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Abstract. In this paper, we investigate three new relaxed single projection methods with alternating
inertial extrapolation steps and adaptive non-monotonic step sizes for solving pseudo-monotone
variational inequalities in real Hilbert spaces. The proposed algorithms need to compute the
projection on the feasible set only once in each iteration and they can work adaptively without
the prior information of the Lipschitz constant of the mapping. The weak convergence theorems of
the proposed iterative schemes are established under some appropriate conditions imposed on the
parameters. These methods recover the Fejér monotonicity of the even subsequence with respect to the
solution and obtain linear convergence rates. Finally, some numerical experiments and applications to
optimal control problems are provided to demonstrate the advantages and efficiency of the proposed
methods compared to some recent related ones.
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1. INTRODUCTION

Our goal in this paper is to construct several fast iterative algorithms to solve
variational inequality problems in the framework of real Hilbert spaces. Let C be
a nonempty closed convex subset of a real Hilbert space H with inner product (-, -)

and norm || - ||, and A : H — H be a nonlinear operator. The variational inequality
problem for A on C' is described as follows:
find z* € C such that (Az*,z —2*) >0, VzeC. (VIP)
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The solution set of (VIP) is denoted as VI(C, A). The variational inequality model
plays an important role in many fields and it constructs a simple framework for many
optimization problems. Some recent applications of variational inequalities can be
found in [2, 4, 9, 10] and the references therein.

The simplest way to solve (VIP) is the gradient-projection algorithm, which involves
computing only one projection on the feasible set in each iteration. However, the
drawback of this method is that its convergence requires the operator to be strongly
monotonic, which is a slightly strong and restrictive assumption. To overcome this
difficulty, Korpelevich [23] proposed a two-step iterative scheme known as the extra-
gradient method (shortly, EGM), which includes calculating the projection on the
feasible set twice in each iteration. The convergence of the EGM was proved under
the condition that the operator is monotone (or even, pseudo-monotone). It is known
that computing the projection is not easy, especially when the form of the feasible set
is complex. Recently, some methods that require calculating only one projection on
the feasible set were proposed to solve (VIP); such as the projection and contraction
method [17], the Tseng extragradient method [43], the subgradient extragradient
method [5, 6, 7], and the projected gradient method [27, 26]. These methods greatly
improve the computational efficiency of the EGM due to the fact that they reduce the
computation of one projection on the feasible set in each iteration. In recent years, a
large number of variants and improved forms were proposed by many scholars based
on the methods; see, e.g., [13, 16, 37, 34, 41] and the references therein.

Recently, the inertial extrapolation method, which is based on a discrete version of a
second-order dissipative dynamical system (see [1, 32]), was widely studied by scholars
as one of the techniques to accelerate the convergence speed of algorithms. The main
idea of inertial-type methods is that the next iteration depends on the combination
of the previous two (or more) iterations. Noting this small change can improve the
convergence speed of the methods used. Some inertial projection-based algorithms
for solving variational inequality problems can be found in [8, 14, 12, 15, 19, 39, 40|
and the references therein. Very recently, Shehu et al. [40] proposed two new inertial
projection-type algorithms, which are based on the inertial method, the projection
and contraction method, and the relaxation method, for solving variational inequality
problems. Specifically, their algorithms are stated in Algorithms 1.1 and 1.2 below.

We observe that the Algorithm 1.1 and the Algorithm 1.2 compute x,, 11 differently
in the third step, which results in different ranges of values for their inertial parameter o
and relaxation parameter 6. Indeed, the Algorithm 1.1 is an over-relaxed projection and
contraction method (see [40, Remark 3.5]), while the Algorithm 1.2 is an under-relaxed
version. In addition, the upper bound of the inertial parameter a in Dong et al.’s
Algorithm 3.1 [12] and Shehu et al.’s Algorithm 1.1 [40] is less than 1, while this
upper bound is extended to equal 1 in the Algorithm 1.2 introduced in [40] (i.e.,
a = 1 is available for Algorithm 1.2). Moreover, Shehu et al. [40] established the
linear convergence of the iterative sequence generated by the Algorithm 1.2. Some
numerical experiments are also provided to demonstrate the computational efficiency
of the proposed algorithms with respect to some related schemes.

On the other hand, it is worth noting that non-inertial projection methods enjoy
the Fejér monotonicity of the iterative sequence with respect to the solution, which is
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Algorithm 1.1 The Algorithm 3.2 of Shehu et al. [40]
Initialization: Take v € (0,2), a € [0,1), p € (0,1), Ay > 0, and

2
0 c (0, 21 —a) > .
(i a) +1(1—a)?
Iterative Steps: Let xg,z; € H. Calculate x, 1 as follows:
Step 1. Compute w,, = x,, + « (y, — Tp_1).
Step 2. Compute y,, = P (w, — A\, Awy,), where

. pllwn =yl }
min § ———————, Ay ¢,  Aw, # Ayn;
Ant1 = { |Awn, — Ay, ||

An,s otherwise.

(S1)

If w,, = y,, then stop and y,, is a solution of (VIP). Otherwise, go to Step 3.
Step 3. Compute 2,41 = (1 — O)w, + 0 (w, — yNnd,), where
n - Yns dn
(Wn Z Y dn) g,
Nn = Il and d, = wp — Yn — A (Aw, — Ayy,) . (1.1)
0, d, =0,
Set n:=n+ 1 and go to Step 1.

Algorithm 1.2 The Algorithm 4.1 of Shehu et al. [40]

Initialization: Take v € (0,2), « € [0,1], u € (0,1), Ay > 0, and 6 € (0,1/2).
Iterative Steps: Let xg,z; € H. Calculate x, 1 as follows:

Step 1. Compute w,, = x,, + « (T, — Tp_1).

Step 2. Compute y,, = Po (w,, — A\, Aw,,), and update \,+1 by (S1). If w,, = y,,
then stop and y, is a solution of (VIP). Otherwise, go to Step 3.

Step 3. Compute z,+1 = (1 —0)z, + 0 (w, — YNndy), where 7, and d,, are defined
in (1.1).

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

not being enjoyed by their corresponding inertial versions for variational inequalities.
This lack of Fejér monotonicity causes inertial projection methods for variational
inequalities sometimes not to converge faster than their corresponding non-inertial
versions. Recently, Mu and Peng [28] proposed an alternated inertial method that
recovers the Fejér monotonicity of even subsequences to overcome the above problem.
This alternated inertial idea was further extended by many authors to some iterative
algorithms for solving variational inequalities, fixed point problems, split feasibilities,
split equality problems, split common null point problems, and other optimization
problems; see, e.g., [20, 21, 22, 11, 29, 38, 36, 35] and the references therein. Their nu-
merical experiments show that alternated inertial methods exhibit better performance
than inertial-type ones.

It is our aim in this paper to present several alternated inertial projection methods to
solve the (VIP). We next review several alternated inertial methods that already exist
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in the literature [29, 38] for solving variational inequality problems, which motivate
us to explore some new iterative schemes. Recently, based on the alternated inertial
method [28] and the projection and contraction method [17], Shehu and Iyiola [38]
proposed two alternated inertial projection algorithms (one with a fixed step size
and the other with an adaptive step size) for solving pseudo-monotone variational
inequalities in real Hilbert spaces. More precisely, the adaptive scheme suggested by
Shehu and Iyiola [38] is described in Algorithm 1.3 below.

Algorithm 1.3 The Algorithm 2 of Shehu and Iyiola [38]

Initialization: Take v € (0,2), 0 < a,, < a < (2—7)/v, u € (0,1), and A\; > 0.
Iterative Steps: Let xg,z; € H. Calculate x,1 as follows:
Step 1. Compute

o = {x ol (12)

Tp + ap (Tn — Tp—1), n=odd.

Step 2. Compute y,, = Po (w,, — A\, Aw,,), and update \,+1 by (S1). If w,, = y,,
then stop and y, is a solution of (VIP). Otherwise, go to Step 3.

Step 3. Compute ;41 = Wy, — YNndy, where 1, and d,, are defined in (1.1).

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

Under some suitable conditions, Shehu and Iyiola [38] established a weak convergence
theorem for the proposed Algorithm 1.3. Under the assumption that the operator A
is strongly pseudo-monotone, they also verified the R-linear convergence rate of a new
scheme (i.e., the scheme resulting from missing step 3 in Algorithm 1.3 and changing y,,
t0 Zp41 in the second step). The computational efficiency of the algorithms proposed
by Shehu and Iyiola [38] compared to some known inertial projection and contraction
methods is illustrated by several numerical examples in finite-dimensional spaces.

Very recently, inspired by the Tseng extragradient method [43] and the work of
Shehu and Iyiola [38], Ogbuisi, Shehu and Yao [29] introduced a new alternated inertial
Tseng exragradient method with relaxation effects and adaptive step sizes to discover
solutions of pseudo-monotone inequality problems in real Hilbert spaces. Indeed, their
scheme is shown in Algorithm 1.4 below.

Algorithm 1.4 The Algorithm 3.1 of Ogbuisi, Shehu and Yao [29]

Initialization: Take 6 € (0,1], 0 < a,, < (1 — pu)?/(1 4+ p)?, p € (0,1), and \; > 0.
Iterative Steps: Let zg,z; € H. Calculate x,,1 as follows:

Step 1. Compute w,, by (1.2).

Step 2. Compute y,, = P (w, — Ay Aw,), and update A, 11 by (S1). If w, = yn,
then stop and y,, is a solution of (VIP). Otherwise, go to Step 3.

Step 3. Compute 11 = (1 — 0w, + 0z,, where z, = y,, — Ay (Ay, — Awy,).

