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Modified Inertial Method for Solving Bilevel Split
Quasimonotone Variational Inequality and Fixed
Point Problems
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Abstract. The bilevel split variational inequality problem (BSVIP), which includes the
VIP of quasimonotone mapping and the fixed point problem of demimetric mapping as
lower-level problems and the upper-level problem of a strongly monotone operator in
real Hilbert spaces, is solved in this paper using a modified algorithm that combines the
inertial method and the contraction projection method. We establish a strong conver-
gence under some appropriate parameter assumptions. Finally, a numerical experiment
is given to demonstrate the effectiveness of the suggested approach.
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1. Introduction

Let H represent a real Hilbert space. The symbols (.,.) and |.|| are used to
denote its inner product and norm, respectively. Let A : H — H be any operator,
and C be a nonempty, closed and convex subset of H. For any given mapping
S : H — H, let its set of fixed points be denoted by F(S) = {Sx =z, x € H}.
The classical variational inequality problem (VIP) of Fichera [10, 11], is stated
as follows: find a point z € C such that

(Az,x — z) > 0, forall z € C. (1)

We denote the solution set of the VIP (1) by VI(C,A). Numerous mathematical
and applied sciences use the VIP (1) as a fundamental concept; its theoretical and
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algorithmic foundations, as well as its applications, have been extensively studied
in the literature and are still the subject of active research. The extragradient
method, developed by Korpelevich [16] in 1976, is one of the most widely used
techniques for resolving the VIP (1). The method is formulated as follows: For
any point xg € C, the sequence {x,} is defined by

{ Yn = PC(xn - )\A$n),

2
Tnt1 = Po(xy, — Nuyn), (2)

where A : C — R" is monotone and L-Lipschitz continuous with L > 0 and
A € (0,1/L), Pc is a metric projection from H onto C. If the solution set
VI(C,A) of (2) is nonempty, then the iterative sequence {z,} generated by the
algorithm (2) converges weakly to a point in VI(C,A). Each iteration of the extra-
gradient method (2) requires the computation of two projections onto the closed
convex set C. If C' is a general closed convex set, this may have a significant
impact on the algorithm’s effectiveness. It is also important to note that the
mapping in the extragradient method requires knowledge of the Lipschitz con-
stant. Lipschitz constants are, regrettably, frequently unknown or challenging to
accurately estimate. Many scholars have paid close attention to Korpelevich’s
extragradient method, (2), and have greatly improved it in various ways (see, for
example, [1, 2, 12, 13, 16, 17, 18, 24, 25, 27] and the references therein). Many
authors have recently suggested and examined a number of iterative approaches
to solving the VIP (1). In order to update the step size in each iteration, in
2021, Tan et al. [23] studied the inertial modified extragradient projection and
contraction method with the hybrid steepest descent method with Armijo-type
line search as follows:

xo,x1 € H

Wy = Ty + Qn(xn - xn—l)
Yn = PC(wn - )\nAwn)

Zn = PTn (wn - P)\nnnAyn)

T, ={z € H: (w, — \yAwy, — yn,x — ypn) < 0} (3)
dy, = (wn - yn) - )\n(Awn - Ayn)

o (Wn—yn,dn)
fhn: EAE

Tpgl = 2Zn — oSz, Vn > 1,

where )\, is chosen to be largest A € {§,5¢,062,---}, §,€ € (0,1), A is Lipschitz
continuous and pseudomonotone, S is Lipschitz and a-strongly monotone and
Lipschitz continuous, {ay,} is a control sequence in (0,1) with some condition.
They demonstrated that the sequence produced by (3) exhibits strong conver-
gence under appropriate parameter conditions. We observe that the Armijo-type
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line search criteria are used by the algorithm (3) proposed by Thong and Hieu [25]
to update the step size of each iteration. It is well known that a line search ap-
proach would necessitate numerous additional computations and further decrease
the computational effectiveness of the employed method.

