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1 Introduction

The theory of variational inequalities serves as a powerful mathematical tool, which
unifies important concepts in applied mathematics like systems of nonlinear equations,
optimality conditions for optimization problems, complementarity problems, obstacle
problems, and network equilibrium problems. Therefore, this theory has numerous ap-
plications in the fields of engineering, mathematical programming, network economics,
transportation research, game theory, and regional sciences [1, 2, 13, 14, 16]. Several tech-
niques for solving a variational inequality in infinite-dimensional spaces (such as projec-
tion method, extragradient method, Tikhonov regularization method and proximal point
method) have been suggested; see, e.g., [7, 9]. The well-known gradient projection method
can be successfully applied for solving strongly monotone variational inequalities and in-
verse strongly monotone variational inequalities [5, 7, 12, 17, 19]. The Tikhonov regular-
ization and proximal point methods can serve as an efficient solution method for solv-
ing monotone variational inequalities. Korpelevich introduced the extragradient method
[15], and this method was applied for solving monotone variational inequalities in infinite-
dimensional spaces. It is a known fact [7] that the extragradient method can be successfully
applied for solving monotone variational inequalities. Recently, the extragradient method
has been considered for solving variational inequalities in infinite-dimensional Hilbert
spaces [3, 4, 10, 18]. It is proved that if the variational inequality has solutions and the as-
signed mapping is monotone and Lipschitz continuous, then the iterative sequence gen-
erated by the extragradient method converges weakly to a solution.
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The aim of this paper is to study the approximation problem of solutions for the
semistrictly quasi-monotone variational inequalities in infinite-dimensional Hilbert
spaces. We prove that the iterative sequence generated by the extragradient method for
solving semistrictly quasi-monotone variational inequalities converges weakly to a solu-

tion.

2 Preliminaries
Throughout this article we assume that H is a real Hilbert space with inner product (-, -)
and induced norm | - || and C is a nonempty, closed and convex subset of H.

For each u € H, there exists a unique point in C, denoted by P¢(u), such that

e = Pe(w)| < llu-vl, V¥veC.

The operator P¢ is called the projection operator from # onto C. It is well known [13] that

the projection operator can be characterized by
(u—Pc(u),v—Pc(u)> <0, Vvel. (2.1)
If P is a projection operator of H onto C, then

(u —v,Pe(u) — Pc(v)) > ”Pc(u) —Pe(v) 2, Yu,veH.

Let Q:C — H be a mapping. The variational inequality VI(C, Q) defined by C and Q is
to find a point u* € C such that

(Q(u*), Uu-— u*) >0, VueCl. (2.2)

The solution set of (2.2) is denoted by Sol(C, Q).
It is known (see, for instance, [6]) that the previous problem is closely related to finding
a point #* € C such that

(Q(u), u-— u*) >0, VYueC. (2.3)

Following [6], we shall call problem (2.3) the dual variational inequality problem (DVI(C,
Q)) of (2.2).

Definition 2.1 A mapping Q: H — H is said to be
(a) weakly hemicontinuous if Q is upper semicontinuous from line segments in H to
the weak topology of H;
(b) sequentially weakly continuous if for each sequence {u,} in ‘H with {u,} — u ({1,,}
converges weakly to u), {Q(u,)} converges weakly to Q().

Remark 2.2 Tt is easy to prove that if Q : H —> H is sequentially weakly continuous, then
Q must be weakly hemicontinuous.

It is well known that the following conclusion holds
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Lemma 2.3 ([6]) A solution of DVI(C, Q) is always a solution of VI(C, Q), provided that
the operator Q is, say, weakly hemicontinuous.

This is why we shall restrict our attention to DVI(C, Q).

Remark 2.4 1t is well-known that u* € C is a solution of (2.2) if and only if u* = Pe(u* —
AQ(u*)) forall A > 0.

Let H be a real Hilbert space. Given %,y € H, we define the closed line segment
[x,5] = {tx+(1—t)y:0§t§ 1}.
The segments (x, ], [x,y), and (x,y) are defined analogously.

