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Abstract: We propose a modified extragradient method for solving the variational inequality problem
in a Hilbert space. The method is a combination of the well-known subgradient extragradient with the
Mann’s mean value method in which the updated iterate is picked in the convex hull of all previous
iterates. We show weak convergence of the mean value iterate to a solution of the variational
inequality problem, provided that a condition on the corresponding averaging matrix is fulfilled.
Some numerical experiments are given to show the effectiveness of the obtained theoretical result.
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1. Introduction

Let H be a real Hilbert space with an inner product (-, -) and the associated norm
|| - ||- Let C be a nonempty closed convex subset of 7, and let F : H — H be a monotone
operator defined by

(x =y, F(x) = F(y)) 2 0,
forall x,y € H, and a L-Lipschitz continuous operator defined by

[F(x) = F)ll < Lllx =yl

for all x,y € H. The (Stampacchia) variational inequality problem is to find a point x* € C
such that

(F(x*),z—x") > 0forallz € C. 1)

We will denote the solution set of the considered variational inequality by VIP(F,C)
and assume that it is nonempty. Since VIP(F, C) has been utilized for modeling many
mathematical and practical situations (see [1] for insight discussions), many iterative
methods have been proposed for solving it. The classical method is due to Goldstein [2]
which can be read in the form: for a given x; € H, calculate

Xp41 i= Pc(xk—TF(xk)), keN, (2)
where T > 0 is a step-size parameter and P( is the metric projection onto C. By assuming
that F is ;7-strongly monotone and L-Lipschitz continuous and 7 € (0,27/L?), it has been

proved that the sequence generated by (2) converges strongly to the unique solution of
VIP(F,C).
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As the convergence of the iterative scheme in (2) needs to use the strong monotonicity
of F which is quite restricted, in 1976, Korpelevich [3] proposed the so-called extragradient
method (in short, EM), which is defined by the following form: for a given x; € H, calculate

3
Yot = Pe(ve— TF()), ke, ©

{ Yi = Pc(xx — TF(xt)),
In the setting of a finite dimensional space, it has been proved that the sequence generated
by EM (3) converges to a solution of VIP(F,C) governed by Lipschitz continuity and
monotonicity of F. From such starting point, several variants of Korpelevich’s EM have
been investigated, for instance [4-9] and references there cited in. Especially, we only
underline here the work of Censor, Gibali and Reich [10]. As one can see from the above
scheme, EM requires the performing of two metric projections in each iteration. For this
reason, EM will be suitable for the case when the constrained set C is simple enough so
that the metric projection P onto C has a closed-form expression, otherwise one needs
to solve a hidden minimization sub-problem. To avoid this situation, Censor, Gibali and
Reich proposed the so-called subgradient-extragradient method (SEM), which requires
only one metric projection onto C for updating v, meanwhile, another one is replaced
by the metric projection onto a half-space containing C for updating the next iterate xj 1.

The method essentially has the form:
Yi = Pe(xx — TF(xx)), @

X1 :=Pr (e —TF(ye)),  keN,

where
T :={w e H: ((xx — TF(xk)) — Y, w — yx) < 0}.

It is worth noting that the closed-form expression of Py, is explicitly given in the literature
(see the Formula (7) for further details). The weak convergence result is also given in the
paper [10]. Several variants of SEM have been investigated, see for instance [11-16]. Note
that, even if SEM has the advantage of reducing the performance of the metric projection
onto C when performing xj 1, there still is the metric projection when evaluating yy, in this
situation the inner-loop iteration remains when the constrained set C is not simple enough,
for example, the intersection of a finite number of nonempty closed convex simple sets.

On the other hand, let us move to another aspect of the nonlinear problem. Let
T : H — H be a nonlinear operator, the celebrate fixed-point problem is to find x* €
FixT := {x € H : x = Tx} # @. In order to solve this problem, we recall the classical
Picard’s iteration which updates the next iterate xj 1 by using the information of the
current iterate xy, that is

Xyl = Txg, k e N.