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

Under some mild conditions, Ogbuisi et al. [29] confirmed that the iterative sequence
generated by the proposed Algorithm 1.4 converges weakly to the solution of (VIP)
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and further obtained the R-linear convergence rate of Algorithm 1.4. They provide
some numerical examples occurring in a finite-dimensional space to demonstrate the
computational performance of the proposed algorithm in comparison with some relaxed
inertial projection-type methods. Notice that the Algorithms 1.3 and 1.4 need to
compute the projection on the feasible set only once in each iteration and can recover
the Fejér monotonicity of the even subsequence with respect to the solution. These
two advantages make their performance better than some known inertial projection-
type algorithms. On the other hand, it is worth noting that the adaptive step size
criterion (S1) generates a non-increasing sequence of steps, which further may affect
the computational efficiency of the algorithms used.

Inspired and motivated by the above work, in this paper, we propose three new
alternated inertial extragradient methods with adaptive non-monotonic step sizes
and relaxation effects to find solutions of pseudo-monotone variational inequality
problems. Our algorithms need to perform the projection computation on the feasible
set only once in each iteration, and they also recover the Fejér monotonicity of the even
subsequence with respect to the solution. Under some mild and suitable conditions,
the weak convergence theorems of the proposed methods are established in real Hilbert
spaces. Moreover, the R-linear convergence rates of the proposed algorithms are verified
under the condition that the operators are strongly pseudo-monotone. Finally, some
numerical tests occurring in finite- and infinite-dimensional spaces and applications to
optimal control problems are given to illustrate the advantages and efficiency of the
proposed algorithms over some known inertial iterative schemes.

The outline of this paper is as follows. In Section 2, we review some definitions
and lemmas that need to be used in the sequel. Section 3 is devoted to stating three
alternated inertial algorithms and analyzing their convergence. The linear convergence
rates of the proposed algorithms under the condition that the operators are strongly
pseudo-monotone are given in Section 4. Section 5 illustrates the computational
performance of the proposed algorithms with respect to some known iterative methods
through several numerical experiments and applications. Finally, the paper is concluded
by a brief summary in Section 6, the last section.

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,, — z and
x, — x, respectively. For each x,y € H and a € R, we have the following inequality.

laz + (1 = @)yl* = allz|* + (1 = &) [yl — a(l — )]z - y|*. (2.1)
Definition 2.1. Let C' be a nonempty, closed and convex subset of H. P¢ is called
the metric projection of H onto C' if, for any point x € H, there exists a unique point
Po(z) € C such that ||z — Po(z)|| < ||z — yl|, Yy € C.

It is known that Pg has the following basic properties:
(x — Po(x),y — Pe(x)) <0, VYaeH,VyeCl, (2.2)

and
1Po(z) =yl <[lz -yl = |z = Po()|?, VeeH,yeC. (2.3)
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Definition 2.2. A mapping A : H — H is said to be
(1) n-strongly monotone on H if there exists a constant > 0 such that
<A],‘ - Ay,l‘ - y> > 77”33 - yHQa VJZ, Yy e H7
(2) monotone if (Ax — Ay, x —y) >0, Va,y € H.
(3) d-strongly pseudo-monotone on H if there exists § > 0 such that
(Ay,z —y) > 0= (Az,x —y) > 6|z —y|?, Yo,y € H;
(4) pseudo-monotone if (Ax,y —z) > 0= (Ay,y — ) >0, Vz,y € H.
5) L-Lipschitz continuous with L > 0 if ||Az — Ay|| < L|jz — y||, Vz,y € H.
6

) sequentially weakly continuous if for each sequence {z,} converges weakly to =
implies that {Ax,} converges weakly to Az.

Remark 2.1. Note that (1) implies (2), (1) implies (3), (3) implies (4), and (2)
implies (4) in the above definitions. Furthermore, if (3) is satisfied, then the (VIP)
has a unique solution.

Definition 2.3. A sequence {z,} in H is said to be

e Fejér monotone with respect to a set @ if each point in the sequence is not strictly
farther from any point in @ than its predecessor. That is,

[zn1 =2l < llzn — 2|, Ve € Q;

o convergent weakly to p € H if limy, o0 (@, ) = (p, ), Vo € H;
o convergent R-linearly to x* with rate n € [0,1) if there exists a constant ¢ > 0
such that ||z, — z*| < en™, Vn e N.

Lemma 2.1 ([31]). Let {\.}, {&n}, and {(n} be three sequences of nonnegative
numbers such that

)\n+1 < gn/\n + <n7 vn € N.
If {&.} C [, +00), Z (&, — 1) < o0, and Z Cn < 00, then limy, oo A, exists.

n=1 n=1

Lemma 2.2 ([30]). Let C be a nonempty set of H, and {x,} be a sequence in H.
If limy, o0 ||2n — || exists for any x € C, and every sequential weak cluster point of
{zn} is in C, then {x,} converges weakly to a point in C.

3. MAIN RESULTS

In this section, we present three new alternated inertial single projection methods
with adaptive non-monotonic step sizes and relaxation effects to discover solutions
of pseudo-monotone variational inequalities in real Hilbert spaces. We first assume
that the following conditions hold in order to analyze the convergence of the proposed
algorithms.

(C1) The feasible set C' is a nonempty, closed, and convex subset of H.

(C2) The solution set of the (VIP) is nonempty, that is, VI(C, A) # 0.

(C3) The mapping A : H — H is pseudo-monotone, L-Lipschitz continuous and
sequentially weakly continuous on bounded subsets of H.
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3.1. The first algorithm. In this subsection, we introduce a relaxed and modified
subgradient extragradient method with alternating inertial extrapolation steps to solve
the variational inequality problem (VIP). Now, our first proposed method is shown in
Algorithm 3.1 below.

Algorithm 3.1 The first modified subgradient extragradient method for (VIP).

Iterative Steps: Let xg,z; € H. Calculate x, 1 as follows:
Step 1. Compute

Wy = o 1= evels (31)
Tn + ap (Ty — Tp_1), n=odd.

Step 2. Compute y,, = Po (w, — \pAw,), where

| 1gn lwn = ynll }
min T ) n)\n + n 9 Awn A n;
Aust = { TAw, — Ay, ¢ # Ay

Endn + (o, otherwise.

(52)

If wy, = yn, then stop and y,, is a solution of (VIP). Otherwise, go to Step 3.
Step 3. Compute 11 = (1 — 0)w,, + 0z,, where
Zn = PTTL (wn - BAnAyn)a
and
T, ={z € H| (wp — MnAw, — yn, T — yn) < 0}. (3.2)
Set n:=n+1 and go to Step 1.

Remark 3.1. Notice that the proposed Algorithm 3.1 and the subgradient extra-
gradient method suggested by Censor et al. [5, 6, 7] are different in computing z,,.
Specifically, in updating z, we utilize the projection from w, — B\, Ay, to T, while
Censor et al. uses the projection from w, — A\, Ay, to T,,. We insert a new parameter
(£ and the computational advantage of the proposed Algorithm 3.1 is illustrated by
the numerical experiments given in Sect. 5. Furthermore, if the parameters § = 1 and
B =1 in Algorithm 3.1, then it turns out to be an alternated inertial version of the
subgradient extragradient method (see [5, 6, 7]) for solving variational inequalities.
It is noted that the proposed Algorithm 3.1 can solve pseudo-monotone variational
inequalities, while the methods proposed in [5, 6, 7] can only solve monotone variational
inequalities. Therefore, the proposed Algorithm 3.1 has a wide range of applications.

To perform the convergence analysis of the proposed Algorithm 3.1, we assume that
it satisfies the following conditions (C4) and (C5).

(C4) Let Ay > 0, u € (0,1), {gn} C [1,00) such that lim, 00 ¢, = 1, {{n} C [1,0)

such that Z(fn —1) < o0, and {¢,} C [0,00) such that ch < 0.
n=0 n=0
*+2(1—-146
(C5) Let 0 € (0,1, B€ (0,2/(14 1)), 0 < an <o < 2020
B*=2—p3— By when 8 €[1,2/(1+ u)) and 8* = 8 — B when 8 € (0,1).

, where
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Remark 3.2. It is easy to verify that Condition (C4) is easily satisfied, for example,
by taking
gn=(n+1)/n, & =1+1/(n+1)"" and ¢ =1/(n+ 1",

In addition, note that the inertial parameter «,, in Condition (C5) is allowed to be
greater than or equal to 1 when the relaxation parameter 6 € (0,1), for instance, by
choosing § = 0.5, then o, <a < f*+1 (6* >0 for all 5 € (0,2/(1+ w))).

The following lemmas are important for the convergence analysis of our main results.

Lemma 3.1. Suppose that Conditions (C2) and (C4) hold. Then the sequence {\,}
generated by (S2) is well defined and lim,_,oo A, exists.

Proof. Since A is Lipschitz continuous with L > 0 and ¢, > 1, one sees that

fiqn ||wn — Y| > 1qn [ wn — Yull M
[Awn = Ayn|l = Lljwn —ynl — L

Thus

- B [[wn — yal (B
= _— > —
An+t1 mln{ [Aw, — Ay A + G p > mln{L,/\n},

where &, > 1 and (, > 0. By induction, one obtains that the sequence {\,} has a
lower bound {u/L, A1}. It follows from (S2) that

/\n—i-l S fn)\n + Cn

Thanks to Condition (C4) holds, which together with Lemma 2.1 produces that
lim,, soo A, exists. That is the desired result. O

Remark 3.3. It should be noted that the step size update criterion (S2) is preferable
to (S1) due to the fact that the step size sequence generated by (S2) is non-monotonic
(i.e., it allows A,11 > A, for some n), whereas the step size update criterion (S1)
produces a non-increasing step size sequence (i.e., it must satisfy \,41 < A, for all
n > 1). Furthermore, our step size criterion (S2) contains some known step size update
methods in the literature. To see this, we next enumerate some special cases of (S2).
If g, =&, =1 and {, = 0 in (S2), then it reduces to (S1), which is used by many
authors (e.g., [29, 38]). If ¢, = &, = 1 and (,, # 0 in (S2), then it evolves to the step
size proposed by Liu and Yang [24]. If ¢, = 1 in (S2), then it degenerates to the step
size recently introduced by Ma and Liu [25].

