21, 20] do not require the
priori information about the Lipschitz constant of mapping M. All the programs were
implemented in MATLAB 2018a on a Intel(R) Core(TM) i5-8250U CPU @ 1.60GHz
computer with RAM 8.00 GB. The parameters of all algorithms are set as follows.

e In the proposed Algorithms 3.1-3.4, we set 8 = 0.4, €, = 100/(n + 1)%, § = 2,
¢ =05 pu=01a, =1/(n+1), and v = 1.78/L%. Pick ¢ = 1.5 for
Algorithm 3.4.

e In the Algorithm 1 introduced by Thong et al. [21], we choose p = 0.1,
x1=0.6,¢=15 a,=1/(n+1), and v = 1.73/L%.

e In the Algorithm 3.2 suggested by Tan et al. [20], we take § = 04, ¢, =
100/(n+1)%, p=0.1, x1 = 0.6, a,, = 1/(n + 1), and v = 1.78/L%.

4.1. Numerical examples of finite- and infinite-dimensions.

Example 4.1. Consider a mapping F : R™ — R™ (m = 5) of the form F(z) =
Gz + q, where G = BB" + D + K, and B is a m x m matrix with their entries
being generated in (0,1), D is a m X m skew-symmetric matrix with their entries
being generated in (—1,1), K is a m x m diagonal matrix, whose diagonal entries
are positive in (0,1) (so G is positive semidefinite), ¢ € R™ is a vector with entries
being generated in (0,1). It is clear that F is Lp-Lipschitz continuous and -strongly
monotone with Lr = max{eig(G)} and f = min{eig(G)}, where eig(G) represents all
eigenvalues of G. Next, we consider the following fractional programming problem:

) 2T Qxr+a'z + ag
min f(z) = bTe 1 b

subject to x € C := {J; eR’: bz +by > O},

?

where
5 -1 2 0 2 1 1
-1 6 -1 3 0 2 0
Q= 2 -1 3 0 1],a=|-1|,b=| -1 |,ay=—-2,byg=20.
0 3 0 5 0 -2 0
2 0 1 0 4 1 1

It is easy to check that @ is symmetric and positive definite in R® and hence f is
pseudo-convex on C' = {x ER?: b2 + by > 0}. Let

bTa +by) (2Qz+a) — b (2"Qz + a’x + a)

M) = V() = ¢

(b7 + bo)® '
It is known that the mapping M is pseudomonotone and Lipschitz continuous (see
2)).
We use D,, = ||Zn+1 — Zy|| to measure the error of the n-th iteration since we do

not know the exact solution to the problem. The maximum number of iterations 200
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is used as a common stopping criterion. Numerical results of all algorithms with four
initial values are reported in Fig. 1.

h Our Alg. 3.1 Our Alg. 3.1
1 —— OurAlg.32 10 —— Our Alg. 32
—e— OurAlg.33 —e— OurAlg. 33
Lo —- OurAlg 34 —- OurAlg34
«+ Tanetal Alg. 3.2 107! «+ Tanetal Alg. 3.2
_ — = Thongetal. Alg. | _ — = Thongetal. Alg. |
7 710 -
3 3 T
£ 107 2 1 0N R e, Tm=a
= =) N L e, T
o4 NN, SN TRRa NG N e =]
[ N O Ut
1073
10
0 2'5 5'0 7'5 |(I)ﬂ lI25 ],%() ]%5 200 0 25 50 75 100 125 150 175 200
Number of iterations Number of iterations
(a) o = z1 = Srand(5,1) (b) zo = z1 = 10rand(5,1)
10! — OurAlg. 3.1 I — OurAlg. 3.1
== Our Alg. 3.2 10" == Our Alg. 3.2
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. ++ Tanetal Al 3.2 “ees Tanetal Alg.32
_1o ~ = Thong etal. Alg. | = o — = Thongetal. Alg. |
i i o
71072 . IR T T
4 I EEEEE T .
1073
10-
1074
107 =
1079
25 0 7s 100 135 150 175 200 % 50 75 100 15 150 175 200
Number of iterations Number of iterations
(¢) xo = 1 = 20rand(5,1) (d) zo = 1 = 50rand(5,1)

F1GURE 1. Numerical results of all algorithms for Example 4.1

Example 4.2. We consider an example that appears in the infinite-dimensional
Hilbert space H = L?[0, 1] with inner product

(2, y) = /0 s(Oy(t)dt, Yo,y € H

and induced norm
1/2

||| = (/01 |x(t)|2dt> Vo € H.