This kind of method is known as the memoryless scheme, and it is well-known in the
literature that the sequence generated by Picard’s iterative method may fail to converge to
a point in Fix T. In 1953, Mann [17] proposed a modified version of Picard’s iteration as

Xyl = TXg, keN,

where X} denotes a convex combination of the iterates {x]-};‘:l, or in another word, xj
is a point in the convex hull of all previous iterates. This method is known as Mann’s
mean value iteration. The advantage of Mann’s mean value iteration is underlined for
avoiding some numerical desirable situations, for instance, the generated sequence may
have zig—zag or spiral behavior around the solution set, see [18] for more insight discussion.
Some works based on the idea of Mann’s mean value iteration have been investigated,
for instance [18,19].

In this work, we present an iterative method by utilizing the ideas of the celebrated
SEM together with Mann’s mean value iteration for solving VIP(F, C) governed by mono-
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tone and Lipschitz continuous operator. We show that the sequence generated by the
proposed method converges weakly to a solution of VIP(F, C). To demonstrate the numeri-
cal behavior of the proposed method, we consider the constrained minimization problem
in which the constrained set is given by the intersection of a finite family nonempty closed
convex simple sets. We present numerical experiments which show that, under some
suitable parameters, the proposed method outperforms the existing one.

2. Preliminaries

For convenience, we present here some notations which are used throughout the
paper. For more details, the reader may consult the reference books [20,21].

We denote the strong convergence and weak convergence of a sequence {x}> ; to
x € ‘H by x; — x and x; — x, respectively. We denote the identity operator on ‘H by Id.

Let C be a nonempty, closed, and convex subset of . For each point x € H, there
exists a unique nearest point in C, denoted by Pc(x), that is,

—P = inf |[x —y|. 5
Il = Pe(x)| = inf llx =y ®)

The mapping Pc : H — C is called the metric projection of H onto C. Note that P¢ is a
nonexpansive mapping of # onto C, i.e,,

IPc(x) = PcW)Il < llx=yll,  Vx,yeH.
Moreover, the metric projection Pc satisfies the variational property:
(x = Pc(x),Pc(x) —y) >0, VxeH,yeC. (6)
Leta € H\ {0} and B € R, we define the hyperplane in H by
H(a;p) :={x € H: (a,x) = B},
and the half-space in H by
He(a;p) :={x € H: (a,x) < p}.

It is clear that both hyperplane and half-space are closed and convex sets. Moreover, it
is important to note that the metric projection onto the half-space H<(a; B) can be done
explicitly as the following formula:

(a,x)—p

e TR if (a,x) > B,

Pu_(ap) (%) 1= { @)

X, if (a,x) <B.

For a point x € ‘H and a nonempty closed convex C C H, we say that a pointz € ‘H
separates C from x if,

(x—z,z—y) >0, vy € C.

We say that an operator T : C — H is a separator of C if the point Tx separates C from a
point x for all x € H. It is clear from the relation (6) that the projection P is a separator of
C. It is worth noting that for any x ¢ C, the hyperplane H(x — Pc(x); (Pc(x), x — Pc(x)))
cuts the space ‘H into two half-spaces. One space contains the element x while the other
one contains the subset C. We also know that

C C He<(x — Pc(x); (Pc(x), x — Pc(x))),

and the hyperplane H< (x — Pc(x); (Pc(x), x — Pc(x))) is a supporting hyperplane to C at
the point Pc(x).
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Let A : H — 2" be a set-valued operator. We denote its graph by
Gr(A) :={(x,u) e H x H:u € Ax}.
We denote the set of all zeros of A by
ATH0):={xeH:0€ A(x)}.
The operator A is said to be monotone if
(x—y,u—v) >0,

forall (x,u), (y,v) € Gr(A), and itis called maximally monotone if its graph is not properly
contained in the graph of any other monotone operator. Note that if A is maximally
monotone, then A~1(0) is a convex and closed set.

Let C C H be a nonempty closed convex set. We denote by N¢(x) the normal cone to
Catx e C,ie,

Ne(x):={yeH:{y,z—x) <0,Vz € C}.