Lemma 3.2. Assume that Conditions (C2) and (C5) hold, and the sequence {xy} is
generated by Algorithm 3.1. Then the sequence {xa,} is Fejér monotone with respect
to VI(C, A) and lim,,_oo || T2n, — x*|| exists, where x* € VI(C, A). Furthermore,

lim ||x2, — yan| =0
n— oo

and

lim ||'T2n+1 - IgnH =0.
n—oo
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Proof. By the definition of 29,1 and (2.3), we obtain

l22ns1 — 2%

= ||Pryns (w2n i1 — BA2ns1Ayznsr) — 2*||”

< [ wans1 — Brans1Ayans1 — (1> = [lwans1 — BAant1Ayznsr — zonsa

= wans1 — 2"|° + (Brans1)” [ Ayzna |
— 2 (wont1 — &%, BAant1AY2n11) — |Want1 — Zonia| (3.3)
— (BA2n+1)” [ Ayzns1|” + 2 (wans1 — 2on41, BAans1Ayani1)

= [lwans1 — 2*)|* = [lwant1 — 22n41]1* — 2 (BAans1 AY2nt1, 2ons1 — T°)

= wans1 = &*)|* = [lwant1 — 22411 — 2 (BAons1AY2n41, Z2ns1 — Y2nt1)
-2 <B/\2n+1Ay2n+17 Yon+1 — 17*> .

Since z* € VI(C, A) and yan4+1 € C, we have (Az*, yan+1 — 2*) > 0. This together
with the pseudo-monotonicity of mapping A implies that (Aysn+1, Yont1 — ™) > 0.
Therefore, (3.3) reduces to

Iz2n+1 — @*|” < want1 — 2*|° = want1 — zont1]l?

(3.4)
-2 <ﬁ/\2n+1x4y2n+1, Z2n4+1 — y2n+1> .
Now we estimate 2 (BAon+1AY2n+1, 22n+1 — Y2nt1). Note that
— l[want1 = 22ni1]* = = llwans1 = yans1lI” = ly2nt1 — 2on 1|l (3.5)
+ 2 (Want1 = Y2n+1s 22041 — Y2n11) -
In addition,
(W2n41 = Y2n+1, 22n+1 — Y2n+1)
= (Wan+1 — Y2nt1 — A2nt1AW2n11 + Aop+1AW2n 11
—A2nt1AY2n41 + Aot 1AY2n+1, 22041 — Y2n+1) (3.6)
= <1U2n+1 — Aop 1 AWan 1 — Y2nt1s 22041 — y2n+1> '
+ A2nt1 (Awznt1 — AY2nt1, 22041 — Y2n+1)
+ M2nt14Y2n+1, 22041 = Y2ni1) -
Since 29,41 € Top41, One has
(Wany1 — A2nt1AWan 11 — Yont1, 22nt1 — Yant1) < 0. (3.7)
According to the definition of Ag,41, it is easy to obtain
<Aw2n+1 - Ay2n+1, 22n+1 — y2n+1>
< Awzng1 — Ayonsall 122041 — Yont1]
< BB g = sl 22001 = Yo (3:8)
2n+2
< B (ugniy = ynsal* + eznss = gonta ) -
2n+2
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Let
aznt1 = |[want1 — Z,l2n+1||2 + [[22n+1 — y2n+1||2- (3.9)
Substituting (3.6), (3.7), (3.8) and (3.9) into (3.5), we obtain

—Nwans1 — zoni1ll? < 2 Pans1AYani1, Zont1 — Yons1)

<1 /1112n+1)\2n+1) (3'1())
- - )\7 A2n 41,
2n+2

From (3.10) (noting that S > 0), one has

— 2 (BAoan+1AY2n+1, Z2n4+1 — Y2nt1)

<-B (1 - W) a2n 11+ B |Want1 = 221 - (310
Combining (3.4) and (3.11), we have
|22n11 — 2| < Jlwangr — 27 = (1 = B) want1 — 2on 41|
3 (1 3 uq2n+1)\2n+1> _— (3.12)
A2nt2

Note that
|want1 — Z2n+1||2 <2 <||w2n+1 - Z/2n+1||2 + ||z2n41 — y2n+1H2) = 2a2n+41,
which yields that

—(1 = B) llwzns1 — z2nt1)l? < —2(1 = B)aznt1, VB > 1.
This together with (3.12) implies

A
Vzamin — 2% < Jwangs —a*|? — (2= g — Dincidanin) (o g,
A
2n+2

On the other hand, if 5 € (0, 1), then we obtain

* * n )\ n
221 = @1 < Jwsnss — "I = 8 (1 - ’”’2;;;“) azut1, V3 € (0,1).

Therefore, we conclude that

I2on41 — *|° < |[wans1 — 2*||° = Bini102nt1, (3.13)
where 5 N
Bingr =2 — B — PEECHEEL when § € [1,2/(1+ )
2n—+2
and

n )\ n
By = = LA e g e (0,1),
2n+2

By Condition (C4) and Lemma 3.1, we have
Thus, lim, s (5,1 > 0 for all 8 € (0,2/(1 + p)). There exists a positive constant
Np such that 35, ; > 0 holds for all n > Njy.
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From (2.1) and (3.13) (noting that |[wan1 — Zont1||” < 2a2n41), we obtain
|22n 42 = 2[|* = (1 = ) (wans1 — %) + 0 (22041 — )|
= (1= 0) [lwansr — 2* + 6 | 22041 — 2°||”
— (1 = 0) [want1 — 22041
(12 * (12
< (1=0) lwans1 — 2|7 + 0 [[wangr — 27| (3.14)
— 083, 1102041 — 0(1 — 0) [[want1 — 2204 ||
= |[wans1 — 2*|* = 83,4 1020 41 — O(1 = 0) [[wans1 — 22011
* (12 1 * 2
4 TR L) | Y

By (3.14) (noting that ws, = xa,), we observe that

* * 1 *
on i1 = 2* < Jwan —&*[|* = 0 ( 585, + (1= 6) ) [wan — 220
2

(3.15)
%112 1 * 2
= llwzn —27|" = 0| 5820 + (1 = 0) ) 220 — 220"
Combining (2.1) and (3.15), we have
* (12
|want1 — 2|
= ||z2nt+1 + Q2nt1 (Tont1 — Ton) — $*||2
= |(1 4 a2nt1) (@241 — 27) — Q2np1 (220 — )]
= (1 + a2n41) 22041 — 2°))* — 02041 220 — 2%
+ aont1 (14 a2pg1) |Z2ng1 — $2n||2
) (3.16)
< (Ut amin) oz =17 =0 (505, + (1= 6)) o — 2|
— Qont1 ||Ton — Cﬂ*Hz + aony1 (L4 aont1) ||T2nt1 — $2n||2
* 1 *
oz =" = 61+ zn) (505 + (1 0)) oz — sl
+ agng1 (L4 aont1) ||T2n+1 — 962n||2 .
By the definition of z3,41 (noting that wa, = 2, ), one sees that
02 | 22n — T2n|” = w2041 — T2nll - (3.17)
Thus, we conclude from (3.16) that
*112
want1 — x|
(3.18)

* 1 *
< oz = 2" = 01+ i) (550 + (1= 6) — a6 ) Loz — s
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Using (3.18) in (3.14), we have

* * 1 *
sz =17 < oan = 2”2 =0 (58501 + (1= 0)) s = 220l
) (3.19)
—0(1+ azny1) (2ﬂ§n +(1-6)-— a2n+19> |2 — 22n||2 .

Since 6 € (0,1], 0 < agpy1 < a < W and 35, 35,11 > 0, ¥n > Ny, it follows
from (3.19) that

z2n+2 — 2| < [lw2n — 2™, VR = No.

This implies that the sequences {||z2, —2*||} and {z2,} are bounded, and

moreover lim, oo |22, — 2*|| exists. In addition, we find from (3.19) that
lim, oo ||Z2n — 22n|| = 0, and thus {z2,} is bounded. It follows that
limy, o0 ||Z2n+1 — Z2n]] = 0 by means of (3.17). In view of (3.13), one can show

that (noting that wy, = xa,)
22 = 2*[|* < wan — 2*||* = B5,a20,
which implies that
Binazn < |2 —*||* — [lz2n — 2|

= ([lw2n — ™[l + 220 = 2*[]) ([le2n — 27| = [l220 — 7))

< (|lxan — ™| + |22 — *|]) |x2n — 220]] = 0, as n — oc.

Therefore, we infer that lim,, . as, = 0, i.e.,

lm |22, — yon| =0,  Hm |22, — y2n| = 0.
n—o0 n— oo
The proof is completed. O

Remark 3.4. Lemma 3.2 shows that unlike the inertial projection-type methods
in [14, 12, 15, 39, 40], our proposed method yields Fejér monotonicity of the even
iterative subsequence with respect to the solution.

We can easily obtain the following Lemma 3.3 by making a simple modification of
Lemma 4.3 in [38]. To avoid repetitive expressions, we omit the proof here.

