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Abstract

W. Takahashi and M. Toyoda (2003) proved weak convergence of an iteration process of
solving a variational inequality problem for an inverse strongly-monotone mapping. In our
recent work we showed that, for the same iterative process, most of its exact iterates are
approximate solutions of the variational inequality. In this paper, we show that the iteration
process for solving a variational inequality problem for an inverse strongly monotone map-
ping generates an approximate solution in the presence of small computational errors. We
also estimate a number of iterates needed in order to obtain such an approximate solution.
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1. Introduction

In their work [1] W. Takahashi and M. Toyoda analyzed an algorithm which finds
a common element of the collection of fixed points of a nonexpansive operator and the
collection of solutions of a variational inequality problem for an inverse strongly-monotone
operator. They established the weak convergence of that algorithm. Such weak conver-
gence results are interesting from a point of view of the theory but practically are not useful
because in practice one can do only a finite number of iterates. Hence, it is important
to know that the algorithm produces an approximate solution and how many iterations
are needed in order to reach such an approximate solution. This is the goal of our recent
work [2], where we proved that, for the algorithm of [1], most of its exact iterates are
approximate common solutions of a variational inequality corresponding to an inverse
strongly-monotone operator. In this work, we prove that the iteration process for solving
the variational inequality problem corresponding to an inverse strongly-monotone operator
generates an approximate solution in the presence of small computational errors and esti-
mates a number of iterates needed in order to reach such approximate solutions. Our paper
has three main results, Theorems 1-3. Theorem 1 shows that our iteration process gener-
ates approximate solutions under the presence of summable errors. Such results are very
important in the superiorization theory [3-5]. Theorem 2 shows that our iteration process
generates approximate solutions under the presence of nonsummable computational errors.
It has a prototype in [6] obtained for a variational inequality with a Lipschitz operator but
for another iteration process based on the extragradient method [7]. Each iteration of that
process has two steps. In the present paper, for the variational inequality with an inverse
strongly-monotone mapping, we use the algorithm of [1] for which each iteration has only
one step. Theorem 3 is an extension of Theorem 2. In Theorems 1 and 2, we assume that
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the variational inequality has a solution, while in Theorem 3, only an approximate solution
is needed.
Suppose that (H, (-, -)) is a real Hilbert space endowed with an inner product which
induces the Euclidean norm
Izl = (z,2)Y%, z € H,

K C H is a nonempty, closed, convex set, 0 < « < 1, A : K — H and that for every pair of
points x,y € K,
(A(x) = A(y), x —y) = a|A(x) — A(y)|I*

It means that the operator A is a-inverse strongly monotone [1,8,9].
For every point z € H and every positive number 7, let

B(z,r)={ueH: |lu—z| <r}.
Define I(z) = z,z € H and
VI(K,A)={¢ e K: (A(),v—¢) >0, veK}.

Some examples of inverse strongly-monotone mappings were considered in [1]. In par-
ticular, if an operator T : K — K is nonexpansive, then the operator A = I — T is (1/2) in-
verse strongly monotone, and VI(K, A) is the collection of fixed points of T.

We say that an operator A : K — H is strongly monotone if there is 7 > 0 for which

(A(u) = Av),u — ) > nflu—o|%

In this case, the operator A is called # strongly monotone. It is not difficult to see ev-
ery 7 strongly monotone and x Lipschitz continuous operator is (17/x?) inverse strongly
monotone. It was shown in [1] that, if H = R', K = [0,1] and

Ax) = 2(1+x), x € [0,1],

then A is inverse strongly monotone but not strongly monotone.
In the sequel, we use the following result [6,10,11].

Lemma 1. Assume that a set D C H is nonempty, convex, and closed. Then for any x € H there
is a unique element Pp(x) € D for which

¥~ Po(x)l| = inf{|lx — o] : v € D}.

Moreover, the following assertions hold.
1.
1Pp(x) = Po(y)|| < [lx = yl| forall x,y € H

and for every x € H and every z € D,
(z—Pp(x),x — Pp(x)) <0,
Iz = Pp(x)|[* + [lx = Po(x)|* < Iz — x|
2. Assume that x € H, { € D and that for every z € D,
(z—¢&x—¢) <0.