Let 7, R be two positive real numbers such that R/(k + 1) < r/k < r < R for
some k > 1. Take the feasible set as C = {z € H : ||z|| < r}. The operator
M :H — H is given by M(z) = (R — ||z||)x for all z € H. Note that the operator
M is pseudomonotone rather than monotone (see [20, Example 2]). Let F': H — H
be an operator defined by (Fx)(t) = 0.5z(t),t € [0,1]. It is easy to see that F' is
0.5-strongly monotone and 0.5-Lipschitz continuous. For the experiment, we choose
R =1.5,r=1and k = 1.1. The solution of the (VIP) is z*(t) = 0. The maximum
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number of iterations 50 is used as a common stopping criterion. Figure 2 shows the
behaviors of D,, = ||z, (t) — 2*(¢)|| generated by all algorithms under four different
initial values o (t) = 21 (t).
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10 107 = OurAlg. 34
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— OowAlg3l N\, T
9| == OurAlg.32
107 ur Alg. 1070
—e— Our Alg. 3.3
| = ouwalsa
10 « Tanetal. Alg. 3.2 107"
— = Thong etal. Alg. 1
10 20 30 40 10 20 30 40
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(c) zo = 1 = log(3t) (d) 2o =z =2t

FI1GURE 2. Numerical results of all algorithms for Example 4.2

Example 4.3. Consider the Hilbert space
oo
H=1lp={z=(21,22,...,7,...) | Y _|ai|”® < +o0}
i=1
equipped with inner product

(x,y) = inyi, Ve,y e H
i=1
and induced norm ||z| = \/{x,x), Vo € H. Let
C:={z=(x1,20,...,25,...) EH:|z;| <1/i,i=1,2,...,n,...}.
Define an operator M : C — H by

1
Max = <||:1c|| + —) x
]l +
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for some ¢ > 0. It can be verified that mapping M is pseudomonotone on H, uniformly
continuous, and sequentially weakly continuous on C' but not Lipschitz continuous on
H (see [23] for more details). In the following cases, we take ¢ = 0.5, and H = R™
for different values of m. In this case, the feasible set C' is a box

-1 1
C’z{xeRm:,gxi<,, i:l,?,...,m}.
i i

We compare the proposed Algorithms (3.21)—(3.24) with several previously known
strongly convergent algorithms, including the Algorithm 3.1 introduced by Cai, Dong
and Peng [4] (shortly, CDP Alg. 3.1), the Algorithm 3 suggested by Thong, Shehu
and Iyiola [22] (shortly, TSI Alg. 3), and the Algorithm 4 proposed by Reich et al. [17]
(shortly, RTDLD Alg. 4). Take
an,=1/(n+1), f(x)=0.1z,0 =2, £=0.5, and p = 0.1
for all algorithms. Choose x = 0.5/ for RTDLD Alg. 4. Set
6 =0.4and ¢, = 100/(n + 1)?

for the suggested algorithms. The numerical performance of D,, = ||Z,,+1 — zy|| of all
algorithms with four different dimensions is reported in Fig. 3.
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F1GURE 3. Numerical results of all algorithms for Example 4.3
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Remark 4.1. From Example 4.1-4.3, we have the following observations.

(i)

The proposed Algorithms 3.1-3.4 and Algorithms (3.21)—(3.24) are useful and
converge quickly.

As shown in Figs. 1-3, the stated algorithms have higher accuracy than the
previously known ones [21, 20, 4, 22, 17] under the same stopping conditions.
These results are independent of the size of the dimension and the choice of
initial values. Therefore, our suggested algorithms are efficient and robust.
Note that the operator M in Example 4.2 is pseudomonotone rather than
monotone. The algorithms proposed in [13, 10] for solving the bilevel mono-
tone variational inequality problem will not be applicable in this case. More-
over, the algorithms proposed in [21, 20] will not be available in Example 4.3
due to the fact that the mapping M involved in this example is uniformly
continuous but not Lipschitz continuous.

It should be mentioned that Algorithm 3.2 and Algorithm 3.3 are equivalent
in the following case. Indeed, if (w,,—x, Mw,,) € C always holds in the second
step of Algorithm 3.2, then vy, = w, — xpn Mw, and thus z, = w, — XnMyn.
On the other hand, if (w, — xpnMw,) € C always holds in Algorithm 3.3,
then z, = w, — xnMy,. In conclusion, the proposed Algorithms 3.2 and 3.3
have the same numerical behavior in the case just described (see Figs. 1-3).

4.2. Application to optimal control problems. Next, we use the proposed al-
gorithms to solve the variational inequality problem (VIP) that appears in optimal
control problems. We recommend readers to refer to [16, 27] for detailed description
of the problem. We compare the suggested iterative schemes (3.21)—(3.24) with some
strongly convergent algorithms in the literature. Two methods used to compare here
are the Algorithm (31) (in short, TLDCR Alg. (31)) introduced by Thong et al. [21]
and the Algorithm (3.39) (in short, TLQ Alg. (3.39)) proposed by Tan, Liu and
Qin [20]. The parameters of all algorithms are set as follows.