Let F : H — H be a monotone continuous operator and C be a nonempty closed
convex subset of #. Define the operator A : H — 27 by

[ F(x)+ Nc(x), for xeC,
Alx) = { @, for x ¢ C.
Then, we have A is a maximally monotone operator, and the following important prop-

erty holds:
VIP(F,C) = A~}(0).

3. Mann’s Type Mean Extragradient Algorithm

In this section, we present a mean extragradient algorithm for solving the considered
variational inequality problem.

We start with recalling the so-called averaging matrix as follows. An infinite lower
triangular row matrix [« k,]-];:’j:l is said to be averaging if the following conditions are satisfied:

(A1) forallk,j > 1, X, >0;

(A2) forallk > 1,if j > k, then oy ; = 0;
(A3) forallk > 1, a; = 1;

(Ad) forall j > 1, limy o ; = 0.

For a sequence {x};>; C H and an averaging matrix [D‘k,j];fj:lr we denote the mean
iterate by

k
X = Z Ak, iXj,
j=1

forall k > 1.
Now, we are in position to state the Mann mean extragradient method (Mann-MEM)
as follows Algorithm 1.
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Algorithm 1: Mann’s type mean extragradient method (Mann-MEM).

Initialization: Select a point x; € H, a parameter T > 0 and an averaging matrix
["‘k,j]]?j:y
Step 1: Given a current iterate x;, € H, compute the mean iterate

k
X = Z X jXj
=

Compute
Yk = P (X — TF(Xy)).

Step 2: If y; = Xy, then X € VIP(F,C) and STOP.
If not, construct the half-space Tj defined by

T :={w € H: (X — TF (X)) — yp w — yx) <0},
and calculate the next iterate
Xkr1 = Pr (% — TF (yx))-
Update k = k + 1 and go to Step 1.

Remark 1. In the case that the averaging matrix [ny, j],‘:"].zl is the identity matrix, then Mean-MEM is
reduced to the classical subgradient extragradient method proposed by Censor et al. [10] Algorithm 4.1.

The following proposition confirms us a stopping criterion of Mann-MEM on Step 2.

Proposition 1. Let {Xy}7> ; and {yi }3-, be sequences generated by Mann — MEM. If there is
ko € N such that yi, = Xy, then X, € VIP(F,C).

Proof. Let kg € N be such that y;, = Xj,. Then, by the definition of y;, we have X, =
Yk, = Pc(Xk, — TF(Xk,)), which yields that X;, € C. For every z € C, we have from the
inequality (6) that

(z = Xy, Ty — TF (X)) — Xgy) <O,

and then
<Z *fko,F(kaD >0,

which holds by the fact that T > 0. Hence, we conclude that X}, € VIP(F, C) as required. [

According to Proposition 1, for the rest of our convergence analysis, we may assume
throughout this section that Mann-MEM does not terminate after a finite number of
iterations, that is, we assume that y 7# xj for all k > 1.

The following technical lemma is a key tool in order to prove the convergence result
of a sequence generated by Mann — MEM.

Lemma 1. Let {x;}7> , be a sequence generated by Mann — MEM. For every k > 1and u €
VIP(F, C), it holds that

k
er — 0l < 1% — 0] = (1= T2L2) 1% — il * < )0 gl — el = (1= T2L2) 15 — el

j=1
Proof. Letk > 1 and u € VIP(F, C) be fixed. Since F is monotone, we note that

(F(yx) — F(u),ye —u) 20,
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which implies that

(F(yx),yx —u) > (F(u),yx —u) >0,

where the second inequality holds true by the fact that y; € C and u € VIP(F,C). Thus,
we also have

(F(i), 21 — 1) = (F(Yr), Xk — Yi)- ®)
Now, invoking the definition of Ty, we note that

(k41 — Yo (X — TF (%)) — k) <0

and, it follows that
(k1 =Yoo Xk — TF(y) —yk) = (%41 — Yoo Xk — TF(X) — W)
{1 — Y —T(F(yx) — F(Xk)))
< T(Xkg1 — Y F(Xk) — F(yk))- ©)