Then & = Pp(x).
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3. Forevery x,y € H,
1Pp(x) = Pow)II* + I(I = Pp)(x) = (I = Po) () |I* < [|lx = yl?,
1P (x) = Po() 1> < (Pp(x) = Pp(y), x — ).
For the proof of the next result, see [2].
Proposition 1. Assume that A is a positive number, u € K. Then u € VI(K, A) if and only if
Pr(u—AA(u)) = u.

Let
0<a<b<2a.

The following method was considered in [1].
Let {A,}57 C [a,D].
1. Initialization. Fix xy € H.
2. Iterative step. For every nonnegative integer ¢ given x; € H, calculate

Xt+1 = PK(xt — AtA(xt)).

It was proved in [1] that the iterates of the method weakly converge to an element
of VI(K, A).

2. Preliminaries and Notation

In the previous section, we used the framework of [1] with the operator A defined
on the set K. Clearly, all the exact iterates of the iterative process associated with our
problem [1] also belong to K. Since in the present paper we consider inexact iterates,
they do not necessarily belong to K. Therefore, from now on we assume that U C Hisa
nonempty convex set, K C U is a nonempty, closed, convex set, 0 < & < 1, and that

A:U—H
satisfies for every pair of points ¢, 77 € U,

(A(E) = A(n), & —n) > al|AZ) — A(y)|* (1)

Our inexact iterates will belong to the set U. In particular, it is possible that U = H, but we
prefer the most general case. Thus, the operator A is inverse strongly-monotone on the set
U, but we solve the variational inequality on the set K. Set

S={zeK: (A(z),u—z) >0, u € K}. (2)
For every positive number €, define
Se={zeU: B(z,e)NK # D and

(A(z),& —z) > —€||§ —z|| —eforall ¢ € K}. (3)

Evidently, S is the collection of solutions of the variational inequality, while S¢ is the
collection of its e-approximate solutions.
Fix
0<a<b<2, (4)
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In the iterative process, for any iteration, we should choose a coefficient A;. As usual,
the sequence of these coefficients is bounded from above and separated from zero. In
the sequel, we choose A; € [a,b],t = 0,1,.... In our study, the nonexpansiveness of the
mapping I — A;A is needed. By Proposition 2, this is true if b < 2a.

3. Auxiliary Results

In [2], it was shown that, for the iteration process presented in Section 1, most of its
exact iterates are approximate solutions of our variational inequality. The study of [2] are
based on auxiliary results proved there, and these results are stated below. They will also
be used in this paper.

Proposition 2. Assume that ¢,y € U and A is a positive number. Then
11 = AA) (@) = (1= AA) ()12 < 118 = 7l + A = 20) | A(E) — ACn) 12
If A < 2a, then I — AA is a nonexpansive operatot.
The nonexpansivity of I — AA follows from the inequality above.

Lemma 2. Assume that
xeU, A€ [ab], uek,

u=Px(u—AA(u)), y = Px(x — AA(x)).

Then
ly —ul® < llx —ul® + A(A —20)[[A(u) — A(x)|,

ly =l < flx =l = lly — x + A(A(x) = A(w)|?

and
ly —ull® < llx —u)|> =47y — x| min{1,b"%a(2x — b)}.

Lemma 2 is deduced from its assumptions, Lemma 1 and Proposition 2.
Lemma 3. Assume that eg >0, x € U, A € [a,b] and
[l = Pie(x = AA(x)) || < eo-
Then, for each ¢ € K,
(Ax,&—x) = —Alegl|E — x| — AR — [ A(x) eo.

Lemma 3 is deduced from its assumptions and Lemma 1.

Lemma 2 is an important ingredient in the study of exact iterates of our algorithm.
Now we prove the following lemma will play an important role in the study of inexact
iterates of our algorithm, where computational errors are taken into account.