Next, let us also assume that C' and ) are nonempty, closed, and convex
subsets of their respective Hilbert spaces, H; and Hy. Let A : C — H; and
G2 : Q@ — H> be any nonlinear mappings, G; : Hi — H; be a f—strongly
monotone and L—Lipschitz continuous operator on C, and B : Hy — Hy be a
bounded and linear operator. After that, the ”bilevel split variational inequality
problem” (BSVIP) was introduced by Ani et al. [3] as follows:

Find z €T such that (Giz,xz —2) >0, forallzel, (4)

where I' := {z € VI(C,A) : Bz € VI(Q,G2)} is the solution set of the following
split variational inequality problem (SVIP) introduced by Censor et al. [12]:

Find z € C that solves (A(z),x —2) >0, Yz € C (5)
such that
x* = Bz € Q solves (Ga(z*),y — ") >0, Yy e Q, (6)

and VI(C, A) and VI(Q,G2) denote the solution sets of the variational inequali-
ties (5) and (6), respectively. Censor et al. [12] proposed and studied the following
method for solving the SVIP (5)-(6): For = € Hy,

Tpt1 = Po(I — MNA)(xn, + 7B*(Po(I — A\G2) — I)Bxy,), n>1, (7)

where A, G are (1, f2-inverse strongly monotone and A, 7 satisfy some conditions.
They proved weak convergence of the sequence generated by (7) to a solution of
problem (5)-(6). In order to study traffic equilibrium control issues and partial
differential equations, a powerful methodology known as the SVIP (5)-(6) which
incorporates the classical variational inequality problem (VIP) (1) has been used;
for more information, see [8, 9]. The split feasibility problem (SFP), developed
and studied by Censor and Elfving [6], is a special case of the SVIP that arises
when A = Go = 0. It has been studied and applied in a variety of scientific
fields, including phase retrieval, medical image reconstruction, signal processing,
and radiation therapy treatment planning (for more information, see [5, 7, 26].
Additionally, it is well known that the fixed point problem and problem (6) are
equivalent in the sense that:

z € Q if and only if z = Po(z — AGaz), (8)
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where A\ > 0 and Pg is the metric projection of Hy onto C. Suppose S(z) :=
Po(I — AG2)z, X > 0. Then, from (8), we get VI(Q,G2) = F(S). In this
regard, BSVIP was defined by Ugwunnadi et al. [28] as follows: Suppose that
A : Hy — H; is pseudomonotone and L-Lipschitz continuous, F' : Hy — Hj is
B—strongly monotone and L—Lipschitz continuous, B : Hi — Hs is a bounded
linear operator with B # 0 and S : Hy — Hs is a k-generalized demimetric
mapping with £ > 0. Then

find z* € T such that (F(z*),z —2*) >0, VzeT, 9)

where I' := {z* € VI(C,A) : Bz* € F(S)}. They proposed a modified projec-
tion and contraction method and showed that the sequence it produces strongly
converges to a distinct BSVIP (9) solution under the assumption of an operator
norm on the given step size.
Question: How can BSVIP and related results be solved using the modified
algorithm (3) in such a way that strong convergence is achieved without the use
of operator norms or Armijo-type line search criteria?

Inspired and motivated by the literature findings, in this paper, we provide
a positive response to the aforementioned query and investigate strong conver-
gence for the solution of the bilevel split variational inequality problem (BSVIP)
in real Hilbert spaces using Lipschitz-continuous and quasimonotone mapping,
demimetric mapping, as lower-level problems and the upper-level problem of a
strongly monotone operator. Using the inertial modified extragradient projection
and contraction method, we demonstrate that the proposed algorithm strongly
converges to a particular point in the solution set of BSIVP under a number
of suitable conditions imposed on the parameters. Finally, we demonstrate the
effectiveness of our findings through a number of numerical experiments.

2. Preliminaries

Throughout this section, the symbols 7 — ” and ” — ” represent the strong
and weak convergences, respectively.

Let C' be a closed convex subset of a real Hilbert space H. The metric
projection from H onto C'is the mapping Pc : H — C such that for each z € H,
there exists a unique point z = Pg(x) with

lz = 2} = inf [lo = yll.
Lemma 1. Let x € H and z € C' be any point. Then we have
(i) z = Pc(z) if and only if the following relation holds:
(x —z,y—2) <0, VyeC. (10)
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(ii) For all z,y € H, we have
(Po(x) = Poly),= —y) > [|Po(x) — Pe(y)|.
(iii) For x € H and y € C
ly = Pe(@)II? + |l — Po(2)||* < [lz —y|*.

