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we propose an iterative algorithm for solving the multiple-sets split equality problem
whose iterative step size is split self-adaptive. The advantage of the split self-adaptive
step size is that it could be obtained directly from the iterative procedure without
needing to have any information of the spectral norm of the related operators. Under
suitable conditions, we establish the theoretical convergence of the algorithm
proposed in Hilbert spaces, and several numerical results confirm the effectiveness of
the algorithm proposed.
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1 Introduction

There arise various linear inverse problems in phase retrieval, radiation therapy treatment,
signal processing, and medical image reconstruction etc. Censor and Elfving [1] summa-
rized one of these classes of problems and proposed a new concept which is called the
split feasibility problem (SFP), and the SFP can be characterized mathematically as

finding x € C which satisfies Ax € Q,

where C, Q are closed, convex, and nonempty subsets of the Hilbert spaces H; and Hj,
respectively, and A : H; > H; is a bounded and linear operator.

For solving it, Byrne [2, 3] presented the well-known CQ-algorithm, inspired by the idea
of iterative scheme of fixed point theory. It is worth noting that the step size of the CQ-
algorithm is fixed, depending upon the norm of the operator A. Later, Qu and Xiu [4] and
Lopez et al. [5] revised the CQ-algorithm by using the Armijo-like search method and
the self-adaptive step size, respectively. Both of the methods need not know the spectral
norm of operator A. For more information as regards algorithms for solving the SEP, see
[6, 7]. In 2005, Censor et al. [8] made an extension upon the form of SFP, replaced the
convex set C with an intersection of a family of closed and convex sets, which is the original
multiple-sets split feasibility problem (MSSFP), and introduced its applications for inverse
problems.
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Then Moudafi [9] generalized the content of SFP, to one called the split equality problem

(SEP), which can be characterized mathematically as
finding x € C,y € Q which satisfy Ax = By, (1.1)

where C, Q are closed, convex, and nonempty subsets of Hilbert spaces H; and H>, respec-
tively, and Hj is also a Hilbert space, A : Hy — Hs, B: H, — Hj are two bounded and linear
operators. When B = I, the SEP is just the SFP. Later, Byrne and Moudafi [10] presented
the following algorithms to solve it.

Alternating CQ-algorithm:

(1.2)

Xxe1 = Pe(xr — yeA*(Axy — Byi)),
Vi = Polyk + viB* (Axx — By)).

Relaxed alternating CQ-algorithm:

Xk41 = Pey (xr — YiA* (Axr — Byi)),
Vi1 = Po, (Vk + viB* (Axx — Byi)).

We know, in order to make the sequences generated above convergent, the values of step
sizes yx depend upon the norms of operators A, B. Then Shi ef al. [11] improved Moudafi’s
algorithms and obtained a strong convergent result:

Xrar = Pe[(1 — i) (xx — y A*(Axi — Byi))],
Vi1 = Pol(1 — i) (i + v B* (Axi — Byi))].

But the defect is the same as Moudafi’s: that the y above also relies upon the norms of op-
erators A, B. For more information as regards methods solving the split equality problem,
see [12,13].

In this paper, along with Censor’s idea, we consider the multiple-sets form of the split
equality problem (MSSEP), which can be characterized mathematically as

r t
finding x € ﬂ Cyhye ﬂ Qj which satisfy Ax = By, (1.3)

i=1 j=1

where r, t are positive integers, {C;}]_; and { Q/};=1 are closed, convex, and nonempty sub-
sets of Hilbert spaces H; and Hy, respectively; and Hj is also a Hilbert space, A : H; — Hs,
B: H, — Hj are two bounded and linear operators. Obviously, when r = ¢ = 1, the MSSEP
reduces to the SEP. We propose an iterative algorithm with split self-adaptive step size
where we need not calculate or estimate the spectral norms of related operators.

The general structure of this paper is as follows. In the next section, we provide some
lemmas and definitions as well as their properties which will be useful in succedent pro-
cesses. In Section 3, we present an iterative algorithm with split self-adaptive step size and
provide the proof of its convergence. In Section 4, several numerical results are showed
to confirm the effectiveness of our algorithm. In the last section, there are some conclu-

sions.
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2 Preliminaries
As a matter of convenience, we introduce several notations first. Let H be a real Hilbert
space with inner product (-,-) and norm || - ||;  denotes the unit operator on H. x* — x and
¥k — x represent sequences {x"} converging strongly and weakly to x, respectively. w,, (x)
denotes the weak cluster point set of sequence {x*}; Fix(T) and T* are the fixed points set
and adjoint operator of operator 7', respectively.