Denoting zj := X; — TF(yx), we note that
2 2
X1 —ull® = ||Pr(zx) —ul

= ||Pr(z¢) — 2z +zx — ul?
= ||Pr(z¢) — zlI* + ||z — ull* + 2(Pr, (zx) — z4, 2 — 1) (10)

Note that, it follows from the variational property of PTk that

0 > 2(zx — Pr(zk),u— Pr,(z))
= 2|lzx — Pr(zi) [I* + 2(Pr, (24) — 24, 2 — 14),

and which yields that
12 = Pr, (z0)[I” + 2(Pr, (zx) — 2,2 — u) < —||2% — Pr(z) > (11)
By substituting (11) in (10), we obtain

Ierr =l <z = ull® = |z = Pr(z) 117

1% — TF (yi) — ull* = 1T — TF(yi) — xps1 |
=[x — ul® + TF(ye) 1> — 2T(F (yk), X — 1)
— 1%k = xe1l1? = TIF (vi) |1* + 27 (F (yk), Tk — Xiy1)

=[x — ul® = 1% — x| + 2T (F (y), 1 — Xpq1)-

Thus, from above inequality and by using (8), (9), we have

s —ull® < 1% — ull® = 1% — xeea® + 27(F (i), vk — Xiq1)
<%= ull® = 1% — vi + Y — sl + 20(F (i), vk — Xesn)
= me— ull® = 1% — vell® = vk — i 1P — 2% — vio Vi — X1
+2T(F (yx), Yk — Xk+1)
= me = ull® = 1% — vell® = vk — 2 1* — 20y — 21, % — vk — TF (%))
< me = ull® = (17 — yell® = vk — xen ® + 27y — xer1, F(x) — F(yi))
< 1% — ull® = 1%k = yiell® =y — x> + 2y — 2 [HIF(Ze) — F(yi) -

(12)
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By using the L-Lipschitz continuity of F and the fact that 2ab < a? + b? for all a,b € R,
we have

e —ull® < % —ull® = 1% — vell* = llye — x|
+27L|lyie — Xpega 1%k — vl
< 1® = ull = 1% = vel* = vk — xea?

+ L35 — yiell* + Iy — xiqa |
= |x—ul®— (1= 7L ||x — v

Finally, by using the assumption that [uck,j],‘f’j:l is an averaging matrix, and the con-

vexity of || - [|?, we have

Ixess —ul® < T —ul® = (1= 7°L%) |3 -yl

2
k k
Yowixi— Y | — (1—°L?) |7 — il
= =

2
= (1= L)% — wil?

k
Z Oék,]‘(x]' — u)
j=1

IN

k

Y g jllxg — ull? = (1= 72L%) [T — wil?,
j=1
and the proof is completed. [

Next, we recall the following concept which plays a crucial role in the convergence
analysis of our work. The following proposition is very useful in our convergence proof,
and it is due to [22] (Section 3.5, Theorem 4).

Proposition 2. Let { @y }7> ; be a real sequence, r € R, and [ock,j],‘j‘}:l be an averaging matrix.

If px — 1, then @) := Z;f:l Xk j@j =T

An averaging matrix [, ;[i*_; is said to be M-concentrating [18] if for every nonnega-
tive real sequences { ¢y }7> ;, and {e}}> ; such that };7 ; & < +o0 and it holds that

Pr+1 < Pyt ks (13)
where @ := Z;-‘:l Xk, ;i Pjs for all k > 1, we have the limit limy_,, @y exists.

Note that in view of Lemma 1, if we add an additional prior criterion on 7 so that the
term (1 — 72L2)||%, — y || of the right-hand side is nonpositive, together with the assum-
tion that the averaging matrix [ock/]«],i"j:l is M-concentrating, it will yield the convergence of

the sequence {||x; — u/|?}_,. Now, we are in a position to formally state the convergence
analysis of Mann-MEM.