Lemma 4. Assume that § € (0,1), My >0, M > 1,

A€ [a,b],
u € K, x € U satisfy
[ull <M, u= Px(x—AA(u)), (5)
x[} < M, (6)
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[Au)]] < Mo, [[A(x)]] < My, (7)
y € B(Pg(x — AA(x)),6). (8)
Then
Iy — ull2 < llx = ull? = 222 — A)|A(n) — A(x)| + 5(4M + 1),
ly —ul|® < ||lx —ul|®> =47 |y — x||> min{1,b~2a(2a — b} 4 26(8M +2),
Iy —ul® < |lx —ull> — |y — x + A(A(x) — A(w)) || + 5(12M + 2 + 2AM)).
Proof. Set
¥ = Px(x = AA(x)). 9)
Lemma 2, (5) and (9) imply that
17— ull® < llx —ull® = 17— x + A(A(x) = A()|1%, (10)
17— ull® < llx = ul® = A(2a = A)[|A(u) — A(x)|%, (11)
17— ull? < llx = ul*|| = 4|7 — x[|* min{1, b~ ?a(2x — b} }. (12)
By (11),
17— ull < llx —ul. (13)
Equations (1), (5), (6), (8) and (9) imply that
[y —ull® =117 — ull?
=y —ull = 17— ulll([ly — ull + 17 —ul)
< ly = yllQ27 — ull + lly — 7ll) < 6(4M +9). (14)
By (11) and (14),
ly —ull® < llu =7 +6(4M + 1)
< lx =+ A(A —20) || A(u) — A(x)||> +6(4M +1). (15)
It follows from (5), (6), (8), (9) and (13) that
[y = x[1* = |7 — x|
= llly —xll = Iy = xlll(lly — Il + 7 — xl)
<y =yl @7 — I+ ly = 7ll) < 6(8M+9). (16)
Equations (12), (14) and (16) imply that
ly = ull® < [[7—ul® +6(4M +1)
< lx—ul|* =477 — x||*min{1,b"2a(2ax — b} 4+ 6(4M + 1)
< |lx —ul|> =47y — x||*min{1,b"2a(2a — b} +26(8M + 2). (17)

By (5)-(9) and (13),

17— 2+ A(A) = AW = [ly — x + A(A(x) — A@w)|*
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=|[l7—x+A(A(x) = Aw)| = [ly — x + A(A(x) — A(u) ||
X(Iy = x+A(A(x) — A + [ly — x + A(A(x) — A(u)])
< [l7=vlll7—x+A(A(x) = A@)| + [T —vl)
<02y — x|+ A(JA(x) + [[A(w)[| + 0)
< 6(8M +2AMj +1). (18)
It follows from (10), (14) and (18) that
ly —ul® < lu—yl*+6(4M +1)
<lx—ul> = 17— x + A(A(x) — A(w) || + 6(4M + 1)
<l —ul® = |ly — x + A(A(x) — A(u)]|® + 6(8M 4+ 2AMp + 1) 4 5(4M +1).
Lemma 4 is proved. O
4. Inexact Iterates with Summable Errors
By (1), for each u,v € U,
|A() — A)[| < a Hu—ol|. (19)

The following theorem shows that, under the presence of summable computational
errors, most of inexact iterates are approximate solutions. The amount of iterates which
are not e-approximate solutions does not exceed a constant depending on 4,b,« and e.
This result is proved in the following way. First, using the summability of computational
errors, we show that the sequence of inexact iterates {x;}{* , is bounded. Then using by
induction Lemma 4, we obtain an estimation for

e = 11 = lorr — a2,

where u, is a fixed solution of the variational inequality. Summing this estimation from
0 to Q, where Q is an arbitrary natural number, we obtained an estimation of the cardinality
of the iterates which are not e-approximate solutions.