Next, there are several definitions and lemmas that will be available in the following

proof process.

Definition 2.1 [14] A mapping T : H — H goes by the name of
(i) non-expansive, if | Tx — Ty|| < |lx - y||, Vx,y € H;
(ii) firmly non-expansive, if | Tx — Ty||® < (x — y, Tx — Ty), ¥x,y € H.

Review that P¢ is a mapping from H onto a closed, convex, and nonempty subset C of
H,if

Pc(x) = argmin|jx—y|, VxeH,
yeC

then P¢ is called the orthogonal projection from H onto C.

Bauschke et al. presented the following properties of the orthogonal projection operator.

Lemma 2.2 [14] Let C be a closed, convex, and nonempty subset of H, then for any x,y € H
and z € C,
(i) {(x—Pcx,z—Pcx) <0;
(ii) |Pcx - Pcyll® < (Pcx — Pcy,x - y);
(iii) [[Pcx —zl|* < llx - z)|* — || Pcx — x|1>.

Remark 2.2" Based on the Cauchy-Schwarz inequality, it is not hard to show that a firmly
non-expansive mapping is non-expansive. It follows from Lemma 2.2 that P¢ is firmly non-
expansive and non-expansive. It also can be deduced that I — P¢ is firmly non-expansive

and non-expansive.

Definition 2.3 [14] Let C be a nonempty subset of H, and let {x} be a sequence in H.
Then {x*} is Fejér monotone with respect to C, if

”xkﬂ

—z|| < ||xk—z , VzeC.
Obviously, a Fejér monotone sequence {x*} is bounded and lim;_, o, [[** — z|| exists.
The demiclosedness principle is a perfect conclusion and plays a significant role in fixed
point theory.

Lemma 2.4 [15, 16] Let X be a Banach space, C be a closed and convex subset of X, and
T : C+> C be a non-expansive mapping with Fix(T) # 0. If {x*} — x and {(I - T)x*} — y,
then (I - T)x =y.

The following lemma is a primarily used tool in the proof of our main results.
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Lemma 2.5 [17] Let K be a closed, convex, and nonempty subset of H, and {x} be a se-
quence in H, if

(i) limg_ oo |25 — x| exists for each x € K;

(i) wwx) CK,

then {x*} converges weakly to a point in K.

3 Main results

Recall the multiple-sets split equality problem (MSSEP), without loss of generality, we
assume that ¢ > r in (1.3), and make C,; = Cy;3 = - - - = C; = Hy, then the problem MSSEP
(1.3) can be described equivalently as

t t
finding x € m Cihye m Q; which satisfy Ax = By. (3.1)

i=1 j=1

LetS;=C; x Q;CH=H; x Hy,i=1,2,...,t, G = [A,-B] : H +— Hj3, G* be the adjoint
operator of G, then the original problem (1.3) can be modified as

t
findingw = (x,y) € ﬂ S; which satisfies Gw = 0. (3.2)

i=1

Theorem 3.1 Let Q2 # () be the solution set of the problem MSSEP (3.2). Choose an initial
point wy € H arbitrarily, the iterative sequence {w*} with split self-adaptive step size is
obtained by the following:

t

k 2 K1l Gk |12

o || Ps, Wk — w Gw

WA =k Pl i eillPs, I E:al Pgwk - k Mg*gwk, (3.3)
1220y P,k — wh) || 4= ' IG*Gw|1?

or component-wise

k 2
k+1 _ .k o1 Z;lat”PC"—x I _ Lk
=x +—HZ, P 3 ai(Pexk - xK)

Py IAK-BKI2
“Az*(Axk Bk H2A (Ax By )’

k
el kL PE L P P e P
yr=y +mzi=1ai(%iy -y

oX I AxK-Byk )2 X k
* Badsnpes (Ax - BYY),

X

(3.4)

where 0 < P = p{( <p;m<1,0< Py = pé‘ <p2 <1, {a;}e, >0, then (WK} converges weakly to
a solution of the problem MSSEP (3.2).