Theorem 1. Assume that the averaging matrix [ock,j],‘szl is M-concentrating and T € (0,1/L).

Then any sequence {Xi}z., generated by Mann — MEM converges weakly to a solution in
VIP(F,C).

Proof. Letk > 1and u € VIP(F,C) be fixed. Now, we note from Lemma 1 that

k
1 — ull® < 3 el — > = (1= T2L2) % — il (14)
j=1
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Since T € (0,1/L), we have
0<1-72L% <1, (15)

and then the inequality (14) can be written as

k
s — ll? < Y g llxy — ul|?.
j=1
In view of ¢ := ||x; — u||? and ¢ := 0 for every k > 1in (13), and by using the assump-

tion that the averaging matrix [(xk/]-}Zf’j:l is M-concentrating, we obtain that limy ., |[xx —
u||? exists, say r(u) € R. Invoking Lemma 2, we have lim;_,, E?:l agjllxj — ul|? exists

with the same limit r(u), and subsequently, it follows from these together with (14) and
0<1-—72L% <1that

tim 1% — yell = 0. a6)
k—o0

Moreover, we note that from Lemma 1 again that

k
xen = ul? < 1% — ul® < ) apjllg — ull?,

j=1
we also have limy_,, [|% — u||?> = r(u).
Since the sequence {X; }{? ; is bounded, there are a weak cluster point x’ € H and a
subset {Xy, }{>, such that X, — x'. Thus, it follows from (16) that y;, — x'.
Now, let us define the operator A : H — 2% by

[ F(v)+ N¢(v), for veC,
A() '_{ @, otherwise.

Then, we know that A is a maximally monotone operator and A~1(0) = VIP(F,C).
Further, for (v, w) € G(A), thatis w € A(v) = F(v) + N¢(v), we have w — F(v) € N¢(v)
which means that

(w—F(v),v—y)>0 VyeC. (17)

Thus, by the variational property of y;, we have

(% = TF (%K) =y yx — ) 20,

that is,

<(yk;xk) + F(Xk), 0 — }/k> >0, (18)

forall k > 1. Hence, by using (17) and (18) and replacing y by yx, and yj by yx,, respectively,
we have

(wo—y) = (Fv),0—y)

o= () +F )0 w)
— F(yx,), v — i) + (F(yx,) — F(Xx,), v — wi,)

(T R
T >'U yki>

LY
=
2 &
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Taking the limit as i — oo, we obtain
(w,0—x") >0.

Now, since A is a maximally monotone operator, we obtain that ' € A~!(0) =
VIP(F,C).

Next, we show that the whole sequence converges weakly to x’. Assume that there is a
subsequence {¥/}5°, of {X }{7; such that it converges weakly to some " 7 x'. By following
all above statements, we also obtain that y’ € VIP(F,C) and limy ., [|Xx — ¥//||. Invoking

the Opial’s condition, we note that
lim ||% — || = liminf |7 — x| < Liminf||?5% —¢/|
k—o0 i—00 i—»00
= lim |7 — o/
1—00
— lim [ - /|
j—roo
< liminf |75 — «'|| = lim || — x'||,
—00 k—o0

which is a contradiction. Therefore, " = v/, and hence we conclude that {X; }° ; converges
weakly to x’. [

Next, we will discuss an important example of the M-concentrating averaging matrix,
for simplicity, we will make use of the following notions. For a given averaging matrix
["‘k,j]lioj:y we denote

“fc,j = a1 — (1= Rk k1) ks
()
pj = max ar; —1,00,
k=j
Jr = {jeN:ia; >0},

forallk,j > 1.
An averaging matrix [ak,j]}f].:l is said to satisfy the generalized segmenting condition [18] if

o k
) Z |zx,’{/j| < o0,
k=1j=1
If ) j=0forallk,j>1, then [zxk,j}fj:l is said to satisfy the segmenting condition.

The following proposition indicates the sufficient and necessary condition for an
averaging matrix satisfying the generalized segmenting condition to be M-concentrating.