Theorem 1. Assume that {A;}$2 ) satisfies

A=) A <oo, (20)
i=0
ee(0,1), My >1,e >0,
SN B(0, My) N A~1(B(0, My)) # @, (21)
eo < min{e/4, 4 tea, 41 (My+1) 12t + 1)1}, (22)
{x}iZo U,
{A}Z0 C [a,b], (23)
[[xol| < M. (24)
For each integer t > 0,
[xr41 = Pr(xr — AxpA(xe)) || < Ar. (25)
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A natural number ng satisfies for each integer t > ny,
At S €0 /2. (26)
Then
llxe]| <3Mp+A, t=0,1,...
and
Card({t € {no,no+1,...}: ||x¢r — x¢41]| > €0})
< ey 2((2Mp + A)* + 4A(24Mp + 8A +2) min{1,b~%a(2x — b)} V).
Moreover, if t > ny is an integer such that
[[xe = xp11 ]| < €0,
then
X € Se.
Proof. By (21), the following exists:
us € SN B(0, My) N A~ Y(B(0, Mp)). (27)
Proposition 1 and (27) imply that
Uy = Pr(us — AA(uy)), A € [a,b]. (28)
Proposition 2, (4), (23) and (28) imply that, for each integer t > 0,
(1P (e = ArA(xe)) = s || < [l — - (29)
Equations (25) and (29) imply that, for each integer t > 0,
1 = |l < flxegr = Pr(xer = AeAQxe) )| + [P oxee = ArAQxr)) — |
< Ap A |xp — ). (30)
In view of (24) and (27),
0 — .| < 2Mo. (31)
By (20), (30) and (31), for each integer T > 0,
T
le1 — wall < o — | + 3 A
t=0
T
<2Mo+ Y Ay <2My +A. (32)
t=0
It follows from (27) and (32) that, for each integer t > 0,
||xt—u*|\ <2Mp+A, ||xt|| <3Mp+A. (33)
In view of (19), for every nonnegative integer f,
1AGe) = A(w) | < ol — x]. (34)
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Equations (27), (31) and (34) imply that, for each integer t > 0,

[ x¢]| < 2a~TMg + Mo. (35)
Set

M; =20~ My + My. (36)
Let t > 0 be an integer. By (23), (25), (27), (28), (33), (35), (36) and Lemma 4 applied with

=AMy, u=u,, M=3My+ A, Mg= M, x = x4, Y = Xt41, A=A
we have
041 — s )?
<l — wa||? = 472 — x4 ]2 min{1, b2a(2a — b} } + A (26My +8A +2).  (37)

Set
E={te{ngno+1,...}: ||xr — xp41]| > €0}). (38)

Let Q > ng be an integer. By (33), (37) and (38),
(2Mo + A > ||xny — ]|

> [y — w2~ Ilxg — el

Q-1

= Y (e = ] = llxrr — sl |?)
t:no

0-1
> 47 ) [lx = x4 ]*) min{1, b7 %a(2a — b}}

t:ﬂo

0-1
—(24Mp+8A+2) Y Ay

t=ng
This implies that
4((2My + A)? + A(24M + 84 +2)) min{1, b 2a(2a — b}} !
Q-1
> Y |lxt — xp41|* > €§Card(EN A0, ...,Q — 1})

t=ng

and
Card(ENA0,...,Q—1})

< 4ey2((2Mo + A)? + A(24Mp + 8A +2)) min{1,b~%a(2x — b} } L.
Since Q is any natural number larger than ng, we conclude that
Card({t € {no,no+1,...}: ||xt — x¢41|| > €0})
< 4ey2((2Mo + A)* + A(24My + 8A +2)) min{1, b 2a(2a — b) } .
Let an integer t > ng satisfy

[[xt = x41]] < €o. (39)
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In view of (25), (26) and (39),
|t — Pr(xt — AtA(xr)) ||

< lxee = xeqa || + [es1 — Pr(xe — AeA(xe)) || < €0 + A < 2eq. (40)
By (22), (23), (35), (40) and Lemma 3 applied with x = x;, A = A; and € replaced by 2e¢y, for
each ¢ € K we have

(Axt, ¢ —x1) 2 =247 leolI& — xel| — 42 ef — 2[| A(x) | eo.