Proof Since 2 # ), takingaw € 2, Gw =0,

[t ]

t
=M+MZLM&M—MWXN _ prlGw |
13" i(Ps,wk — wh)|2 3 TG Gwk |2
_pf Y el Pt - WA

= ”wk—ﬁ/”2+2<wk—w, Zai(l’siwk—wk)>

t
I Z,‘=1 ai(PSiWk - Wk)||2 -1

G*GwWr —w

i=
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k GWk 2
—2<wk—17v PGV G*ka>

"G GwH |2
2
PEY L il Ps W = w2 Pewk — Wk
k_ k(12 Z i( sW - )
I35 cti(Ps,wh — wh)|
PHIGWI® 2
GG
5 pfzﬁzlaillpsiwk—wk||2i Pk k) PIGH I
- L ai(Pewk — wk)||2 a‘( 5w _W)’ | G*Gwk |12
” Zi:lal( S W w )” i=1

t AP wK — wk|I2
§Hwk—v'v” ol wk— Py Zl 19| Ps; wi| Oli(PsiWk—Wk)
327 ci(Ps,wk — wh) |12 =
k 2
_ pylIGw| X
—oAwk -, 2" _G*G
<W R Tere e

kNt k2 t

|| Ps, WK —
9 o1 Doy %llPs, w|| Z i(PsiWk—Wk)
”Zzl PSsz_Wk)H2

2
,02||GW 1> G Gk
||G*G k||2
kgt k 2 ¢
Ps,w* —wk
e P2 &l SV: . I Zaz wh)
I Zz 1011(PS,W - wh)||2 -
_ psllGwA)? k
_ofwk—w, 227 L g
< NG
R Pt Ty eillPs W = wHIE? o (o5 I GWH12) 55)
[ Z, 1%i PS,Wk—Wk)”2 ||G*GW"||2 ’ '

Next, we prove that the iterative sequence {w*} is Fejér monotone with respect to .
First, according to the property of the projection operator (Lemma 2.2) and the defini-
tion of an adjoint operator, we obtain the following estimations:

kN kp2 ¢

' a||Ps WK — w

Wk—v_l/, %) Xglzl ill S; I Ol,'(PSiWk—Wk)
I 2L, (P, wh —wh) 12 Z,.zl

t

prflalnPswk—wanZa (0 = 1, Pyt —
1320 a(Ps,wk —wh|2 ’

t t
pE Y aill Ps,wk - wh 2
- t
Il Zizl ai(PSiWk - Wk)”Z

k k ko k
oti(w —Ps,w", Ps,w" —w )
i=1

Kyt t
L iy il Ps,w* — wh?

1325 caPs,wh = wh) |2 5

oei(Pgi wk —w, Ps, wk — wk)

_10{( Zleai||PSiwk - Wkllz Xt:a ||P W —w ”
| L Pt —why 2

_ A el Ps Wk - w7 56
I 32 ti(Ps, Wk — wh)|2
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and

k k12
ko - P IIGWH| sk
-w,———G'G
<W YlGGw T 7Y

k k12
_ /OQHGW Il _ &
= W(GM - GW, Gw >
_ pé(”ka”Z || ||2
1G*Gwk |12
_ ASlGw 37)
G GwH|12 '
Substituting (3.6) and (3.7) into (3.5), we get
Jwt -]
< [k = |t - 22 ll P WP R IGW I
- 130 ai(Ps,wk —wh) 2 TG Gwk |2
(of 0 i Ps,wk = whI2)2(0%)2 ) GwH ||
Il 325 i(Ps,wh — wh) |2 IG*Gw |2
t k 2\2
L ai||Ps Wk — wk
o 20k ) e P L)
| D iy ci(Ps;wk —wh)||
IGwk|1*
—2pK1 - pf)———. 3.8
P2 2) GGt 9

Based on the assumptions of { p{( } and { ,oé‘ }, it follows from (3.8) that

[wt =] < | -

’

w is taken arbitrarily in €2, hence, the iterative sequence (W} is Fejér monotone with re-
spect to Q. Therefore, limy_, o, || w" — || exists.
Since p{( € [&,,51] C (0,1), from (3.8) we have

(Or, il Ps,wr — wh|[2)?
I 38, eti(Ps,wh — wh)||2
(XL, il Ps,wk — wh|[2)>2
I3, ai(Ps,wk — wh) |12

S e A (39)

2p,(1- /1)

<2pf(1-pf)

Letting k — 0o on both sides of the above inequality (3.9), we obtain

(XL, allPs,wh —wh )2

im -
t
k=00 || 370 o (Ps,wk — wh)|12

(3.10)

The sequence {wX} is bounded, there exists a real number M > 0 such that || Zle a;(Ps, wk—

wh)|| < M for all k > 0, and Pg, — I is non-expansive, consequently, it follows from (3.10)
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that
d 2
Jim §i=1 ai| Ps,wt - wh|T =0, i=12,....¢

which is equal to

lim |Pswf —wf||=0, i=12,..,¢
k— o0

Analogously, due to the fact p§ €lp 5 02] € (0,1), from (3.8) one deduces that

IGwh|*
1G*Gw* |1

IGwH1*
IG*Gwk||2

S

2p,(1=p2)