The mapping T is called

(1) L-Lipschitz continuous with L > 0 if for all z,y € C,

|7 — Tyl < Lz — |
If L =1, then T is called a nonexpansive mapping.
(2) quasi-nonexpansive if |Tx — y|| < ||z — y|| for all z € C,y € F(T),
(4) 7-demicontractive if F(T') # () and there exists k € [0, 1) such that

Tz —y||* < ||z —y|*> + 7llz — Tz||?, for all x € C,y € F(T).

(6) T-demimetric [20] if F/(T) # () and there exists 7 € (—00,1) such that for
any x € C' and y € F(T'), we have

1—71

(x —y,x —Tzx) > |z — Tz

Lemma 2 ([14]). Let T : C — H be a nonezpansive mapping. Then T is
demiclosed on C' in the sense that if {x,} converges weakly to x € C' and {z,, —
Tz} converges strongly to 0, then x € F(T).

Lemma 3. [22] Let H be a real Hilbert space. Then for all x,y € H and o € R,
the following hold:

(1) o +yl* < 2] + 2(y, = + y);
(2) oz + (1 = a)yll? = aflz|* + (1 — a)[lylI* — a(l — a) ||z — y*.

Let us review some important nonlinear mappings (or operators) and their
relationship in convex analysis. For any x,y € H, the operator A : H — H is
said to be:

(a) n—strongly monotone, if there exists n > 0 such that

(Az — Ay, z —y) > nl|z — y|[%;
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(b) monotone, if

(Az — Ay, = —y) > 0.
(¢) pseudomonotone, if
(Az, y —x) 2 0= (Ay, y —x) =2 0;
(d) quasimonotone, if

(Az, v —y) > 0= (Ay, = —y) > 0.

It is obvious that (a) =>(b)=(c)= (d). But the converses are not generally true.

Lemma 4. [15, 30] Let C be a nonempty, closed and convex subset of a Hilbert
space H and F': H — H be an L-Lipschitzian and quasimonotone operator. Let
y € C. If for some z* € C, we have (F(y),z* —y) > 0, then at least one of the
following must hold:

(F(z*), 2" —y) >0 or (F(y),z"—y)<0Vz"e€C.

Lemma 5. ([21]) Let H be a Hilbert space and C be a nonempty, closed and
convex subset of H. Let k € (—00,0) and T be a T—demimetric mapping of C
into H such that F(T) # 0. Then, F(T) is closed and convez.

Lemma 6. [3] Let H be a real Hilbert space and F : H — H be a S—strongly
monotone and L— Lipschitz continuous mapping on H. If a« € (0,1),n € [0,1—q]

and u € (0, i—é), then for all x,y € H, we have

I[(T =n)z — apF(z)] = [(1 =)y —apF )] < (1 —n—ad)llz -yl
where § =1 — /1 — (28 — uL?) € (0,1].

Lemma 7. [19] Let {a,} be a sequence of nonnegative real numbers, {ay,} be a
sequence of real numbers in (0,1) with condition

[eS)
E O, = 00
n=1

and {b,} be a sequence of real numbers. Assume that

ant+1 < (1 — ap)an + apby,Vn > 1.

If lim supb,,, < 0 for every subsequence {an,} of {an} satisfying the condition
k—o00

liminf(an,+1 — an,) > 0,
k—o0

then lim a, = 0.
n—oo
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3. Main Results

Assumption 1. Let H; and Hs be real Hilbert spaces and C and Q be nonempty
closed and convex subsets of Hy and Hay, respectively. Suppose the following
conditions are satisfied:

(C1) A: Hy — Hj is a quasimonotone and Ly -Lipschitz continuous with Ly > 0.
Also, A is sequentially weakly continuous, i.e., each sequence {x,} C C
converging weakly to x implies { A(xy,)} converging weakly to {A(x)}.

(C2) B: Hy — Hy is a bounded linear operator with B # 0 and S : Hy — Hs is
a v—demimetric mapping and demiclosed at zero.