Proposition 3. Let [“k,j]lioj:l be an averaging matrix satisfying the generalized segmenting condi-
tion. Then, ["‘k,j]?,)j:l is M-concentrating if and only if iminfy_, o aj , > 0.

Proof. The sufficient to be M-concentrating can be found in [18] (Example 2.5). The neces-
sary case is proved in [23] (Proposition 3.4) [

Example 1. An averaging matrix satisfies the generalized segmenting condition and li’lcrn infag ;. > 0
— 0

is the infinite matrix [ak,]-],‘?’j:l which is defined by

1—a)1 ifj=1andk>1,
agi=4 0 Cifj=z2andk <j,
a(l1—a)= if j>2andk > j,
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where the parameter « € (0, 1).

4. Numerical Result

In this section, we present the effectiveness of the proposed algorithm by minimizing
the distance of a given point over the intersection of a finite number of linear half-spaces.

Let c € R" and 4; € R” and b; > 0 be given data, for alli = 1,...,m. In this
experiment, we want to solve the constrained minimization problem of the form:

min.imize Il —c|? . (19)
subject to (a;,x) <bji=1,...,m.

Note that the function f := }|| - —c||? is convex Fréchet differentiable with V f is 1-Lipschitz
continuous gradient, and the constrained set C; := {x € R" : (a;,x) < b;},i=1,...,m,isa
nonempty closed convex set. Thus, the problem (19) fits into the setting of the variational
inequality problem (1), where F = Vf and C = N/"; C;. One can easily see that F is
1-Lipschitz continuous. In this situation, the obtained theoretical results hold and we can
apply Mann-MEM for solving the problem (19).

All the experiments were performed under MATLAB 9.6 (R2019a) running on a
MacBook Pro 13-inch, 2019 with a 2.4 GHz Intel Core i5 processor and 8 GB 2133 MHz
LPDDR3 memory. All computational times are given in seconds (sec.). In all tables of
computational results, SEM means the classical subgradient extragradient method [10],
while Mann-MEM means the Mann type mean extragradient method with the generalized
segmenting averaging matrix [a,;|i"_; is given by

(1—a)*1 if j=landk >1,
Ki,j = 0 ' if ] >2and k < j, (20)
a(1—a)7 if j>2andk >,

where the parameter « € (0,1). Note that the set Ty, := H< ((Xx — TF(Xx)) — yis (v, (X —
TF(Xk)) — yx)) in Mann-MEM is a supporting hyperplane to C at the point y,. In this
situation, the metric projection Pr, can be computed explicitly by the Formula (7) provided
that the estimate (X — TF(Xx)) — yx # 0. Nevertheless, if the estimate (X — TF (X)) — yx =
0, we have that the half-space T turns out to be the whole space H so that the iterate x;
is nothing else but the estimate X; — TF(y).

Observe that the extragradient type methods require the computation of the metric
projection onto the constrained set C which is the intersection of a finite number of linear
half-spaces. Of course, the metric projection P of this constrained set is not computed
explicitly, and we need to solve the sub-optimization problem (5) in order to obtain the
metric projection onto the constrained set. To deal with this situation, we make use of
the classical Halpern iteration by performing the inner loop: pick arbitrary initial point
¢1 € R" and a sequence {A;}?°;, we compute

@ip1 = Ai(xx — TF(%)) + (1 = Ay)Pe, Pe,, ;- P, Pey @i, Vi1 (21)

It is well-known that if the sequence {A;}?°; C (0,1) satisfies lim; o A; = 0, Y721 A; =
+00, and Y2 [Aiy1 — Aj| < +oo, then the sequence {¢;}{°; converges to the unique
point Pc (X — TF(Xk)) (see [20] Theorem 30.1), which is nothing else than the point yj in
Mann-MEM. In order to approximate the point yj, in all experiment, we use the stopping
criterion Hqﬁ’(:;l‘il:ﬂlu < 1078 for the inner loop. Notice that this strategy is also used when
performing SEM.