Lemma 3.3 ([38]). Assume that {x,} is generated by Algorithm 3.1. Let p € H
denote the weak limit of the subsequence {Tan, } of {x2n}. Then p € VI(C, A).

Remark 3.5. Notice that the proof of Lemma 3.3 is not necessary to impose the
sequential weak continuity contained in Condition (C3) on the mapping A when it is
monotone (see, e.g., [40, Remark 3.11]).

Now, we are in a position to proof the weak convergence of the proposed Algorithm 3.1.

Theorem 3.1. Suppose that the sequence {x,} is generated by Algorithm 3.1 and
Conditions (C1)—(C5) hold. Then {x,} converges weakly to a point in VI(C, A).
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Proof. It follows from Lemma 3.2 that {z2,} is bounded and thus {z2,} has weakly
convergent subsequences. Suppose that p € H represents the weak limit of such a
subsequence {zay, } of {z2,}. Using Lemma 3.3, one obtains p € VI(C, A). Meanwhile,
we have that lim,_, ||Z2, — pl|| exists by means of Lemma 3.2. Thus, from Lemma 2.2,
one can show that the whole sequence {za,} converges weakly to a point in VI(C, A).
Next, we show that the weak limit is unique. Suppose that {x2,} converges weakly to
p € VI(C, A) and {x2,} converges weakly to ¢ € VI(C, A). Then
lp = all* = {p.p — @) — (a.p —a)
= lim (xa,,p—¢q) — lim (z2,,p — q)
n—oo n—oQ
= lim (29, — w2, p—q) = 0.

Hence, the weak limit p is unique. By definition, we obtain that lim (zg, —p,2) =0
n—oo

for all z € H. Recalling that lim, o ||Z2n4+1 — Z2n]] = 0 in Lemma 3.2, we have for
all z € H,
(z2nt1 = P, 2)| = [(Z2n41 — P+ T2n — T2p, 2)]|
< Kw2n — p, 2)| + [{T2n+1 — 20, 2)|
< [@an —p, 2)| + ||x2n4+1 — @2n ]| [|2]] = 0, as n — oo,

which implies that {za2,41} also converges weakly to p. Thus, we conclude that the
sequence {z,} converges weakly to a point p € VI(C, A). The proof is completed. O

3.2. The second algorithm. In this subsection, we present another version of the
suggested Algorithm 3.1. Specifically, our second alternated inertial subgradient
extragradient scheme with relaxation effects and adaptive non-monotonic step size is
shown in Algorithm 3.2 below.

Algorithm 3.2 The second modified subgradient extragradient method for (VIP).

Iterative Steps: Let xg,z; € H. Calculate x, 1 as follows:

Step 1. Compute w,, by (3.1).

Step 2. Compute y,, = Pc (w, — fA, Aw,), and update A\, 1 by (S2). If w,, = yn,
then stop and y, is a solution of (VIP). Otherwise, go to Step 3.

Step 3. Compute z,,41 = (1 — O)w, + 0z, where z, = Py, (w, — A, Ayy), and

H, ={x e H | (w, — B \,Awy, — Yn,z — ypn) < 0}. (3.20)
Set n:=n+ 1 and go to Step 1.

Remark 3.6. It should be emphasized that our Algorithm 3.2 in computing y,, and T,,
is different from the proposed Algorithm 3.1 and the subgradient extragradient method
introduced by Censor et al. [5, 6, 7]. The computational efficiency of Algorithm 3.2 is
demonstrated in the numerical examples provided in Sect. 5. It is worth noting that
the proposed Algorithm 3.1 and Algorithm 3.2 are equivalent when g = 1.

We assume that the proposed Algorithm 3.2 satisfies the following condition (C6)
for the purpose of its weak convergence analysis.
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to(1—
(C6) Let 0 € (0,1], 8 € (1/(2—p),1/u),0< a, <a< %%19), where BT = 2—%—/;
when S € (0,1] and 6*z%—uwhenﬁ>1.
Remark 3.7. Note that the inertial parameter «,, in Condition (C6) is allowed to be
greater than or equal to 1 when the relaxation parameter 6 € (0,1); e.g., by choosing
0 = 0.5, then a,, <a < BT +1 (81 >0 forall B € (1/(2— pu),1/u)).

Similar to the proof of Lemma 3.2, we can obtain the following Lemma 3.4, which
is essential for the convergence analysis of Algorithm3.2.

Lemma 3.4. Assume that Conditions (C2) and (C6) hold, and the sequence {x,}
is created by Algorithm 3.2. Then the sequence {x2,} is Fejér monotone with re-
spect to VI(C, A) and lim, oo ||x2n — 2*|| exists, where z* € VI(C, A). Moreover,
lim,, 0 ||x2n - y2nH =0 and lim, ||x2n+1 - x2nH = 0.

Proof. Using (3.3) and (3.4), we have

lz2n41 — %)) < Jlwans1 — %)) = |wans1 — zonsa (3.21)
— 2 (Aont+1AY2n+15 Z2n+1 — Yon+1) -

Now we estimate 2 (Aop1+1AYan+1, 2on+1 — Y2n+1). Note that

— llwans1 = zon41l* = = llwant1 — vansaI” = ly2n+1 — 22041l (3.22)
+ 2 (W2nt1 = Y2n+15 22041 — Y2n+1) -
In addition,
(W2n+1 = Yon+1, 22041 — Y2n+1)
= (Wont+1 — Yont1 — Bront1Awang1 + BAony1Awa, 1
—BA2n+1AY2n+1 + BA2nt14Y2n+1, 22041 — Y2nt1) (3.23)
= (Want1 — BA2n+14AW2n+1 — Y2n+1, 22041 — Y2n+1) .
+ BAont1 (Awans1 — AY2nt1, 22041 — Y2n+1)
+ (BA2nt+1A4Y2n+1, 22041 — Y2nt1) -

Since 29,11 € Hopy1, One has
(Wany1 — BAont1AWan i1 — Yont1, 22n1 — Yony1) < 0. (3.24)
Putting (3.8), (3.23) and (3.24) into (3.22), we arrive at
— [[wans1 = 22041
< 28 (Mot 1AY2n41, 22041 — Y2n+1)

_(1_5W2n+1A2n+I

21220 ) (g = v+ v = v ),
2n+2

azmi1
which implies that
=2 (A2nt1A4Y2n41, 22041 — Y2n+1)
< (1 Hq2n+1A2n+1

=y I?
- — — ] a — |jw: —Z .
B /\2n+2 2n—+1 6 2n+1 2n+1

(3.25)
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Combining (3.21) and (3.25), we obtain

1 A
||22n+1 _ x*H2 S ||w2n+1 . x*“2 _ < _ ,qun+12n+1> A2n+1

B A2n+2

1 2
—|1- 3 lwan+1 — zon+]|” -

Note that ||wan+1 — 22n+1|\2 < 2a9,41, which yields

(3.26)

1 1
- (1 - 5) lwans1 — zons]|? < =2 (1 - 5) aznt1, VB € (0,1].

This together with (3.26) implies that
« . 1 A
Jeamin =" < s =7 = (2 5 - 2R ) 0, e 0,1],
B )\2n+2
On the other hand, if 8 > 1, then

1 pgengidents

Aont1, VB > 1.
3 Nomta >2+1 B

leanis — "I < lwznss — 2| - (
Thus, we conclude that
Iz2n41 — 2*|° < [wansr — 2| = Bhni1@2n1,

A A
where 8, =2~ 3 — Hagt#ett when 3 € (0,1] and Bt = 3 — Hagtiseets when

B > 1. By Condition (C4) and Lemma 3.1, we have

%_I‘Lﬂ 56(171//1‘)
Hence, limy,_, o B;nﬂ > 0forall B € (1/(2—u),1/u). There exists a positive constant

Nj such that B;H_l > 0 holds for all n > Nj.
With the help of the proof of Lemma 3.2, we can easily obtain

gh= lim B} ,, = {

n—roo

* * 1
sz =217 < oz = 2" = (58501 + (1= 6)) s = 20l
) (3.27)
—0(1+ aznq1) (25% +(1-0) - Oé2n+19> 220 — 220

. toog(1—
Since 6 € (0,1], 0 < agp1 < a < %(919) and 5;”5;”“ > 0, Vn > Nj, we see
from (3.27) that
[#2nt2 — 2" <[220 — 2|, VR = N1
This implies that {zg,} is bounded and that lim,_, |22, — *|| exists. Moreover,

one can show that lim, o ||Z2n, — Y2n|| = 0 and lim, o [|[Z2n4+1 — T2n|| = 0 by means
of Lemma 3.2. This completes the proof. U

Similarly, we can obtain the following Lemma 3.5 by performing a simple modifica-
tion of Lemma 4.3 in [38]. We omit the proof to avoid redundancy.
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Lemma 3.5 ([38]). Assume that the sequence {x,} is created by Algorithm 3.2. Let
p € H denote the weak limit of the subsequence {xan, } of {x2n}. Then p € VI(C, A).

Theorem 3.2. Suppose that the sequence {x,} is created by Algorithm 3.2 and
Conditions (C1)-(C4) and (C6) hold. Then {x,} converges weakly to a point in
VI(C, A).

Proof. From Lemma 3.4 and Theorem 3.1, we can easily obtain the conclusion required.
O

3.3. The third algorithm. In this subsection, inspired by the work in [29, 40, 38],
we present the last adaptive alternated inertial iterative scheme with relaxation effects
proposed in this paper, which is shown in Algorithm 3.3 below.

Algorithm 3.3 The modified projection and contraction method for (VIP).

Iterative Steps: Let xg,z; € H. Calculate x, 1 as follows:

Step 1. Compute w,, by (3.1).