(C3) G : Hi — Hj is a —strongly monotone and Lo— Lipschitz continuous
operator on Hy with Ly > 0 such that § = 1 — /1 — (28 — vL2), where

v E (0,%).

(C4) {un} is a positive sequence with p, = o(ay), {Bn} C (a,1 — ay,) for some

a>0 and {on} C (o, 1), where a > 0, le anp =0 and Y a, = 0.

n=1
(C5) Denote the set of common solutions by I' :={z € VI(C,A) : Bz € F(S))},

where z is a unique solution of VI(T',G).

Algorithm 1. Initialization: Choose § > 0, A >0, u € (0,1), p € (0,2). Let
xo, 1 € H be arbitrary.
Iterative Steps: Cualculate x,41 as follows:

Step 1. Given the iterates xn—1 and x, for each n > 1, 8 > 0, choose 0, such that
0<80, <0,, where

min{0, =}, if an # 2o,

0, otherwise.

Step 2. Compute
Yn = Ty + Hn(xn - xnfl)a
Up = (Yn — M B*(I — S)Byy), (12)
Wp = PC(un - TnAun)a

where the steps size A, and T, are chosen as follows:

(1= 7)1 Byo — SByl”
[B*(Byn — 5By~ ©

O<e< A\, <
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if Byn # SByn; otherwise A\, = A and

in 4 Allun—wnl] .
Tn+l = { THn { [[Avn,— Awn || ° Tn}7 ZfAUn ?é Awy,. (14)

T, otherwise

Step 3. Compute

{ vn = Pr, (up — pratin(Aw)), (15)

Tnt1 = Pnn + (1 — Bn)vn — anoGuy, n €N,

where Ty, :={z € Hy : (up, — Aup — wp, 2 — wy) < 0} and ny, := %,
dp, = up, — wy — T (Au, — Awy,).
Set n:=n+1 and return to Step 1.

Lemma 8. Let C and Q) be nonempty closed and convex subsets of real Hilbert
spaces Hy and Hj, respectively. Suppose conditions (C1) to (C5) are satisfied.
Let {x,}52 1 be a sequence generated by Algorithm 1. Then {x,}5° is bounded.

Proof. Let p € T. By (yn) in (12) of Step 2, we get

lyn —pll = [lon —p+ On(Tn — Tn-1)||
|zn = pll + Onllzn — Tn—1]]

IN

0
= |lan = pll + an.—|lzn — 2o
Qp

But from (11) in Algorithm 1, with @, # z,_1, 0, < 0, < —#2— foralln > 1,

= lzn—2n-1 H

that is 6,, < m Then from (C4), using the fact that u, = o(ay,), we get
0
Lz — Tt < fn 50 as n— o (16)
an an,

Hence, the sequence {g—"Hmn — ZTp—1 H} is bounded and so there exists a constant

M > 0 such that z—’;Hxn — xp_1]| < M for all n # 1. Thus,
lyn = pll < llzn — pll + anM. (17)
By definition of (u,) in (12) and step size A, in (13), we get

lun —pl> = lyn — AaB*(I — S) Ay, — pl|®
- Hyn _pH2 - 2An<yn - D, B*((I - S))Byn>
+H[AnB* (I — S)BynHQ
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= Hyn _pH2 - 2/\n<Byn — Bp, (I - S>Byn>
+”>‘nB*(I_S)BynH2

< Alya = pl* = Au(1 = 7)1 By — SBya|®
FAZ|B*(I - 5)Byn?
= g = PI* = M| (1 = 7)1 By — SByal” (18)
—allB* (Byn — SBy)|?]
< lyn —pl*.
This implies
ltn = Il < llyn = pll < Iz — pll + @M. (19)

Next, since p € I' C C, from (12) we have w,, C C. Then
(Ap,w, —p) >0, (20)

and with A being a mapping on C, by Lemma 4, we have

<Awnawn - p> > 0. (21)
Then
<Awn77)n - p> = <Awn77)n - wn> + <Awna Wp — p)
> <Awn7 Un — wn> (22)

By definition of T, in Algorithm 1, we get v, € T,,. Thus
<Un - TnAun — Wn, Un — wn) < 07
which implies