Definition 2.5 Let C be a nonempty and closed convex subset in 7, and let Q: C — H
be a mapping. The mapping Q is said to be:
(a) strongly monotone on C with constant 7 > 0 if for each pair of points u,v € C, we
have

(Qw) - QW) u~v) = llu— v

(b) strictly monotone on C if for all distinct u, v € C, we have
(Qw) - QW) u-v)>0;

(c) monotone on C if for each pair of points u,v € C, we have
(Q) - QW) u—v) > 0;

(d) pseudo-monotone on C if for each pair of points u,v € C, we have
<Q(v), u- v) >0 = (Q(u), u- V) > 0;

(e) quasi-monotone on C if for each pair of points u, v € C, we have
<Q(v), Uu— V) >0 = <Q(u),u - v) > 0;

(f) (see [8]) semistrictly quasi-monotone on C if Q is quasi-monotone on C and for all
distinct of points u, v € C, we have that

<Q(v), u-— V) >0 implies (Q(z), u-— v) >0, forsomeze (O.5(u +v), u)
Remark 2.6 The following implications hold:
(@)= b)=>()=>(d) = and ()= (e).

But the reverse assertions are not true, in general.
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Lemma 2.7
(i) Each pseudo-monotone mapping Q on C is semistrictly quasi-monotone on C.
(ii) If Q is quasi-monotone and affine on H, i.e., Qu) = Mu + q, where g € H, and M is a
linear and bounded operator on H, then Q is semistrictly quasi-monotone on H.
Proof (i) Suppose on the contrary that, for given u,v € C with u # v, we have

(Q(v),u - v) >0 = (Q(z), u-— v) <0, forallze (0.5(u + v),u).

Since z € (0.5(x + v), u), it can be written as
z= t(%(u + V)) +(1-8tu, te(0,1).
This implies that v—z = (1 — %t)(v — u). Hence we have
(Q@),v-2)>0, forallze (0.5(u+v),u).
By the pseudo-monotonicity of Q, it follows that
(Q(v), V- z) >0, forallze (O.B(u +v), u)
Hence we have
(Qw)u-v)=<o,
which is a contradiction.
(ii) If u,v € H, with u # v, are such that (Mv + q,u — v) > 0, then, by the quasi-
monotonicity of Q, we have
(Mu+q,u—v)>0.
Set u; = Av + (1 — A)u. It follows that
(Muy, + qu—-vy=AMv+qu—-v)+ (1 -AMu+qu-v)>0, VYre(0,1).
Hence it holds for some A € (0,0.5). For example, take A = 0.3, then uy3 € (0.5(u + v), u)

and (M(ug5) + q,u—v) >0.
This completes the proof. O

Proposition 2.8 ([14]) Let C be a nonempty, closed and convex subset of H and Q :
C — 7 be a weakly hemicontinuous and semistrictly quasi-monotone mapping. Then
DVI(C, Q) (2.3) at least has one solution.
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3 Weak convergence theorem

In this section, we consider the problem VI(C, Q) with C being a nonempty, closed, convex
subset of H, and Q being semistrictly quasi-monotone on H and ¢ -Lipschitz continuous
with¢ >0o0nC.

Algorithm 3.1 Data: u° € C and {A,} € [a,b], where 0 <a <b < %
Step 0: Set £ = 0.
Step 1: If u* = Pe(u* — 1,Q(u*)) then stop.
Step 2: Otherwise, set
i =Pe(u' - 2,Q(u')),

u*t = Pe(u’ - 1, Q(u')).
Replace £ by £ + 1; go to Step 1.
Remark 3.2 Assume that Q(uf) = 0, then

ut =Pe (ul - MQ(L/))

and Algorithm 3.1 terminates at step £ with a solution u*.

Therefore, without loss of generality, we can assume that Q*) #0 for all ¢, so that

Algorithm 3.1 generates an infinite sequence.

Lemma 3.3 ([11, 15]) Assume that Q is semistrictly quasi-monotone and ¢ -Lipschitz con-
tinuous on C and Sol(C, Q) is nonempty. Let u* be a solution of VI(C, Q). Then, for every
£ € N, we have

O L e L e A K (3.1)

Theorem 3.4 Assume that Q is semistrictly quasi-monotone on H, sequentially weakly
continuous and ¢ -Lipschitz continuous on C. Then, the sequence {u'} generated by Algo-
rithm 3.1 converges weakly to a solution of VI(C, Q).