In the first experiment, we considered behavior of SEM and Mann-MEM in a very
simple situation. We choose n =2, m = 3,c¢ = [0.1,0.1] ", ay = [-1.5,1] ", a, = [1,-1]T,
a3 = [1,-2], and by = by = b3 = 0. It can be noted that the unique solution in the
problem is nothing else than the point [0.1,0.1] . We start with the influence of the stepsize
Ax = A/(k+ 1) for various choices of parameter A € (0,2) when performing SEM and
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Mann-MEM. We choose the starting point x; = [-0.2, —0.15] T, the stepsize T = 0.5,
and the parameter « in (20) to be 0.9. We terminate the methods by, for SEM, the stopping
criterions ||x; — c|| < 1075 or after 100 iterations, whichever came first, and for Mann-MEM,
the stopping criterions ||X; — c|| < 1075 or after 100 iterations, whichever came first. We
present in Table 1 the influences of the parameters A € [1.3,1.9] on the computational time
(Time), the number of iterations (k) (#(Iters)), and the total number of inner iterations (i)
given by (21) (#(Inner)) when the stopping criterions were met.

Table 1. Influences of the stepsize Ay = A/(k + 1) for several paramters A > 0 when performing
subgradient-extragradient method (SEM) and Mann mean extragradient method (Mann-MEM).

Method A Time #(Iters) #(Inner)
SEM 1.3 0.1826 14 47,630
1.4 0.1501 15 37,476
1.5 0.1177 15 28,591
1.6 0.0906 16 23,691
1.7 >0.2871 >100 >84,555
1.8 0.0899 30 23,648
1.9 0.0699 28 17,749
Mann-MEM 1.3 >1.0595 >100 >319,322
14 >0.7589 >100 >224 422
15 0.1180 18 33,285
1.6 0.0924 18 25,846
1.7 0.0906 19 21,495
1.8 0.0851 30 23,508
1.9 0.0607 23 15,925

It can be seen from Table 1 that, in each of these two algorithms tested, the larger values
of parameter A give the better algorithm performances, that is the least computational time
is achieved when the parameter A is as large as possible. This behavior may probably due
to the larger stepsize Ay, which is defined by the parameter A, can make the inner loop (21)
terminate in fewer iterations so that the algorithmic runtime decreases. However, we can
see that SEM with A = 1.7 and Mann-MEM with A = 1.3,1.4 need more than 100 iterations
to reach the stopping criterion. We observe that the high performance of both SEM and
Mann-MEM is obtained by the choice of A = 1.9, moreover, Mann-MEM with A = 1.9 gives
the best result of algorithm runtime 0.0607 seconds.

In Figure 1, we perform the experiments with varying the the stepsize T > 0 in the
two tested methods. With the same setting as above experiment and putting the inner-loop
stepsize Ay = 1.9/ (k+ 1) for SEM and Mann-MEM. We observe that the best computational
time for both SEM and Mann-MEM is obtained by the choice of T = 0.6

100

0.18
—¥—SEM 20
—¥— Mann-MEM
0.16 g 80
g 7]
So14 5 70
4] ®
& 80
% 0.12 2
2 B 50
o C
E 0.1 8 20
2 S
€008 >
§ : Z 30
0.06 20 —¥—SEM
—¥—Mann-MEM
0.04 10
0 01 02 03 04 05 06 0.7 0.8 0.9 0 01 02 03 04 05 06 07 08 09
Parameter 7 Parameter 7

Figure 1. Influences of the stepsize T > 0 when performing SEM and Mann-MEM.
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For more insight into the convergence behavior of Mann-MEM, we also consider the
influence of the parameter a given in Mann-MEM. We put Ay = 1.9/(k+1), and 7 = 0.6,
and the results are presented in Figure 2. It can be observed that the least computational
time and the number of iterations are achieved when the parameter « is quite large, that is,
the best algorithm’s performance is obtained by the choice of @ = 0.99.

0.4 - N

0.3 N

0.2 B

0.1 h

Computational time (sec.)