<dn7 Up — wn> = <un — Wn — Tn(Aun - Awn): Unp — wn>
= (un - TnAun — Wnp, Unp — wn> + Tn<Awn7 Un — wn)
< T(Awn, v, — wy). (23)

Combining (22) and (23), we get

dnavn - un> + <dnaun - wn) = <dna'Un - wn>
Tn<Awna Un — p>' (24)

A

Using (15), (24) and the fact that then Projection mapping is firmly nonexpan-
sive, by Lemma 1(ii), we get

2lvn —pl* < 2(un —p — pTannAwy, v, — p)
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= H'Un - pH2 + Hun —pP—- PTnnnAwn|’2 - ”Un — Un + PTnnnAwn”Q

= lva =2l + lun = pII* = llva = yull> = 2070 (Awn, up — p)
—2pTp M (Awy,, Uy, — Up)

= o = plP* + [lun = pI* = lvn = unll® = 27010 (Awp, v — p)

< lon =l + llun = pl* = llon = wall® = 2000 (dn, 00 — yn)

=200 (dpy U, — W)

[ p”2 + [lun _pH2 — Jlon — “n”2 + 2010 (dns un — vp) — 2p7772L||dn||2

= o = plP* + [fun = pI* = lvn —unll* + PPz | dull? = 20m3|dn |

+an - unH2 - Hun — Un — pnndnH2'

IN

Thus
lon =pl* < Jlun —pl” + p*malldnll” = 207 | dn|?
—lun —vn — P77ndnH2- (25)
And
(ot — wn) = |ttn — wp|2 = T(Aun — Atwn, tn — wy)
= Hun*wnHZ*TnHAun*AwnHHUn*wn”
T,
> Jlun — wal® = 2wy — wn?
Tn+1
-
= (1= 2 g — w2
Tn+1
Since
ldnll < Nlyn — wall + 7ol Ayn — Awy||
T,
< Nyn — wall + —— ]| Ayn, — Aw,|
Tn+1
.
= (14 )l — wall,
Tn+1
we have
(dp, up, — wh,)
Bl = (g — ) ot
n
Tl — T2 2
> (7) Uy — Wyl 26
= e [un — wn| (26)

Combining (25) and (26), we get

[on = pII° < lun —plI* = l[tn — vy — piindal?
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Tn+1 — T\ 2 2
o2 - (“7) tn — w2 27
2= ) (2T i, | 1)
Therefore
lvn = pll < |lun — pl|- (28)
It follows from (19) that
v = pll < |lzn — pll + an M. (29)

Hence, using definition of (zy41), Lemma 6 and (29), we get

[nt1 —pll = [[[(1 = Br)on — anoG(un)] = [(1 = Bn)p — 0o G(p)]
+Bnxn — p] - OénUG(p)H

< A = Bn)on = anoG(on)] = [(1 = Bn)p — anoGO)|
+Bnllzn — pll + cno|Gp) ||
< (1= Bn = and)|lvn = pll + Bullzn — pll + Buol|G(p) ||
< (1= Bn = and)llvn = pll + Bullen — pll + Buol|G(p) |l
< (1= Bn—and)llzn — pll + anM] + Bullzn — pll + Buo |G ()]
< (1= and)lzn = pll + anlol|G(p)[| + M]
< (1 and) e, — pf + 22ICNE ]
< max{||zy — pll, 6 o|G(p)|| + M]}.

Thus, by induction for all n > 1
lzn = pl| < max{|lz1 = pll, 6~ [o|G(p)]| + M]}.

Hence {z,} is bounded. It follows that {y,}, {u,} and {v,} are all also bounded.
<4

Lemma 9. (See Lemma 3.6 in [29]) Let {wy} and {u,} be sequences generated by
Algorithm 1 with conditions (C1)-(C4) in Assumption 1. Suppose there exist the
subsequences {wy,} of {wyn} and {un,} of {un} such that {u,, } converges weakly
to z € Hy and SIL%O\|wnS — Up, || =0. Then z € VI(C, A).