Proof First we point out that, by the assumptions of Theorem 3.4, Remark 2.2, Lemma 2.3
and Proposition 2.8, we know that the solution set Sol(C, Q) is nonempty.
Since0O<a <ty <bc< %, it holds that
0<1-b¢*<1-22¢2<1-a%¢c*<1.

From Lemma 3.3, the sequence {u‘} is bounded and

lim |u* -] =o0.
£—00

Since Q is Lipschitz continuous on C, we have

|Q() - (@) | = ¢fu -]
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Hence
lim [Q(u) - ()] =0.

Since {u‘} is a bounded sequence in 7, there exists a subsequence {1} of {u‘} converging
weakly to i € C. Therefore
lim [u' - "

i—00

:0,

also {i"i} converges weakly to i.
Next we will show that & €Sol(C, Q).
In fact, since

ﬁl = Pc (I/tZ — )\@Q(lx/)),
by the projection characterization (2.1), it follows that
(z/i - kgiQ(u[i) —uty— L'/i> <0, VWved(,

or equivalently,

%(L/’ u',v - ") <(Q(u"),v-u"") WveC.
5
This implies that
Ai(u‘ft — i,y — 1)+ (Qu"), u" — u') < (Q(u"),v-u"), WveC. (3.2)
5

Fixing v € C, letting i — +00 in the latter inequality, as well as remembering that

1im ||uli -t
1— 00

= 0’
and A € [a,b] C]0, L[ for all £, we have
lim inf (Q(z/"), V- u[i> > 0. (3.3)
11— 00

Now we choose a sequence {¢;} of positive numbers decreasing to 0. For each ¢;, we denote
by n; the smallest positive integer such that

(Q(uei), V- uii) +€,>0, Vi>n, (3.4)

where the existence of #; follows from (3.3). Since {¢;} is decreasing, it is easy to see that
sequence {7;} is increasing. Furthermore, for each i, Q(u"7) #0 and, setting

VZ"i =

Page 6 of 11
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we have

(Q(ul”f), v‘[”i> =1 foreachi.
It follows from (3.4) that for each i,

(Q(ue"i), v+ eyt - ue”t) > 0.
Since Q is semistrictly quasi-monotone, we have

(Q(V + eiv[”i), v+ et — z/”i) >0. (3.5)
On the other hand, since {#‘} converges weakly to & as i — oo, and Q is sequentially
weakly continuous on C, it follows that {Q(u")} converges weakly to Q(i). We can suppose

that Q(iz) # 0 (otherwise, i is a solution). Since the norm || - || is sequentially weakly lower

semicontinuous, we have

Q@] < timint] Q(u)

Since {u*"} C {u%} and ¢, —> 0 as i —> 0, we obtain

€; 0

= lim < —=0.
i—oe Q)| || QU@

0< lim ||e,'vg”i
1—> 00

Taking the limit as i — oo in (3.5), we get

It follows from Lemma 2.3 and Remark 2.4 that zz € Sol(C, Q).

Finally, we show that sequence {u‘} converges weakly to i. To do this, it is sufficient to
show that {u‘} cannot have two distinct weak sequential limit points in Sol(C, Q). Let {u%}
be another subsequence of {#‘} converging weakly to iz. We have to prove that # = . As
it has been proven above, iz € Sol(C, Q). From Lemma 3.3, the sequences {||«* — #||} and
{llu* — ]|} are monotonically decreasing and therefore converge. Since, for all £ € N,

ofu'si—a) = [u' - af* = u’ —al* + jap - nar?,
we deduce that sequence {(u’, # — i)} also converges. Setting

3= lim (u

’ ljl - £l>;
{— 00

and passing to the limit along {x‘} and {ub} yields

S=(u,u—u)={u,u—u).

This implies that ||z — || = 0, and therefore 7 = i. O
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4 A numerical example
We consider a mapping Q which is semistrictly quasi-monotone but not monotone.