0 I I \ I I \ \ I I I I I
0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 0.99 0.999 0.9999

Parameter «

300 T T T T T T

250 -

200 -

150 |

100 [

Number of iterations (k)

0 I | I | I | I | I |
0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 0.99 0.999 0.9999

Parameter o

Figure 2. Influences of the parameter « > 0 for Mann-MEM.

In the next experiment, we also considered the solving of the problem (19) by the
aforementioned tested methods. We compare the methods for various dimensions n and the
number of constraints m. We put vectors a;,i = 1,...,m, whose coordinates are randomly
chosen from the interval [—m, m], positive real numbers b; = 0.5,i = 1,...,m, and the
initial point x; is a vector whose coordinates are randomly chosen from the interval [0, 1].
We set the point c to be a vector whose all coordinates are 1, and choose the best choices
of parameters A = 1.9, and stepsize T = 0.6 for SEM and A = 1.9, 7 = 0.6, and « = 0.99
for Mann-MEM. In the following numerical experiments, in order to terminate SEM, we
applied the following stopping criterion

[l k41 — Xl } 5
maxq ————, |[xx — il p <1077, (22)
e bl

and in order to terminate Mann-MEM, we applied the following stopping criterion

X1 — Xl = } -5
maxq ———— ||X — <107°. (23)
{ ||xk|| 1 || k yk”

We performed 10 independent tests for any collections of high dimensions n = 500, 1000,
2000, and 3000 and the number of constraints m = 50,100, and 200. The results are

presented in Table 2, where the average computational runtime and the average number of
iterations for any collection of n and m are presented.
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Table 2. Behavior of SEM, Mann-MEM for different dimensions (1) and different number of con-
straints (m).

" " SEM Mann-MEM
Time #(Iters) Time #(Iters)

500 50 38.7986 51.0 36.3368 51.2
100 94.3647 51.0 88.4383 51.0

200 248.4960 50.6 239.0405 51.0

1000 50 61.8089 52.0 58.6253 53.0
100 143.5451 52.0 137.0350 53.0

200 368.2668 52.0 344.8198 52.7

2000 50 123.3731 53.1 118.4089 54.0
100 257.4444 53.0 245.7529 54.0

200 604.0555 53.0 576.3775 54.0

3000 50 247.8855 54.0 242.2706 55.0
100 452.0647 54.0 440.8821 55.0

200 1070.5699 54.0 1031.5349 55.0

It is clear from Table 2 that Mann-MEM is more efficient than SEM in the sense that
Mann-MEM requires less computation than SEM in the average computational runtime.
One notable behavior is that for the case when m is quite large, Mann-MEM requires
significantly below the average computational runtime. For each dimension, we observe
that the larger problem sizes need more average computational runtime. This suggests
that the use of the generalized segmenting averaging matrix is more efficient than SEM.
In this situation, we can note that the essential superiority of Mann-MEM with respect to
SEM is dependent on the optimal choice of the averaging matrix [“k,j];fjﬂ which is, in our
experiments, the generalized segmenting averaging matrix.

5. Some Concluding Remarks

The objective of this work was the solving of a variational inequality problem governed
by a monotone and Lipschitz continuous operator. We associated to it the so-called Mann's
mean extragradient method, and proved weak convergence of the generated sequence
of iterates to a solution to the considered problem. Numerical experiments show that
under some suitable parameters, the proposed method has a better convergence behavior
compared to the classical subgradient-extragradient method. For future work, some
comments are in order.

(i) Let us observe that the convergence of Mann-MEM requires us to know the Lipschitz
constant L of the operator F, nevertheless, it is sometimes difficult to indicate exactly
the Lipschitz constant, so that Mann-MEM and its convergence result can not be
practically applicable. It is very interesting to consider a variant Mann-MEM with a
variable stepsize {1 }> ; in place of the fixed stepsize T > 0 and the prior knowledge
of L is not necessarily known.

(i) It can be noted that the superiority of Mann-MEM with respect to SEM is depended on
the optimal choice of the averaging matrix [“k,j];i?j:l- It is also very interesting to find
more possible examples of averaging matrices satisfying the M-concentrating condition.
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