Lemma 10. Let {z,,} be a sequence generated by Algorithm 1 such that Assump-
tion 1 holds. Then for any p € ', the following inequality holds:

lznsr = pl? < (1= and)llzn — plf?
On
+and0"H{E [l = 2 [+ 20(G(P), p = @as1)}]- (30)
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Proof. Let p € T'. Then, by Lemma 6 and (C3), we get

[ _pH2 = (1 = Bn)vn — anoG(vy) + Bran — p”2

= [[(A = Bn)vn — anoG(vn)] — [(1 = Bn)p — anoG(p)]
+BnTn —p) — O‘nUG(p)HQ
[[(1 = Bp)vn — anoG(vn)] = [(1 = Br)p — anoG(p)]
+BnTn — p)”2 + 20,0(G(p), P — Tn1)
{1 = Bn)vn — anoG(vn)] = [(1 = Bn)p — anaG(p)]|
B0 = plI}? + 2000(G(p), p — Tat1)
{(1 = 8o = and)llva = pll + Bullza — p[}?
+20,0(G(p),p — Tn+1)
(1= Bn = and)llvn = p|1* + Bullzn — plI? (31)
+20,0(G(p),p — Tpy1).

IN

IA

IN

IN

We deduce from stepsize A, in (13) that
62HA*(yun - SByn)H2 < Ane|| B (Byn — SByn)HQ
< Aa[(1=7)|[Byn = SByall* = Al B*(1 = ) Byn|). (32)
Thus, combining (19), (30) and (32), we get

lva =2l < lyn = plI* = €14 (Byn — SByn)I* = lun — va — piindal|?

T, - 2
—p(2 = ) (2R g — w2 (33)
Tn+1 + Tnit

And from definition of (y,,) in (12), we have

lyn —pI> = ll#n + On(zn — T01) — pl|>
= |lzn — plI? + 200 (20 — P, 20 — Tn—1) + 02|20 — Tn|?
< Alzn = plI* + 20nllzn — pllln — zn-1 ]l + 05|20 — zn—1 ]
< lan = plI? + Opllzn — 2o ||2l2n — pll + Onllzn — zp—1]]
< lwn = pl? + Onllzn — 2o || M, (34)

for some constant M; > 0. Combining (32), (33) and (34), we get

| Znt1 —pH2 < (1 - )|z, - pH2 + Onllzn — zn-1|| M1 + 200,0(G(P), p — Tnt1)
—(1 = Bn — and) GQHB*(Byn - SByn)”2
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— 2
ity — v — prd |2 — p(2— ) (LT TREN 2
Jun = vn = prncall? = p(2 = p) (0 ) e — o] 35)
< (1= and)|zn —pl? + an5(5_1[9n/an|\xn — p||M:
+20(G(p), p — wns1)]).

This completes the proof. «

Theorem 1. Let Assumption 1 hold. Then, the sequence {x,} generated by
Algorithm 1 converges strongly to an element z € T, which is also a unique
solution of the variational inequality problem

(Gz,p—2) >0 forall peT. (36)
Proof. Let p € I'. Then by Lemmas 6 and 10, we only need to show that

limsup(G(p),p — Tn,41) <0

§—00

for every subsequence {||z,, — p||} of {||z, — p||} satisfying
liminf ({2,411 = pll = l[zn, = pll) = 0.
§—00
Now, let {||z,, — p||} be a subsequence of {||z, — p||} such that
liminf ({2, 41 = pll = [[2n, = pll) = 0.
§—00

Then, since {||zn,+1 — p|| + |zn, — ||} is bounded, there exists greatest lower
bound K > 0 such that

liminf (|21 = p|? = on, = pl*) = lminf{(|en,+1 -l + |20, —pl)
S§—00 S§—00

%(n, 41~ Il = 12, — I}
Kliminf{(an, 11— pll ~ ln, — oI}
0. (37)

v

v

From (35) and (37), we obtain
0 < &[B*(Byn — SByn)lI* + llun — v — prindn]|*

Tl — Taft\2 2
+p(2 — <7) Uy, — W
P( :0) ol + Tl H n n“

< ~(lznss = plI? = llzn = pII?)
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+an(5<(5_1[9n Jaml|n — Tn_1||Mi
+20(G(p),p = 1)) — ln — pI1?).