> —2a Yeg||& — x¢|| — 4a el — 2e9Mp (20 + 1)
Zellg—xif| —e

and x; € S¢c. Theorem 1 is proved. O

5. Inexact Iterates with Nonsummable Errors

The following theorem shows that, under the presence of nonsummable computational
errors, our iterative process generates e-approximate solutions, where € is a small positive
number depending on 4, b, « and on a computational error 6 which occurs at every iteration.
We obtain the relation between ¢ and € as well as the number of iterates needed in order to
obtain an e-approximate solution. This result is proved in the following way. We assume
that ko is a natural number and that, for each integer t € {0,..., ko}, the iterate x; is not an
e-approximate solutions. Then applying Lemma 4, we obtain an estimation for

llxr — we||> = |21 — us||?, £=0,...,ko

where u, is a fixed solution of the variational inequality. Summing this estimation from
0 to ko, we obtained an estimation of k.

Theorem 2. Assume that € € (0,1), My > 1,¢9 > 0,

SN B(0, My) N A~Y(B(0, Mp)) # @. (41)
eo < min{4 lea, 4 Y (My+1)"1(4a"t +1) "L}, (42)

0 € (0,1) satisfies
5 <871 (12Mp + 1) ted min{1,b™2a(2a — b)} 1, (43)

a natural number
ko > 32Mjey *min{1,b~%a(2a — b)} 1. (44)

Assume that {x;}32, C U,

{A}iZo C [a,b], (45)
[xo]l <M (46)

and that, for every nonnegative integer t,

[[xe41 — Pr(xe — AxpA(x) ) || < 6. (47)
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Then thereisaj € {1,...,ko} such that
[ — xj11ll < eo,

i — xi1]l > €o

for each integer i satisfying 0 < i < j and that
x|l <3My, i=0,...,].
Moreover, if j > 0 is an integer and
1]l < 3Mo, |[xj = xj1al < eo,

then
x] € Se.

Proof. By (41), thereis a
U, € SN B(0, My) N A~L(B(0, My)). (48)
Assume that an integer i > 0 satisfies
i — ws || < 2Mo. (49)

(In view of (46) and (48), Equation (49) holds for i = 0). By Proposition 1, (47)—(49) and
Lemma 4 applied with

U=1uy, M=3My, x=x;, Yy =xjy1, A=A;

we have
i1 — wl|*
< la — we||> — 47 Y|x — x4 ]| min{1, b7 2a(2a — b} + 5(12Mp +1). (50)
Assume that
|x; — xi41]| > €o- (51)

It follows from (43), (50) and (51) that
X1 — s ||® < || — us]|? — 4723 min{1, b 2a(2a — b)} +6(12Mp + 1)

< lx — us||* — 83 min{1,b"%a(2a — b)}.

Thus, the following property is true:
(P1)ifi > 0is an integer and (49) and (51) hold, then

i1 — we|* < || — i ||? — 872 min{1,b2a(2a — b)}. (52)

Assume that, for each integer i € {0,...,ko}, the relation (51) holds. Property (P1)
applied by induction imply that (49) and (52) hold for alli =0, ..., kg. This implies that
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AMG > [lxo — w®
> [|xo — 1| = fla, — 1] |?
ko—1
= 1 (i — el = i — el |?)
i=0
> 8 1e2 min{1, b 2a(2a — b}ko
and
ko < C’aZM%eO_2 min{1, b 2a(2a —b)} L.
This contradicts (44). The contradiction we have reached proves that thereis j € {1,...,ko}
for which
[ — xj1ll < eo,
for each integer i satisfying 0 <i < j,
lxi = xir1]l = €0
for each integeri =0,...,j,
[[6i = ]| < 2Mo, [|xi]| < 3Mo.
Assume that j > 0 is an integer and
x| <3Mo, |xj — xj31l < eo- (53)
In view of (47) and (53),
[l — Pi(xj — AjA(x))) |
< lxj = xjqall + llxj41 — Pr(xj — AjA(x))) || < €0+ < 2ep. (54)

By (45), (54) and Lemma 3 applied with x = x;, A = A; and € replaced by 2¢, for each

¢ € K, we have
(Axj,¢ — xj) = =27 "eo||& — xe| — 42, 'ef — 2] A(x;)|eo.