Step 2. Compute y, = Po (w, — B\, Aw,), and update A1 by (S2). If w, = yn,
then stop and y, is a solution of (VIP). Otherwise, go to Step 3.

Step 3. Compute z,4+1 = (1 — )w,, + 0z,, where z, = w,, — ynpd,, and

— Yn,d
<wn yn27 n> , d” # O,
M = [
0, d, =0,

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

and d, = Wy, — Yn — BAn (Aw, — Ayy) . (3.28)

Remark 3.8. Our Algorithm 3.3 improves the results in the literature [12, 40, 38]
based on the following observations: (1) our Algorithm 3.3 allows the inertial parameter
ap, > 1, which is not permitted in the Algorithm 3.1 suggested by Dong et al. [12] and
the Algorithm 3.1 proposed by Shehu et al. [40]; (2) the even subsequence generated by
our Algorithm 3.3 is Fejér monotone with respect to the solution, while this property
is not enjoyed in the algorithms presented in [12, 40]; (3) our Algorithm 3.3 is different
from the algorithms presented in [12, 40, 38] in the computation of y,,, n,, d, and
zn, due to the fact that the insertion of a new parameter [3; (4) the Algorithm 3.1
introduced in [12] utilizes a fixed-step and the algorithms presented in [40, 38] use
a non-increasing step size criterion (S1), while our Algorithm 3.3 employs a non-
monotonic step size criterion (S2), which is preferable in practical applications; (5)
when 5 =0=1, q, =&, =1 and (, = 0 in our Algorithm 3.3, it degenerates to the
Algorithm 2 introduced in [38]; and (6) the operator A of our proposed Algorithm 3.3
is pseudo-monotone, so it is more useful than the Algorithm 3.1 of Dong et al. [12],
where operator A is assumed to be monotone. Therefore, our Algorithm 3.3 is more
useful and efficient than the algorithms in [12, 40, 38].

The proposed Algorithm 3.3 is assumed to meet the following condition (C7) in
order to perform its convergence analysis.

(C7) Let 6 € (0,1], v €(0,2), 0 <y <@ < 5 — 1, and § € (0,1/p).
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Remark 3.9. It is important to note that the inertial parameter in Condition (C7)
allows «;,, > 1 when 0 < 1.

The establishment of the following two lemmas is crucial for the convergence analysis
of the proposed Algorithm 3.3.

Lemma 3.6. Assume that Conditions (C2) and (C7) hold, and the sequence {x,}
is formed by Algorithm 3.3. Then the sequence {xan} is Fejér monotone with re-
spect to VI(C, A) and limy, oo ||x2n — 2*|| exists, where z* € VI(C, A). Moreover,
lim,, 0 ||$2n - y2nH =0 and lim, ||1'2n+1 - x2nH =0.

Proof. From the definition of 23,1, one obtains
22n11 = 2*[|* = wans1 — Vi2ns1dangr — ")
= Jwant1 — 2" + 703,41 I d2nsa || (3.29)
= 29M2n41 (Want1 — 2", dapy1) -
Note that
(Wont1 — 2™, dont1) = (Want1 — Yont1, dont1) + (Yont1 — 27, dont1) . (3.30)
By Yon+1 = Po (want1 — BAant+1Awa,+1) and (2.2), we have
<w2n+1 — Yon+1 — BAant1AWant1, Yont+1 — 17*> > 0. (3-31)

Using z* € VI(C, A) and yap+1 € C, we have (Az*, yon41 — ™) > 0, which together
with the pseudo-monotonicity of mapping A yields that (Ays,i1,Y2n+1 —x*) > 0.
Thus

(BA2n414Y2n+41, Y2n1 — 27) = 0. (3.32)
Adding (3.31) and (3.32), we obtain

(Want1 — Yon+1 — BA2ny1(Awoni1 — AYont1), Yone1 — %) >0,

ie.,
(Yant1 — ™, dop41) > 0. (3.33)
Combining (3.30) and (3.33), we deduce that

<w2n+1 - -77*7 d2n+1> Z <w2n+1 — Y2n+1, d2n+1> . (334)

Putting (3.34) into (3.29) (noting that 72,11 ||d2n+1\|2 = (Won4+1 — Y2n+1, don+1)), We
have

[
< lwant1 — 2*|° = 290241 (Want1 — Yont1, dontr) + V2021 ldonsa |

2 2 2
= Jwans1 = 2" * = 2931 ldznsa | + 77041 dansa
2 —
= s =2 I = = ansadansa |

This together with the definition of 29,41 yields
2—y

22n11 — %1% < [lwan g1 — 27]|* — 22n 11 = wanta]* - (3.35)
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By the definition of 9,2, one concludes

1
2241 — wang1 | = o) 2242 — wans1].

Using (2.1), (3.35), and (3.36), one has
z2ns2 — 2 * = [[(1 = 0) (wan41 — 27) + 0 (22011 — 27|
= (1= 0) [lwant1 — 2| + 0 [l z2n41 — z*||”
—0(1 = 0) [[want1 — 22041
< (1= 0) [lwanss — 2°|° + 0 wangr — |7

_92_7

|2 2 2
= [[wan41 — 27" = 5! [€2n+2 — wanga ]|
From (3.37) (noting that wa, = %2, ), we infer that

2

o — 22 < lwan — 2" - (w - 1) [ amss — wonl?

2
=z — 2| - (w - 1) st — zonll-

Combining (2.1) and (3.38), we obtain
[wan g1 — 27|

= [[(1 4 @2n11) (T2n 41 — %) — Q2n i1 (w20 — 27|

= (1+ azns1) [lr2n 41 — 27 = @2np1 220 — 27|

+ aopt1 (14 azny1) |T2n41 — 362n||2

2
< (1+ asns) [mn P (79 - 1) T—_— xgnnﬂ

— ont1 ||zon — 37*||2 + aony1 (14 aont1) |z2nt1 — 332n||2

N 2
— llazn — 2| — (14 azns) (79 . aml) lamsr — won]?.

Using (3.39) in (3.37), we have
* 112 %112 2 2
sz =l <llozn = a1 = (55 =1) leznsa — wnnaa

2 2
— (14 a2nt1) 50 1 —aony1 ) [[Z2n+1 — 220" -

22041 — wans1]|> — 01 = 0) [wans1 — 221

(3.36)

(3.37)

(3.38)

(3.39)

(3.40)

Since v € (0,2), 8 € (0,1] and 0 < agni1 < @ < 25 — 1, it follows from (3.40) that

|z2nt+2 — 2% < |lz2n — 2™, Vn > 1.
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This implies that the sequence {||z2, — z*||} and {z2,} are bounded. Furthermore,
one obtains lim, . ||r2, — 2*| exists. Rearranging (3.40) and using the fact that
{||z2n — *||} is bounded, we have

lim ||$2n+1 - .’L’QnH =0. (341)
n—oo
From the definition of dz, and (S2), we obtain
||d2n|| = ||w2n — Yon — ﬁ>\2n (Aw2n - Aan)”
S ||w2n - anH + 6)\271 ||Aw2n - Ay2n||

A
S (1 + W) ||w2n - anH )
2n+1

which implies that

1 1
o . (3.42)
N e L
From the definition of ds,, and (S2), one has
<w2n — Yan, d2n> = <w2n — Yon, Won — Yon — ﬂ)\2n (Aw2n - Aan)>
= ||w2n - y2n||2 - <w2n — Yon, BA2n (Aan - Aan)>
Z ||w2n - y2n||2 - 6)\2n ||Aw2n - Ay2n|| Hw2n - anH 4
2 Buganion 2 (3.43)
2 ||w2n - y2n|| - )\7 Han - y2n||
2n+1
Brq2nAon
= (1 e g
2n+1

Combining the definition of x9,11 and 72,, (3.42) and (3.43), we have
[22n41 — wanll = 10 (220 — wan) || = 67N2n [|dan]

Brg2nAen

<w2n_y2n7d2n> 1= A2n+1 (344>

— gy 3W2n Y2y on) g [ T Aonir - — yonll.
G el S g RECO

A2n+1
Using Condition (C4), Lemma 3.1 and 8 € (0,1/u), we obtain

1 — Braznrzn

1 _

By (3.41) and (3.44) (noting that we, = xa,), we deduce that
lim ||zg, — yan| = 0.
n—oo
The proof is completed. O

We can also obtain the following Lemma 3.7 by a simple modification of Lemma 4.3
in [38], so that the proof is omitted.

Lemma 3.7 ([38]). Assume that the sequence {x,} is formed by Algorithm 3.3. Let
p € H denote the weak limit of the subsequence {xan, } of {x2,}. Then p € VI(C, A).
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Theorem 3.3. Suppose that the sequence {x,} is formed by Algorithm 3.3 and
Conditions (C1)-(C4) and (C7) hold. Then {x,} converges weakly to a point in
VI(C, A).

Proof. We can easily prove the theorem by combining Theorem 3.1 and Lemma 3.6. [

4. LINEAR CONVERGENCE RATE

In this section, we perform linear convergence rate analysis for the proposed
Algorithms 3.1-3.3 under the condition that the operator A is §-strongly pseudo-
monotone. Therefore, we need to replace the previous Condition (C3) with the
following Condition (C8).

(C8) The mapping A : H — H is d-strongly pseudo-monotone, L-Lipschitz continuous
and sequentially weakly continuous on bounded subsets of H.

Now, we are in a position to prove the following theorems with the help of the
techniques in [29, 40, 38].