Let H = I, be the real Hilbert space whose elements are the square-summable sequences
of real numbers, i.e., H = {u = (uy, ua,...,u;,...) 1 3oy lti]* < +00}. Let o, B € R be such
thatﬁ>a>§>0.Put

Co={ueH:lul<a},  Qpw)=(B-llul)u,

where o and § are parameters. It is easy to see that Qg is sequentially weakly continuous
on H and Sol(Cq, Qp) = {0}.

Next we prove that Qg : C, — H is Lipschitz continuous and semistrictly quasi-
monotone on C,. In fact, for any u, v € C,, we have

| Qp() = Qs )| = || (B = Nlelt) e = (B = IIvil)v|
= [[ B =v) ~ lluell e = v) = (llell = 1v1) |
< Bllw = vl + aelllloe = v+ [l = vI [ I1vi
< Bllu vl +allu vl + |lu—ve

= (B +2a)llu—vl.

Hence, Qg is Lipschitz continuous on C, with the Lipschitz constant £ = § + 2a. Let u, v €
C, be such that

(Q,g(u), V- u) > 0.
Then

(B = llull) (v = u) > 0.
Since ||u|| <« < B, we have

(u,v—1u)>0.
Hence,

(Qs)v—u) = (B=IIVIl) v, v — u)
> (B = IWI)((v,v — ) — (w,v — )
> (B-a)llu—v|*>0.

Thus, we shown that Qg is semistrictly quasi-monotone on C,. It is worthy to stress
that Qg is not monotone on C,. To see this, it suffices to choose u = (£,0,...,0,...),

Er
v=(,0,...,0,...) € C, and note that

,6 3
(Qo (1) - Qp () —v) = (5 —oz) <o.
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Using the extragradient method for solving the semistrictly quasi-monotone variational
inequality VI(Cy, Qg), we choose A, = A € (0, Ly = (o, fﬂ%a) and any u° € C, as a starting
point. The projection onto C, is explicitly calculated as

w, ifflull <«
Pcau: ) ’
oqu

Tl otherwise.

Since, for all ¢,

1 1

O<A< < T
B+2a  B—|ut

we have

Ju =~ 3Qp )| = (1=2(8 = [ )| ] = o' <
Therefore,

i = Pe, (u - 1,Q(u)) = (1-A(8 — |
Similarly, we can deduce that

Ju - 2Qs(@)| = .
Indeed, we have

= 1, Qp (i) = a2 (B ~ [ ) (1= 2(8 ~ o |

Since

1-2(8— | [)(1=A(8 - |]))
_1-a(B— [t ]) + 22(8 - @) (8 - |'])
>1-2(8- [a]) >0, 1)

we can write
ot = neQp(@) | = [1=2(B~ @) (1~ 2(8 ~ |u )] "] < ]| < e
This and (4.1) imply that

[ = [[Pe, (" = 2eQu () |
= [u"=a(8 - & )u]
=[1-2(8 =) (=208~ [ D] (4.2)
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We have

B )-8 = Jut) = 2(8 - @) (1= 28+ 2]])
zx(B-[u])a-28
“M(B-A=2B)|ul] = ]u|*) (1 - 2B). (4.3)

Considering the function g(x) = 8 — (1 — A8)x — Ax? with x € [0,], it is easy to see that g
is decreasing on [0, «]. Therefore, the minimal value of g is

B—(1-AB)a —ra?,
which is attained at x = . Combining this with (4.3) and (4.2) yields

[ = (1= 28 - (1= 2B)ox — 20”) (1 = 18) ||
< (1= (AB =2 +22Ba = 22e®) (1 - AB)) ||’

=[1-(B-a)r(l +ar)(1-2B)][u’]. (4.4)
We claim that

0=(B-a)A(1+ar)(1-AB)<(0,1).

_1
B+2a

show that (8 — a)A(1 + o) < 1. Since g <a<BandO0< A< m, we have

Indeed, sincex < B and 0 < A < , we have ¢ > 0. To verify that ¢ < 1, it is sufficient to

1 o
(/3—05)}‘(1+a)‘)<(’3_a)ﬂ+2a (1+ﬁ+2a>

< 1+ =—.
2(B + B) B+p/) 8
This implies that o € (0,1), and we can deduce from (4.4) that

[ = @-0)[[u®

, forall¢eN.

This means that the sequence {u‘} converges strongly to 0, the unique solution of
VI(Ca, Qp)
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