<2p5(1-p5)

2
)

letting k — oo in (3.12), we arrive at

IGw it

m ———-==
k—oo || G*GwH |12
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(3.11)

(3.12)

Since {w*} is bounded, and by the boundedness of A, B, we know that G*G is also a
bounded and linear operator, so there exists a real number L > 0 such that | G*GwX||? < L,

therefore,

lim |Gw|| = 0.
k— o0

(3.13)

Now, we prove that the weak cluster point set of the sequence {wX} lies in €, i.e.,
w,,(WX) C Q. In fact, {w*} is bounded, then w, (W) # @. Let {w*} be a subsequence of
{wk} which weakly converges to a point W in w,,(wX). According to Lemma 2.4, we infer

from (3.11) that

Since w®" — W, by the Fréchet-Riesz representation theorem, we have
IGW||? = (Git, GV) = (W, G*GW) = lim (", G*GW) = lim (Gw"", Gib).
n—00 n—0oo
By virtue of (3.13), it follows that lim,,_, », || Gw!" || = 0. Hence,
IGW|* = lim (Gw"", Giw) = 0,
n—00

that is,

Gw=0.

(3.14)

(3.15)
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Combining (3.14) with (3.15), we conclude that w € Q. Due to the fact that w, w € Q are
taken arbitrarily in €2, the conditions of Lemma 2.5 are satisfied, it follows that the iterative

sequence {wX} weakly converges to a point in 2. The proof of Theorem 3.1 is completed.
O

When ¢ =1 in Theorem 3.1, it is the iterative algorithm for solving the SEP (1.1).

Corollary 3.2 Assume that the solution set of SEP (1.1) is nonempty. For any initial point
w? € H, the iterative sequence {wW*} with split self-adaptive step size is obtained by

PXIGWKI2

kel _ k| Kk k
wH = +)01(PSW —Wk)—m w, (3.16)
or component-wise
K = xk 4 pk(Pex —xk)—MA*(Axk—B “)
p1 e HA*(Axk B;v )12 v (3.17)
[l Ax* ~ByK || .
Loy pl(Poyt - )+ P B A - B

where 0 < P = ok <p<1,0< Py = 0K < py < 1, the sequence (WX} converges weakly to a
solution of the SEP (1.1).

4 Numerical experiments
In this section, we provide several numerical results and compare with Byrne’s algorithm
(1.2) in [10] to confirm the effectiveness of our proposed algorithm. The whole program
was written in Wolfram Mathematica (version 9.0). All the numerical results were carried
out on a personal Lenovo Thinkpad computer with Intel(R) Core(TM) i5-4200M CPU
2.50 GHz and RAM 4.00 GB.

The SEP with A = (a)pxu, B = (by)pxn, € = fx € RMllx] <1}, Q = {y € RVllyll <2},
where a;; € [0,1], b; € [0,1] are all generated randomly, P, M, N are positive integers.
We take the initial points xo = (1, 1,...,1) € RM, y, = (0,0,...,0) € RN, p¥ = pk = 0.1 in
Theorem 3.1, ¥, = 0.01 in (1.2), and ||Ax — By|| < € as the termination condition. For P, M,
N and error value €, we take two values, respectively. In Tables 1-4, # and ¢ are the iterative
steps and CPU time, respectively.

From Tables 1-4, we see that, under the same conditions, both the number of iterative
steps and the CPU times of our algorithm are less than Byrne’s. So to some extent, the
numerical results indicate that our algorithm is better than Byrne’s.

Table1 €=10"3,P=5M=3,N=2

n t
sequence (3.17) 289 00156
Byrne’s (1.2) 28,322 0.953
Table2 €=10""0,P=5M=3,N=2
n t
sequence (3.17) 1,002 0.0312

Byrne's (1.2) 39,888 1.281
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Table3 €=10">,P=10,M=5,N=5

n t
sequence (3.17) 4172 0.203
Byrne’s (1.2) 42,837 15
Table4 €=10""9,P=10,M=5N=5
n t
sequence (3.17) 6,112 0.281
Byrne’s (1.2) 70,526 2469

5 Conclusions

We propose a new iterative algorithm with split self-adaptive step size to solve the
multiple-sets split equality problem, which ensures that we can leave out much work on
the calculation or estimation of the spectral norms of related operators. Under proper
conditions, the theoretical convergence of the algorithm proposed is presented. Several
numerical results confirm the effectiveness of the algorithm proposed.
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