By taking limsup as s — oo and using (37), we obtain

0 < hmsup(EZHB*<Byns - SByns)Hz + Huns - Uns - pnndns”Q

§—00

T s+1 — Tnslu 2 2
2= () T = )
+p( p) Thotl +Tns,u ”uns wns”

—liminf(||2n,+1 — Pl = |l2n, — p|I?)
S—00

< 0. (38)

IN

This demonstrates that
lim (¢ B*(Byn, = SBya,) |2 + ltn, = vn, = piind, |1
$—00

Tns+1 - Tnslu’ 2 2
(T ) 20
+p( p) Tns+1 + TnS,LL ||uns wns ||

Thus,
lim ||B*(By,, — SByn,)|| =0,
S$—00
lim [[un, — vn, — padn,|l =0, (39)
S— 00
lim ||up, — wn, || = 0.
S— 00

Since S is a T—demimetric mapping, B is a linear operator and by boundedness
of {yn} there exists M > 0, for By, # Sy, we have

1—171
0< THByn - S(Byn)HQ < (Byn, — Bp, BynSByn>
= (Yn — D, B*(BynSByn)>
< N|yn = plll|B*(Byn — S(Byn))|l
< M| B*(Byn — S(Byn))|-
It follows from (39) that

1—7

0
S

|1 Byn, — S(Byn.)||* < M| B*(Byn, — S(Byn,))|l = 0 as s — cc.
Hence

§—00
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From (13), we know that 0 < e < A, for all n > 1. Then with u,, = y, — A\, B*(I —

S)Byy, and (39), we get
S5—00
And combining (39) with (41), we get
sliggouwns - ynsH =0.

Furthermore, from (12) we get

Oy,

s

Hyns - m”s” - Hxns - mns_l” —0

as s — 0o, and it follows from (41) that
lwn, = 2, || < lwn, = yn. |l + [1yn, = zn,[| =0
as s — 0o0. Thus, combining (39) and (44), we get
Tim [, — 2, = 0.

And, we know that

|tn — vl <t —vn — pindn|| + p1n||dn |
Uy — Wy, d
x|
< Nlup — v — pndy || + plltn — wa |-

Thus,

||uns - Uns” S ”uns - Uns - pnnsdnsH + ||uns - wns”

With this and (39), we get

ligglouuns - /UnsH = O

(41)

(44)

(45)

(46)

And with ||v, — zp|| < ||vn — un|| + ||un — 2], it follows from (45) and (46) that

Sliiglouvns - x”a” = 0

From (15) we have

[Znt1 — 2l < (1= Ba)llvn — 2|l + anlloGuy||

(47)
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It follows from (C4) and (47) that
Tim 2,1 = 20, | = 0, (48)

Furthermore, since {,,} is bounded, there exists a subsequence {xy,, } of {zn, }
such that {z,,, } converges weakly to z in Hy ast — oo. From (45), we know that
{un,, } converges weakly to z € Hy, thus with (39), we conclude by Lemma 9 that
z € VI(C, A). Also, from (43), we have y,, — z. Since B is bounded and linear,
we get By, — Bz € Hy and from (40) we know that SIL%O\|BynS — SByp, || = 0.

With S been demicclosed at zero, we have Bz = SBz, that is = € B~1F(S).
Therefore, z € I' = VI(C, A) N B~1F(S). Following that, we demonstrate that z

is a unique solution to the variational inequality problem (36). With respect to
(15), we have

G(vp) = b (mn — Tpt1+ (1= Bn) (v, — xn))

ooy

For any p € T, since ay, > o > 0, {B,} C (a,1 — o) for some a > 0 and {v,} is
bounded, we have

(Gon)n=p) = (@0 as1,00— p)
+(1 - ﬁn)<vn — Tp,Unp — p>)
M

IN

= (llen = @nstll + (1 = @) v = 2l )-

Therefore,

M
(G0n,,)stny = P) €~ (20, = Tnpiall + (1= @) o, =, ])-

Taking limit as ¢ — oo on both sides of the above inequality, and knowing that
Tp,, — 2, by using (47) and (48), we get v,,, — 2, which implies