Theorem 4.1. Let the sequence {x,} be generated by Algorithm 3.1. If Condi-
tions (C1), (C2), (C4), (C5) and (C8) hold, then {x,} converges at least R-linearly
to the unique solution x* of (VIP).
Proof. From the definition of ya,, 2* € C and (2.2), we obtain
<w2n - )\2nAw2n — Y2n, ¥ - y2n> S 0. (41)

By z* € VI(C, A) and y2,, € C, we have (Az*,ya, — 2*) > 0. This together with the
d-strongly pseudo-monotonicity of mapping A implies that

<Ay2n7y2n 7:C*> > (SHSC* 7y2nH2- (42)
Combining (S2), (4.1) and (4.2), we have

<w2n — Yon, {E* - y2n> S )\Zn <Aw2n7 LL'* - y2n>

= Aan (Awap — Ayan, ° — yon) + A2n (AY2n, 2" — Y2n)

S )\Zn <Aw2n - Ayvax* - y2n> - 6)\277, ||x}k - y2nH2

< ,UQ2n/\2n

3 lw2n = yanl 2% = yanll = SA2n [l2° = y2n®,
2n+1

which implies that

A
a2 = yonll” < g = yanll 12 = yanll + (2n = v, y2n = 2°)
n
Gon A
< 2 g, — o 2 = youll + oz = onll ™~ yon]
n
Thus
H:J\2n>\2n
HJI* - y2n|| < 5}\22n+1 ||w2n - anH .
n
Ha2pA2n
Let Ag, = % Therefore

[wan — 2" < flwan = yonll + 127 = y2n | < (1 + Azn) [[wan = y2nll- (4.3)
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By (4.3) (noting that wa, = x2,), one sees that
[z2n — yonll = (1+ A2n)71 |2 — 27| (4.4)

From the definition of ag, in (3.9) and the inequality ||a||* + [|b]|* < ||a + b||* (noting
that wa,, = z2,), we obtain

A2n = Hw2n - y2n||2 + HZZn - y2n||2 < Hw2n - Z2nH2 = ||=T2n - 2277,”2 . (45)

Combining (3.19), (4.4) and (4.5), we have
|#2n 12 — 2|

* 1 *
< llm = "I =0 (3850 + (1= ) = 20010l = 0

Fan (4.6)

S HIQn - 'T*HQ - F2na2n
< ||xon — x*HQ — Ty ||z2n — y2nH2

<[4~ T (1 20) %] e — 2.

Note that T'g, (14 Agy,) > > 0, ¥n > Ng and thus 1 — Dy, (14 Ag,) 2 i= 0 < 1,
Vn > Np. It follows from (4.6) that

|2anta = 2*|* < o lwan — 27|* < 07 w2n—2 — 2*|?

< <MD N gy — 2|17, VY > Ny,

which implies that

o a*||?

O'N O'n, vn > N(). (47)

[22n — 2|

From (3.15) and (4.6), we have
1
foanss =l < o~ 17 =0 (56, + (1= )l = 0l

* 1 *
< |lwan — ||2 —0 (25271 +(1-0) - 012n+19> |zon — Z2n||2
-2 %112
< (1= Tan (1L 800) 2 20 — 27

which combining with (4.7) yields

e e
2 _ ooy — a7 (4.8)

~ o, Vn > Ny.

< flazn = o] .

Thus, we deduce that {z,} converges R-Linearly to 2* by means of (4.7) and (4.8).
The proof is completed. O
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Theorem 4.2. Let the sequence {x,,} be created by Algorithm 3.2. If Conditions (C1),
(C2), (C4), (C6) and (C8) hold, then {x,} converges at least R-linearly to the unique
solution x* of (VIP).

Proof. Combining Lemma 3.3 and Theorem 4.1, we can easily obtain the conclusion
required. Therefore, we omit the details of the proof. O

Theorem 4.3. Let the sequence {x,} be formed by Algorithm 3.3. If Conditions (C1),
(C2), (C4), (C7) and (C8) hold, then {x,} converges at least R-linearly to the unique
solution x* of (VIP).

Proof. By (3.40) (noting that % —1>0and % —1— agp41 > 0), one has

* * 2
sz = < o =217 = (2 =1 g ) s o, (49)

Combining (3.44) and (4.9) (noting that wa, = x2,), we obtain

|z2nt2 — z*|?

2
<lloan =2 = (5 = 1= anuin ) oz = 220l

1 — Buganian \ 2 9 (4.10)

A 2

< wan — a*|% — 6242 [ et (_1_a2 1) am — yon

| " H 1+ 5!;\‘1221% ~0 n+ H n n”
Tn
From (4.4) and (4.10), we have
‘|x2n+2 - m*HQ < H.%'Qn - x*HQ - T2n ||$2n - y2n||2

(4.11)

< (1= o (1 B00) 7 2 — 7
Note that T, (1 +A2n)72 > 0, Vn > 1 and thus 1 — Ty, (1 +A2n)72 = p < 1,
Vn > 1. Tt follows from (4.11) that

[2nta — 2" < pllwan — 2*||* < p? [|lz2n—o — ="
<< lme —2F|?, VR>1,
which implies that
2 _ oz —a*|?
< n

lxen —2*||" < —p", VYn>1. (4.12)
p

Using (3.38), (3.44) and (4.4), we deduce that

_ Bpraandon
[22nt1 — 2% < [lwzn — 2*))* = 6747 % <2 - 1) lz2n — yanll?
1+ };(1227:141271, 'Ye

< |lwan — ¥ = Ton || 220 — yan?

< |:1 — Yo, (1 + A2n)_2:| ||1'2n - ZE*HQ )
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which together with (4.12) yields that

22011 = 2*|” < pllwza — 2"

2 (4.13)
< lwan — 2*|* < Mpn’ vn > 1.
p
Thus, from (4.12) and (4.13), we conclude that {x,} converges R-Linearly to x*. This
completes the proof. O

Remark 4.1. We summarize our contributions in this paper as follows.

(1) We propose three adaptive relaxed projection methods with alternating iner-
tial extrapolation steps to solve variational inequalities in infinite-dimensional
Hilbert spaces. The proposed algorithms have a significant computational
advantage over the extragradient-type methods (see, e.g., [14, 23]) when com-
puting the projection onto the feasible set is difficult, which is due to the
fact that our algorithms require computing the projection onto the feasi-
ble set only once in each iteration, instead of twice as required toward the
extragradient-type methods in [14, 23].

(2) Our alternated inertial projection algorithms differ from the inertial projection-
type methods in the literature [14, 12, 15, 39, 40]. Our algorithms can recover
the Fejér monotonicity of the even subsequence with respect to the solution,
while the inertia-type methods proposed in [14, 12, 15, 39, 40] do not enjoy
this property. Furthermore, it is worth noting that our relaxed methods
allow inertial parameters «, > 1. This is not available in many known
(alternated) inertial projection-type methods; see, for example, the algorithms
in [14, 12, 15, 29, 39] that require o, < 1.

(3) Our three iterative schemes can be applied to pseudo-monotone variational
inequality problems, which extends many results in the literature (see, e.g.,
[13, 14, 12, 16, 15, 37, 39]) for solving monotone variational inequalities. Thus,
our methods have a wide range of applications. In addition, the R-linear
convergence rates of the proposed algorithms are proved under the assumption
that the operator A is strongly pseudo-monotone.

(4) The suggested methods contain some known results in the literature [5, 6, 7, 17,
38]. For example, when a =0, S =1 and § = 1 in the proposed Algorithm 3.1
(or Algorithm 3.2) and Algorithm 3.3, they degenerate to the subgradient
extragradient method introduced by Censor et al. [5, 6, 7] and the projection
and contraction method proposed by He [17], respectively. Moreover, our
Algorithm 3.3 with 8 = 1 is a relaxed version of the Algorithm 2 proposed by
Shehu and Iyiola [38].

(5) Our methods use a non-monotonic step size criterion, which makes them more
efficient than the methods presented in [15, 29, 39, 40, 38, 41] that use a
non-increasing step size, the methods introduced in [13, 16, 37] that apply
an Armijo-type step size, and the fixed-step methods offered in [14, 12, 34].
We provide some numerical experiments and applications to show that the
proposed methods have a competitive advantage over some (alternated) inertial
projection methods (cf. Sect. 5).
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5. NUMERICAL EXPERIMENTS AND APPLICATIONS

In this section, we offer some numerical examples occurring in finite- and infinite-
dimensional spaces and applications in optimal control problems to illustrate the
computational efficiency of the proposed algorithms compared to some known ones in
the literature [29, 40, 38]. All the programs are implemented in MATLAB 2018a on a
Intel(R) Core(TM) i5-8250U CPU @ 1.60 GHz computer with RAM 8.00 GB.