> —4aeo||E — x| — 4a~ €] — 2€0]|A(x;))]].

In view of (48) and (53),
[l — || < 4Mo.

It follows from (19), (48) and (56) that
A < [[A(x}) = AQu) || + [[ A |

< 06_1”3(]‘ — M*H + My < 4MQDC_1 + Mp.

By (42), (55) and (57),
(Axj, & —xj) > —4a eo||E — xj|| — 4a~'e§ — 2epMp(4a ' +1)

> —€llg —xif —e

and x; € Se. Theorem 2 is proved. [

(57)
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The problem of the existence of u € S is well-studied in the literature on variational
inequalities. See [1] and the references mentioned therein. In particular, it exists if the set K
is bounded. Clearly, if S # @, then (41) holds for some constant Mj. If the operator A is
given analytically, this constant can be found in principle.

6. An Extension of Theorem 2

In Theorem 2, we assume the existence of the point u, € S. By Proposition 1, this
inclusion is equivalent to the equation

Uy = Pr (e — AA(uy))

with A > 0. The existence of such point u. is guaranteed only if the set K is bounded. In the
next theorem, we prove the extension of Theorem 2 assuming the existence of a point u
such that

([t = Prc (1t = AA (1)) |

is small. Note that in this extension all the parameters A;, t = 0,1, ... are the same.

Theorem 3. Lete € (0,1), My > 1,¢9 > 0,

A€ [ab], (58)
€0 < min{4 tea, 871 (Mo +1)"1(4a "t + 1)L}, (59)
8,60 € (0,1) satisfy
5,00 <1671 (8Mp +4)Le3(5+ba~ )" min{1,b 2a(2a — b)}, (60)
u, € UN B(0, My) N A1(B(0, Mp)), (61)
s — P (1 — AA(u)) || < 6o, (62)
and let a natural number
ko > 32Mjey > min{1,b~%a(2a — b)} 1. (63)
Assume that {x;}3>, C U,
[xo]l < M, (64)
and that for every nonnegative integer t,
lxe41 = P (xr = AA(x)) || < 0. (65)

Then thereisaj € {1,...,ko} such that
[xj — xj41l < eo,

l|lxi = xi1l] > €0

for each integer i satisfying 0 < i < j and that

||| <3Mp, i=0,...,]j.
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Moreover, if j > 0 is an integer and
Il <3, I~ 3yl < o

then
X; € Se.

In the sequel, we use the next lemma.

Lemma 5. Assume that 8,69 € (0,1), My > 1,

A€ a,bl, (66)

u, € UN B(0, My) N A"1(B(0, Mp)), (67)
[t — P (1 — AA(ux))[| < bo, (68)

x € UNB(0, Mp), (69)

y € B(Px(x — AA(x)),0). (70)

Then
ly — > < [lx — wa || = 47|y — x| min{1, b~ %a(2a — b} }

+(0+680)(5+ Aa~1)(4My + 1).

Proof. By (4) and (66),
A<b<2a. (71)

It follows from Proposition 2 that, for all v, v, € U,

I(I = AA)or = (I = AA)va|* < o1 — 2] + A(A = 20) | A1) — A(w) || (72)
Equations (68) and (70)—(72) imply that

Iy = .|
< lly = Px(x = AA(x))[| + [ Px(x — AA(x)) — Pr(ux — AA(us)) |
P (e = AA(u)) — us|
<0400+ [Ix = AA) — (12 = Al (73)

By (72),

Ix = AA(x) = (s = AA(u)) [P < 12 = ]2 = A=A + 20) [| A () = A% (74)
It follows from (66), (69), (71) and (74) that
= AAG) = (1. = AA()] < [|x — ]| < 2Mp. (75)