<G(Z)7Z_p>§07 VpGF

Thus, z € T" is a solution of the variational inequality problem (36). Since G is
B—strongly monotone, z is a unique solution of (36).
Next, we show that limsup(F(z),z — x,,) < 0. Without loss of generality, for

§—00
any p € I', there exists a subsequence {z,,, } of {zs} which converges weakly to

p. Then

limsup(G(2),2 —zn,) = lim(G(2),z — zp,,)

§—00 t—o0
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= (G(2),z—p) <0. (49)
We also know that
(G(2), 2 = 2ny1) = (G(2), 2 = on) +(G(2), 20 — Tnp1)- (50)
From (48), (49) and (50), we get
limsup(G(2), 2 — 2p,41) < 0. (51)

5§—00

Finally, we show that z,, = z € I'. From Lemma 10, we obtain

21 = 2> < (1= and)l|lzn — 2|

0
0316~ o = wt | M+ 20(G(2), 2 = 2ns) - (52)

Therefore, by (51), limsup¥, < 0, where ¥, := 5[6*1{3—’;\\3371 — Tp_1|| My +

S5—00
20(G(z), z—2p+1)}], under the assumption that lim inf(HaznsH—zH2—Ha;nS_Z||2) >
S§—00
0. Then from (52) and Lemma 7, we obtain lim ||z, —z| = 0, hence z,, — z € T.
n—oo

This completes the proof. «

4. Numerical Example

In this section we present a numerical illustration of our Algorithm 1 and then
compare it with Algorithm 3.1 of Tan et al. [23].

Let H=RSand C = {z € R : 1 < 2; <3, i =1,2---,5}. Consider the
quadratic fractional programming problem (see [4])

T Bz + o'z + ag

where
5 -1 2 0 2 1 1
-1 6 —-130 2
B=|2 -1 3 0 1|, a=|-1|, b=|-1], ap=-2, by =20.
0 3 0 50 -2 0
2 0 1 0 4 1 1
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It is easy to see that

(bTz +by)(2Bx + a”) — b(z" Bz + o™z + ag)
(le’ —+ b0)2

Vix)= .
Let M = Vf. Then M is Lipschitz continuous on C' with the constant L =
max{||M(z)|| : = € C}. We compute the value of L using Matlab to obtain
L = 149. The mapping M is said to be pseudomonotone since f is pseudo-
convex. Now, let the mapping S : R> — R® be given in the form S(z) =
Bz + ¢, where B € R>*? is a positive definite and symmetric matrix and ¢ € R®
with their entries in (0,2). It is obvious that S is Lipschitz continuous with a
constant Lg = max{eig(P)} and a-strongly monotone with the coefficient o =
min{eig(P)}, where eig(P) denotes all the eigenvalues of P. For implementation
of both algorithms, we choose 6 = %, uw=205p=150=0.03, ¢, = m and
Qn = 7%3. In particular, we let 3, = n%rl in Algorithm 1 and we choose § = 0.003
and £ = 0.9 in Algorithm 3.1 of Tan et al. [23]. We let the stopping criterion be
given as || Zn11 — nl| < €, where € = 1074, Our implementation of the methods

is completed by selecting various initial values of g and z; as follows:
(i) o =(0,0,0,0,0) and z; = (1,1,1,1,1);
(ii) o = 1.5 x rand(5,1) and z1 = 2 x rand(5, 1);
(iii) o = 2.5 x rand(5,1) and z1 = 2 X rand(5, 1);
(iv) xo =5 x rand(5,1) and x; = 4 X rand(5,1).

The result of this experiment is presented in Figure 1 below.

—%— Algorithm 1 —— Algorithm 1
—<—Tanetal. —<—Tanetal

108 L L L L L 108
3 0



Modified Inertial Method for Solving Bilevel Split Quasimonotone Variational Inequality 187

10 T T T T 10

—%— Algorithm 1 —%— Algorithm 1
—<—Tanetal. —<—Tanetal

0 5 10 15 20 25 30 35 40 0 5 10 15 20 25 30 35 40 45
Ny

umber of iterations Number of iterations

Figure 1: Top left: Case (i); Top right: Case (ii); Bottom left : Case (iii); Bottom right: Case (iv).
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