In the proposed Algorithms (3.21)—(3.24), we set N = 100, § = 0.01, ¢, =

(i‘%) §=1,0=05 =01, a, = and f(z) = 0.1z. Pick ¢ = 1.5 for
Algorithm (3.24).

In the TLDCR Alg. (31), we choose N = 100, p = 0.1, x; = 0.4, ¢ = 1.5,
10~*

n+1" .

In the TLQ Alg. (3.39), we take N = 100, 0 = 0.01, ¢, = 2275, p = 0.1,

(n
x1 =04, a,, = %, and f(z) =0.1x.

10~*
n+1"?

and o, =

The initial controls po(t) = p1(¢) are randomly generated in [—1,1]. The stopping
criterion is either D,, = ||pps1 — pnll < 107%, or maximum number of iterations
which is set to 1000.
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Example 4.4 (Control of a harmonic oscillator, see [15]).
minimize z2(37)
subject to  &1(t) = za(t),
ba(t) = —2a(t) + p(t), Vi € [0,37],
z(0) =0,
p(t) € [-1,1].
The exact optimal control of Example 4.4 is known:
. 1, if te[0,7/2)U (37/2,5m/2);
P = { ~1, if te (7/2,31/2) U (57/2, 3n].

Figure 4 shows the approximate optimal control and the corresponding trajectories
of the stated Algorithm (3.21).

1.00
®  puld
075 —_ po(t)

0.004

P

—0.25

—0.501

-0.754

—1.00

2 3a2 san 37 2 i 6 § 10
1 t

(a) Initial and optimal controls (b) Optimal trajectories
FIGURE 4. Numerical results of the proposed Algorithm (3.21) for Example 4.4

We now consider an example in which the terminal function is not linear.
Example 4.5 (see [3]).
minimize — 21(2) 4 (22(2))?,
subject to 1 (t) = za(t),
Lo(t) = p(t), Vt€[0,2],
z1(0) =0, 22(0) =0,
p(t) € [-1,1].
The exact optimal control of Example 4.5 is

. 1, if t€][0,1.2);
p(t) = .
—1, if te(1.2,2].
The approximate optimal control and the corresponding trajectories of the suggested
Algorithm (3.21) are plotted in Fig. 5.
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(a) Initial and optimal controls (b) Optimal trajectories

FIGURE 5. Numerical results of the proposed Algorithm (3.21) for Example 4.5

Finally, we compare the offered Algorithms (3.21)-(3.24) with TLQ Alg. (3.39)
and TLDCR Alg. (31) for Examples 4.4 and 4.5. Figure 6 presents the numerical
behavior of the error estimate ||pn4+1 — pn|| with respect to the number of iterations
for all algorithms. In addition, the number of terminated iterations and the execution
time of all algorithms are shown in Table 1.
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FIGURE 6. Error estimates of all algorithms for Examples 4.4 and 4.5

Remark 4.2. We draw the following observations from Examples 4.4 and 4.5.

(i) The suggested Algorithms (3.21)—(3.24) can be applied to solve optimal con-
trol problems, and they perform well when the terminal function is linear or
nonlinear.

(ii) As shown in Fig. 6 and Table 1, the proposed Algorithms (3.21)—(3.24) per-
form better when the terminal function is linear than when it is nonlinear.
Moreover, the proposed Algorithms (3.21)—(3.24) outperform the existing
methods in the literature [21, 20].
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TABLE 1. Numerical results of all algorithms for Examples 4.4 and 4.5

Example 4.4 Example 4.5
Iter. Time (s) D, Iter. Time (s) D,

Algorithms

Our Alg. (3.21) 90 0.0691  1.00E-04 150  0.0630 9.87E-05
Our Alg. (3.22) 90 0.0600 1.00E-04 158  0.0652  9.84E-05
Our Alg. (3.23) 90 0.0431  1.00E-04 267  0.1969  9.91E-05
Our Alg. (3.24) 62 0.0538 9.89E-05 206  0.1628  6.47E-05
TLQ Alg. (3.39) 190 0.1029 4.74E-05 1000 0.3127  3.29E-03
TLDCR Alg. (31) 130 0.0722 7.58E-05 1000 0.3134  1.24E-03

5. CONCLUSIONS

In this paper, we introduced four modified adaptive extragradient-type methods
to solve bilevel variational inequality problems where the mapping involved is pseu-
domonotone and uniformly continuous. Our algorithms are inspired by the subgra-
dient extragradient method, the Tseng’s extragradient method, the projection and
contraction method, and the hybrid steepest descent method. The strong convergence
of the suggested algorithms is established under some suitable conditions imposed on
the parameters. Finally, some numerical experiments are performed to verify the the-
oretical results. The algorithms presented in this paper improved and extended some
known results for solving bilevel optimization problems and variational inequality
problems.
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