5.1. Theoretical examples.

Example 5.1. Let the operator A : R™ — R™ be defined by A(z) = Gz + g,
where G = BBT + S+ E, g € R™, B € R™*™  § € R™X™ is skew-symmetric, and
E € R™*™ is a diagonal matrix whose diagonal terms are non-negative (hence G
is positive symmetric definite). Let the feasible set C' be a box constraint with the
form C' = [-2,5]™. It can be check that A is monotone and Lipschitz continuous
with constant L = ||G||. In this example, all entries of B, S are generated randomly
in [-2,2] and E is generated randomly in [0,2]. Let g = 0. Then the solution set
of the (VIP) is a* = {0}. We use D,, = ||, — 2*|| to measure the n-th iteration
error of the algorithms. The maximum number of iterations of 2000 as a common
stopping criterion and the initial values 2o = x; are randomly generated by rand(m,1)
in MATLAB. Next we test the performance of the proposed algorithms under different
parameters. Specifically, we consider the following four cases.
Case 1: Compare \,,. Set a = 0.6, p = 0.3, A\; = 0.6 and 6 = 0.5 for the proposed
Algorithms 3.1-3.3. Take § = 1.5 for Algorithm 3.1, 8 = 0.8 for Algorithm 3.2, and
B =1.0 and v = 1.5 for Algorithm 3.3. We consider the impact of different parameter
choices in the step size criterion (S2) on the proposed algorithms. Specifically, we
consider the following two cases: (1) setting ¢, =1+ 1/n, & =1+ 1/(n+ 1)!! and

n = 1/(n+ 1)1 in (S2) for all the proposed algorithms; (2) setting g, = &, = 1
and ¢, = 0 in (S2) (i.e., it becomes the step size criterion (S1)) for all the proposed
algorithms. The numerical behavior of the proposed algorithms applying two different
step size criteria is expressed in Fig. 1.
Case 2: Compare 3. Set a =0.6,0 =05, u=0.3,q, =1+1/n, & =1+1/(n+ 1)1
and ¢, = 1/(n + 1) and \; = 0.6 for the proposed Algorithms 3.1-3.3. Take
~v = 1.5 for Algorithm 3.3. The numerical performance of the proposed algorithms
with different parameters g is shown in Fig. 2.
Case 3: Compare the inertial parameter . Set § = 0.5, p = 0.3, ¢, = 1+ 1/n,
& = 14+1/(n+1) and ¢, = 1/(n+1)! and A\; = 0.6 for the proposed Algorithms 3.1
3.3. Pick v = 1.5 for Algorithm 3.3. The numerical behavior of the proposed algorithms
with different parameters « is illustrated in Fig. 3.
Case 4: Compare the relazation parameter 6. Set « = 0.2, p = 0.3, ¢, = 1+ 1/n,
& =1+41/(n+1) ! and ¢, = 1/(n+1)"! and A\; = 0.6 for the proposed Algorithms 3.1-
3.3. Choose v = 1.5 for Algorithm 3.3. The numerical performance of the proposed
algorithms with different parameters 6 is demonstrated in Fig. 4.

To end this example, we compare the proposed algorithms with some known methods

in the literature, which include the Algorithm 3.2 and the Algorithm 4.1 presented
by Shehu et al. [40] (shortly, SLMD Alg. 3.2 and SLMD Alg. 4.1), the Algorithm 2
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FIGURE 1. The behavior of our algorithms with different stepsize in
Example 5.1 (m = 20)
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FIGURE 2. Our algorithms with different 8 in Example 5.1 (m = 20)
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FIGURE 3. Our algorithms with different o in Example 5.1 (m = 20)
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FIGURE 4. Our algorithms with different 6 in Example 5.1 (m = 20)

suggested by Shehu and Iyiola [38] (shortly, SI Alg. 2), and the Algorithm 3.1 offered by
Ogbuisi, Shehu and Yao [29] (shortly, OSY Alg. 3.1). The parameters of all algorithms
are set in Table 1, where “~” in Table 1 indicates that the parameter is not defined
in the algorithm. The numerical behavior and numerical results of all algorithms in
three different dimensions are shown in Fig. 5 and Table 2, respectively.

TABLE 1. Parameter settings for all algorithms in Example 5.1

Algorithms o 0 B v u an én Cn A1
Our Alg. 3.1 1.0 04 15 — 03 1+ 1+ goper ggprr 06
Our Alg. 32 1.0 04 08 - 03 1+, 1+ grper goprr 06
Our Alg. 3.3 1.0 04 1.0 15 03 1+ 1+ grper goprr 06
SI Alg. 2 02 - - 15 03 - - - 06
OSY Alg. 31 02 04 - — 03 - - -~ 06
SLMD Alg. 3.2 0.2 04 - 15 03 - - - 06
SLMD Alg. 4.1 1.0 04 - 15 03 - - - 06

D, = o — |

——Our Alg. 3.1

107 E|—==S1 Alg
|——0sY Alg. 3.1

1232 ——s 2. 3.2] [——SLMD Alg. 3.2|
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e ? o
10 10 10
0 200 400 600 800 1000 1200 1400 1600 1800 2000 0 200 400 600 800 1000 1200 1400 1600 1800 2000 0 200 400 600 800 1000 1200 1400 1600 1800 2000
Number of iterations Number of iterations Number of iterations

FIGURE 5. The behavior of all algorithms in different dimensions for Example 5.1
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TABLE 2. Numerical results of all algorithms for Example 5.1

m =20 m = 50 m = 100
Algorithms D, CPU (s) D, CPU (s) D, CPU (s)

Our Alg. 3.1 7.83E-17  0.1420 2.60E-08  0.1455 1.16E-04  0.2147
Our Alg. 3.2 3.01E-14  0.1465 5.11E-07 0.1548  1.02E-03  0.2122
Our Alg. 3.3 4.74E-18  0.1716  5.15E-09 0.1732  5.98E-05  0.2112
SI Alg. 2 5.53E-11  0.1400 4.17E-06 0.1581  3.04E-03  0.2063
OSY Alg. 3.1 7.03E-03 0.1259 1.64E-01 0.1465 1.32E+00 0.2080
SLMD Alg. 3.2 3.48E-05 0.1447 4.80E-03 0.1490 8.34E-02  0.2267
SLMD Alg. 4.1 3.89E-07 0.1502 8.09E-04 0.1557  3.21E-02  0.2388

Example 5.2. We consider an example in the Hilbert space H = L?([0, 1]) associated
with inner product

1
(z,5) = / £()y(H)dt, Vo,y € H,

and induced norm ,
1/2

]| = (/01 |:v(t)|2dt) Va e

Let the feasible set be the unit ball C := {z € H : ||z|| < 1}. Define an operator
A:C — H by

1
(Ax)(t) = /0 [x(t) — G(t,8)g(x(s))]ds + h(t), t € [0,1], z € C,

where " .
2tse' TS 2te

G(t,s) = —F/——, z)=cosz, h(l)=—F——.

(t.s) = ——. gla) 0=

It is known that A is monotone and L-Lipschitz continuous with L = 2 (see [18]),
and x*(t) = 0 is the solution of the corresponding variational inequality problem. We
also compare the proposed algorithms with the ones mentioned in Example 5.1. The
parameters of all algorithms are set in Table 3.

TABLE 3. Parameter settings for all algorithms in Example 5.2

Algorithms a 0 B v pu Gn &n Cn A1
Our Alg. 3.1 02 1.0 13 — 03 1+, 1+ goper ggprr 06
Our Alg. 32 02 1.0 08 ~— 03 1+, 1+ goper goper 06
Our Alg. 33 02 1.0 1.0 15 03 143 1+ grper goprr 06
SI Alg. 2 02 - - 15 03 - - - 06
OSY Alg. 3.1 02 1.0 - — 03 - - -~ 06
SLMD Alg. 3.2 02 09 - 15 03 - - - 06

SLMD Alg. 41 1.0 04 - 15 03 - - - 0.6
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We use D,, = ||z, (t) — 2*(t)|| to measure the n-th iteration error of all algorithms
and choose the maximum number of iterations of 50 as the common stopping criterion.
Figure 6 and Table 4 show the numerical performance and numerical results of all
algorithms for three different types of initial values xo(t) = 21 ().

— ()

Dy = ||za(t)

[=—SLMD Alg. 4.1) e
107 102 . . 10" - —
I 300 35 40 45 50 [ 52 00 35 40 45 50 0 s 10 15 20 25 30 35 40 45 S0

Number of iteration:

0 25
Number of iterations

(a) zo(t) = z1(t) = 10t3 (b) zo(t) = z1(t) = 10sin(6t) (c) zo(t) = z1(¢t) = 10log(4t)

FIGURE 6. The behavior of all algorithms with different initial values
for Example 5.2

TABLE 4. Numerical results of all algorithms with different initial
values for Example 5.2

z1(t) = 103 x1(t) = 10sin(6t) x1(t) = 10log(4t)
Algorithms D, CPU(s) D, CPU(s) D, CPU(s)

Our Alg. 3.1 1.23E-08 22.9275 7.90E-09 22.3638 4.96E-09 23.5230
Our Alg. 3.2 2.09E-07 21.7844 1.35E-07 21.3949 8.29E-08 22.1280
Our Alg. 3.3 4.45E-18  23.6675 1.29E-16 24.1700 6.04E-15 25.7202
SI Alg. 2 4.43E-14 23.6249 4.30E-13 24.8159 2.55E-12 25.7061
OSY Alg. 3.1 3.68E-05 20.8452 3.28E-06 21.2197 3.83E-05 23.0713
SLMD Alg. 3.2 3.39E-15 25.7996 1.94E-15 24.5903 8.49E-13 25.7472
SLMD Alg. 4.1 9.23E-06 24.0537 3.71E-05 24.5627 1.62E-05 25.1763

Example 5.3. Let H = L?([0,1]) be an infinite-dimensional Hilbert space with inner
product

(x,y) = /0 z(t)y(t)dt, Yo,y € H

and induced norm P
1

||| = (/01 sc(t)|2dt> , Vo € H.

Assume that r and R are two positive real numbers such that R/(k+1) <r/k <r < R
for some k > 1. Let the feasible set be defined by C' = {z € H : ||z|| < r} and the
operator A : H — H be given by

Ax = (R — ||z||)z, YxeH.
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Note that A is Lipschitz continuous and pseudo-monotone rather than monotone (see
[42, Example 4.2]). For the experiment, we choose R = 1.5, r = 1, k = 1.1. The solution
of the variational inequality problem (VIP) with A and C' given above is z*(t) = 0.
The parameters of all algorithms are set as in Table 3. The maximum number of
iterations of 50 is used as a common stopping criterion and D,, = ||z, (t) — z*(t)]| is
used to measure the error of the n-th iteration step of all algorithms. The numerical
performance and numerical results of all algorithms with three different initial values
xo(t) = x1(t) are stated in Fig. 7 and Table 5.