Equations (66), (73), (74) and (75) imply that
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ly =l < (640 + [|lx = AA(x) — (us — AA ) [)?
< (64 00)* +4(6 +60)Mo + [|x — AA(x) — (1« — AA(u)) ||
< (64 00)(4Mo + 1) + [[x — ue > = A2 = A) [ A(us) — A(x)|?
<l = ue® = a(2a = b) [ A(us) — A(R)|* + (6 +6) (4Mo + 1). (76)
In view of (68) and (70),
[y — sl <6+ 00+ [|Px(x = AA(x)) — P (ur — AA(ux)) |- (77)

Lemma 1 and (68), (70) and (74) imply that
1Pk (x — AA(x)) = P (s — AA ()|

< (Px(x — AA(x)) — P(ue — AA(u4)), (x — AA(x)) — (s — AA(u4)))
<Y — Ui, x — AA(X) — (14 — AA(u4)))

+(Px(x = AA(x)) =y = (P (s = AA () — ), x = AA(x) = (s — AA(u)))

<27y — usP [l (x = AA(x)) = (s = AA(ws)) |2

“I(y — 1) = (x = AA(x) = (ux = AA())) |17
(04 00)[[(x = AA(x)) — (ux — AA(u)) |
<27y — sl Pl = ] = lly = x + A(A(x) = A()) %]
+(0+00) [ (x = AA(x)) — (st = AA () |- (78)

By (19), (67) and (69),

IA(x) = A(w) || < & lx = ] < 2Moa™". (79)
Equations (67), (69), (78) and (79) imply that
[P (x = AA(x)) — Pr (1 — AA ()2

<27 M lly — sl P+l = ] = lly = x + A(A(x) = A()) 1]

+2Mo (8 +8) (1 + Aa™h). (80)
It follows from (66), (67), (69) and (72) that

[P (x — AA(x)) — Pic(us — AA(ui)) || < fJus — x[| < 2Mo. (81)
In view of (68), (70) and (81),
[y = 217 = [P (x = AA(x)) = Prc (s — AA(us)) |||

< lly = wall = 1Px(x = AA(x)) — Pi(us — AA(u)) ]|
X (2[ P (x = AA(x)) = Pi(ux — AA(us))|
Flly = ue — (Pr(x = AA(x)) = P (s — AA(u:)))]])
< (ly = 1Pk (x = AA()) [ + [lue = Prc (st = AA () )
X (4Mo + lly — [[Px (x = AAQx)) | + [lus — Pr (4 = AA(u)) )
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< (64 00)(4My + 6 + &). (82)
By (80) and (82),
ly — usl? < [[Pi(x = AA(x)) = Prc(it — AA(us))||? + (6 + do) (4Mp +2)
<27y — wa® + = w1 = ly = 2+ A(A(x) = Au) ]
+(8 4 80) (2Mp(3 + Aa~1) +2). (83)
It follows from (83) that
ly — a1 <l = sl = Ily = x + A(A(x) = A(u) |12
+4My(6 +69) (3 + Aa~! +2). (84)
Equations (76) and (84) imply that
ly = a1 < [l = w2
—max{a(2 —b)[A(u.) = A%, lly — x + A(A(x) = A(us))*}
+(0+80) (4Mgy +1)(5+ Aa™h). (85)
By the Cauchy-Schwartz inequality and (66),
ly = x| = lly — x + A(A(x) = AA(u.)) + A(A (1) = Ax))||?
<2lly = x+ A(A(x) = AA () |17 + 227 (1) — A(x) |2
< 2lly — x + A(A(x) = AA () ||* + 207 (| A (us) — A(x) |
< dmax{fly — x+A(A(x) = AA(w) |, 0| Aus) — A()]IP}- (86)
By (86),
max{[ly — x + A(A(x) = AA(u:))|?, a(2e = b)||A1s) — A(x)|*}
> max{lly —x + A(A(x) = AAu)) |2, P*[|A) — A(x)|?}
x min{1, b2a(20 — b)} > 47|y — x||* min{1, b~2a(2a — b)}. (87)
It follows from (85) and (87) that
ly = a1 < [l = w2
—47 Yy — x||?min{1, b2a(20 — b)} + (8 + 6o) (4Mg + 1) (5 + A~ 1).
Lemma 5 is proved. O
Proof of Theorem 3 By (61) and (64),
llxo — || < 2Mp. (88)
Assume that an integer i > 0 satisfies
Il — us|| < 2My. (89)