Dy = [laa(t) — 2*(

0 o5 P
Number of iterations Number of iterations

(a) @o(t) = 21(t) = 963 (b) @o(t) = @1(t) = log(t)

FIGURE 7. The behavior of all algorithms with different initial values
for Example 5.3

TABLE 5. Numerical results of all algorithms with different initial
values for Example 5.3

xq(t) =93 x1(t) = log(t) x1(t) = 6
Algorithms D, CPU(s) D, CPU(s) D, CPU(s)

Our Alg. 3.1 1.38E-09 16.8353 6.69E-09 16.8393 1.57E-09 16.7370
Our Alg. 3.2 4.37E-08 19.1554 1.54E-07 16.3324 4.86E-08 16.1349
Our Alg. 3.3 2.03E-18 21.9592 4.75E-19 19.1315 4.01E-19 19.1473
SI Alg. 2 3.48E-12 214797 1.11E-16 19.0594 3.62E-12 19.0252
OSY Alg. 3.1 5.94E-05 16.8186 7.88E-07 15.8354 2.22E-05 15.8098
SLMD Alg. 3.2 2.89E-11 18.8474 2.22E-18 18.8823 8.79E-15 18.8880
SLMD Alg. 4.1 1.05E-05 18.8571 3.15E-07 19.0200 2.85E-06 18.9539

Remark 5.1. We have the following observations for Examples 5.1-5.3.

(1) Tt can be seen from Fig. 1 that our algorithms using the non-monotonic step
size criterion (S2) have a faster convergence speed and higher accuracy than our
algorithms using the non-increasing step size criterion (S1). This shows that the
non-monotonic step size rule introduced in this paper is useful and efficient.

(2) As can be seen in Figs. 2, 3, and 4, different parameters 3, «, and 6 have
different effects on the proposed algorithms. Specifically, we have the following
observations: (1) the proposed Algorithms 3.1 and 3.3 have a higher accuracy
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when the parameter 3 is larger, while the proposed Algorithm 3.2 has a better
performance when the parameter § is smaller (cf. Fig. 2); (2) our three algorithms
perform better and better as the inertial factor « increases (cf. Fig. 3); and (3)
our three algorithms have a higher accuracy when the relaxation factor 8 becomes
larger (cf. Fig. 4).

(3) The performance of our algorithms is better than the schemes presented in [29, 40,
38]. More precisely, our algorithms have a higher accuracy and faster convergence
speed than the ones in [29, 40, 38] under the same stopping conditions achieved,
and these results are not related to the size of the dimension and the choice
of initial values. Moreover, it can be seen from Tables 2, 4 and 5 that the
computational complexity of our algorithms is the same as that of the schemes
in [29, 40, 38], i.e., the time consumed by these algorithms is not much different.
Thus, the methods proposed in this paper are efficient and robust.

(4) Notice that the solutions z* of the three examples provided are known, and we all
use D, = ||z, — z*| to denote the n-th iteration error for all algorithms. It can
be seen intuitively from Figs. 1, 2, 3, 4, 5, 6 and 7 that the sequence {|x, — z*|}
generated by our three algorithms is monotonically decreasing, which further
implies that the even subsequence {||x2, — 2*||} is also monotonically decreasing
(i.e., ||zante — *|| < ||x2n — 2*||), and this observation also verifies the fact in
Lemma 3.2, Lemma 3.4 and Lemma 3.6 that {z2,} is Fejér monotone with respect
to VI(C, A), the solution set of the variational inequality problem (VIP).

(5) It should be noted that the operator A in Example 5.3 is pseudo-monotone rather
than monotone, which means that the methods proposed in the literature (see,
e.g., [13, 14, 12, 16, 15, 37, 39]) for solving monotone variational inequalities will
not be available. On the other hand, many of the fixed-step methods introduced
in the literature (see, e.g., [14, 12, 34]) will also fail in Example 5.3 because the
Lipschitz constant of the operator A in Example 5.3 is unknown.

Therefore, our three algorithms proposed in this paper are efficient, useful and have a

broader scope of applications.

5.2. Application to optimal control problems. In this subsection, we use the
proposed algorithms to solve the (VIP) that appears in optimal control problems.
Assume that Lo ([0, T], R™) represents the square-integrable Hilbert space with inner
product

T
)= [ 0).a(0)
0
and norm ||p|| = y/(p,p). The optimal control problem is described as follows:
p*(t) € Argmin{g(p) | p € V'},
9(p) = @(x(7)),

V ={p(t) € Lo ([0,T],R™) : pi(t) € [p; .p7].i=1,2,...,m},
st 2(t) = Qt)x(t) + W(t)p(t), 0<t<T, z(0) =z,

(5.1)

where g(p) means the terminal objective function, ® is a convex and differentiable
defined on the attainability set, p(t) denotes the control function, V' represents a set
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of feasible controls composed of m piecewise continuous functions, z(t) stands for
the trajectory, and Q(¢t) € R"*™ and W (t) € R™*™ are given continuous matrices
for every t € [0,T]. By the solution of problem (5.1), we mean a control p*(t) and a
corresponding (optimal) trajectory x*(¢) such that its terminal value 2*(T") minimizes
objective function g(p). It is known that the optimal control problem (5.1) can be
transformed into a variational inequality problem (see [33, 44]). We first use the
classical Euler discretization method to decompose the optimal control problem (5.1)
and then apply the proposed algorithms to solve the variational inequality problem
corresponding to the discretized version of the problem (see [33, 44] for more details).

Example 5.4 (Rocket car [33]).

minimize % ((351(5))2 + (302(5))2) )
subject to @1 (t) = w2 (t),
io(t) = p(t), Vte|0,5],
21(0) = 6, 22(0) =1, p(t) € [~1,1].

The exact optimal control of Example 5.4 is p*(t) = —1 if ¢ € (0,3.517] and p*(t) =1
if t € (3.517,5]. We compare the proposed algorithms with the ones mentioned in
Example 5.1. The parameters of all algorithms are set as in Table 3. The initial
controls po(t) = p1(t) are randomly generated in [—1, 1] and the stopping criterion
is either E,, = ||pp+1 — pnll < 1074 or the maximum number of iterations is reached
1000. The approximate optimal control and the corresponding trajectories of the
proposed Algorithm 3.1 are plotted in Fig. 8.

(a) Initial and optimal controls (b) Optimal trajectories

FIGURE 8. Numerical results for Example 5.4
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Example 5.5 (See [3]).
minimize — z1(2) + (22 (2))2 ,
subject to  &1(t) = za(¢),
a(t) = p(t), Vte[0,2],
x21(0) =0, 22(0) =0, p(t) € [-1,1].
The exact optimal control of Example 5.5 is p*(¢t) =1 if ¢ € [0,1.2) and p*(t) = —1 if
t € (1.2,2]. The parameters and stopping criteria of all algorithms are the same as

in Example 5.4. Fig. 9 gives the approximate optimal control and the corresponding
trajectories of the proposed Algorithm 3.2.
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(a) Initial and optimal controls (b) Optimal trajectories

FIGURE 9. Numerical results for Example 5.5

Finally, the numerical results of all algorithms in Examples 5.4 and 5.5 are shown in
Fig. 10 and Table 6.
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F1GURE 10. Numerical behavior of all algorithms in Examples 5.4 and 5.5
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TABLE 6. Numerical results of all algorithms in Examples 5.4 and 5.5

Example 5.4 Example 5.5
Algotithms lter. CPU(s)  E,  lter. CPU(s) B,

Our Alg. 3.1 185  0.0765 9.7251E-05 109  0.0501  9.5801E-05
Our Alg. 3.2 227 0.0813  9.8148E-05 129  0.0471  9.9337E-05
Our Alg. 3.3 249  0.0866  9.9584E-05 142  0.0501  9.7687E-05
SI Alg. 2 1000  0.3181 1.1931E-03 454  0.1431  9.9589E-05
OSY Alg. 3.1 1000  0.3118  2.4855E-03 700  0.2121  9.9927E-05
SLMD Alg. 3.2 1000 0.3188 1.1461E-03 444  0.1353  9.9757E-05
SLMD Alg. 4.1 1000 0.3053 4.7566E-03 745  0.2246  9.9958E-05

Remark 5.2. From Fig. 8, Fig. 9, Fig. 10 and Table 6, it is known that the three
algorithms proposed in this paper can be applied to solve optimal control problems.
Moreover, they perform better than the schemes presented in the literature [29, 40, 38].
Specifically, they require fewer iterations and less execution time than the algorithms
in [29, 40, 38] to achieve the same stopping conditions, and these results are independent
of the choice of the problem. Thus, our algorithms are efficient and robust.

6. CONCLUSIONS

In this paper, three new single projection methods with alternating inertial extrapo-
lation steps and relaxation effects are introduced to solve pseudo-monotone variational
inequality problems in real Hilbert spaces. The proposed algorithms are inspired by the
alternated inertial method, the subgradient extragradient method, the projection and
contraction method, and the relaxation method. Our schemes apply a non-monotonic
step size criterion allowing them to work without the prior knowledge of the Lipschitz
constant of the operator. The weak convergence of the iterative sequences generated
by the proposed algorithms is proved under some suitable conditions. The Fejér
monotonicity of the even subsequences generated by our algorithms is recovered and
the linear convergence rate is confirmed under the assumption that the operator is
strongly pseudo-monotone. Finally, some numerical tests and applications are given
to illustrate the performance of the presented approaches compared to some known
inertial projection methods which also include some recent alternated inertial methods.
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