By (61), (62), (65), (89) and Lemma 5 applied with M replaced by 3M,,

X=X, Y= Xi41
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we have
i1 — e ]?
< lxi — || — 47 Y|x — xi51 |2 min{1, b7 2a(2a — b)} + (6 + 8) (5 + Aa 1) (8My + 1). (90)
Assume that
i — xiq1]| > eo. (91)

It follows from (54), (90) and (91) that
i1 — wal? < i — w2
—47 e min{1,b2a(26 — b)} + (6 + 80) (5 + ba 1) (8Mp + 1)
< |lx; — we||* — 873 min{1,b"2a(2x — b)}.

Thus, the following property is true:
(P1) if i > Ois an integer and (89) holds, then

i1 — we||* < || — i ||* — 82 min{1,b"2a(2a — b)}. (92)

Assume that, for each integer i € {0,...,ko}, relation (91) holds. By (88), (91) and (P1)
applied by induction, relation (89) holds for alli = 0,.. ., ko + 1 and inequality (92) holds
foralli =0,...,kg. It follows from (89) and (92) that

4M% > HxO - u*Hz

> [lxo — s |? — [, — s |?
ko—1
= 3 (i = wel® = llxia — )
i=0
1.2, . -2
> 8 egkomin{l, b “a(2a — b}

and
ko < 32Mje, > min{1,b 2a(2a — b)} L.

This contradicts (63). The contradiction we have reached proves that there is a
j€{1,...,ko} such that
[x; — xj11]| < eo,

for each integer i satisfying 0 < i < j,
i = xiqal] > €

[[xit1 — uxl| < 2Mo, [|xi41]] < 3Mo.

Assume that j > 0 is an integer and
[l <3Mo, ||xj — xj41] < €o- (93)

In view of (60), (65) and (93),
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[lxj — Px(x; — AA(x))) |
<l = xja ] + llxj = Pe(xj — AA(x;)) || < €0+ 6 < 2€0. (94)

By (58), (94) and Lemma 3 applied with €( replaced by 2¢y, for each { € K we have
(Axj, & —xj) > —2A7"eq|§ — x¢|| —4A e — 2/|A(x)) |l €0

> —207 Ve & — ;]| — 40~} — 260 A(x) (95)
In view of (61) and (93),
) — .|| < 4Mo. (96)

It follows from (61) and (96) that
[AGHI < NAGx)) = Al |+ [|A G|

< ofl||xj — ]| + Mo < 4Moa ™t + M. (97)
By (59), (95) and (97), for each ¢ € K,

(Axj,¢ —xj) > =20 "eo||& — xjl| — 40 'e§ —2e0Mo (4" +1)

> —€l|d — x| —€

and x; € Se. Theorem 3 is proved.

7. An Example

It should be mentioned that Theorem 2 provides the evaluation of § and ky, which
follow from (42)—(44). Here ¢ is the computational error produced by our computer system,
while kg is the number of iterates needed in order to reach an element of S¢ which is an
e-approximate solution of our variational inequality. It is not difficult to see that § = c;€?
and k = cpe 2, where ¢; and ¢, are positive constants depending on My, a, b, .

Let us consider the following particular example.

Assume that A(x) = xforallx ¢ Hand K= U = H. Then S = {0}. Lete € (0,1/2)
and My = 102. Clearly, in this case « = 1 and we can choosea = b = 1. Lete € (0,1/2)
and My = 10%. Then

Se C{ye X: |yl <2e}

and the assertion of Theorem 2 holds with
eo=4"1-10"3¢,

5=64"1.107°¢2

and with ko, which is the smallest integer larger than 64 - 104 - ¢, 2,
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